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Abstract. We prove a number of quadratic transformations of elliptic Selberg integrals
(conjectured in an earlier paper of the author), as well as studying in depth the “interpola-
tion kernel”, an analytic continuation of the author’s elliptic interpolation functions which
plays a major role in the proof as well as acting as the kernel for a Fourier transform on cer-
tain elliptic double affine Hecke algebras (discussed in a later paper). In the process, we give
a number of examples of a new approach to proving elliptic hypergeometric integral identi-
ties, by reduction to a Zariski dense subset of a formal neighborhood of the trigonometric
limit.
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In [28], the author conjectured a number of multivariate integral identities, which could be
viewed either as elliptic analogues of the vanishing results of [29] (which in turn were Macdonald
polynomial analogues of, e.g., the classical fact that the integral of a Schur function over the
orthogonal group is 0 unless the corresponding partition has no odd parts), or as multivariate
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9 E.M. Rains

elliptic hypergeometric quadratic transformations. (In the latter interpretation, the conjectures
were new even in the “trigonometric” (g-hypergeometric) limit ...) The first purpose of the
present note is to prove these conjectures, as well as give some partial explanation to some of
the commonalities of structure shared by the seven main conjectures.

These conjectures were originally formulated by first guessing one conjecture (and verifying
it in various special cases), then using certain symmetries to transform the given conjecture
into qualitatively quite different forms. Unfortunately, for the most part, those symmetries
did not actually apply to the specific contour integrals being considered, but rather only to
certain degenerations of those integrals to finite sums. As a result, even though the main
conjectures form a single orbit under the symmetries, it would seem that we need to prove
each conjecture independently. This impression is especially reinforced by the fact that in
many cases, the conjectures actually involved two qualitatively different finite degenerations
(corresponding to the fact that, unlike most elliptic hypergeometric integral identities, these
quadratic transformations typically break the symmetry between p and ¢). As a result, the
formulation of the conjectures involved several steps in which the author had to essentially
guess half of the identity. On the other hand, two special cases of the conjectures were proved
in [4]; since both of those were separated by at least one such guess from the original conjecture,
this suggested that there might in fact be more structure to the symmetries than was apparent.

Note that although the conjectures had multivariate quadratic transformations as special
cases, the full version also incorporated “representation theory”-ish information. For the ana-
logues of results of [29], this involved introducing one of the biorthogonal functions of [25, 27]
into the integrand; similarly, the full quadratic transformations used the corresponding “inter-
polation functions”. One difficulty in working with the symmetries is that the biorthogonal and
interpolation functions are not in general elliptic; rather, they are products of two functions,
each of which lives on a different elliptic curve. Thus even if we knew one of the conjectures
in the elliptic case, this would still not suffice to prove the conjecture in general. It turns out,
however, that there is a way to finesse this issue. In addition to five continuous parameters
and n variables, the interpolation functions also depend on a pair of partitions (one for each
elliptic factor). It turns out that this discrete family of functions can instead be obtained as
a discrete family of specializations of a single function (the “interpolation kernel”) depending
on four continuous parameters and two sets of n variables; for each pair of partitions, there is
a corresponding 1-parameter family of specializations for the second set of variables giving the
corresponding interpolation function.

Thus, rather than attempt to prove the various quadratic transformations in their original
versions, we could instead try to prove the analogous identities involving this kernel. Although at
first glance, this does not appear to be any easier (though it does, at least, make the expressions of
the identities somewhat simpler), a surprising thing happens that allows us to reduce to simpler
cases. It turns out that under fairly weak conditions, an identity involving the interpolation
kernel is actually equivalent to the specialization not just to interpolation functions, but to
elliptic interpolation functions. In fact, in many cases, it is even equivalent to an identity
between sums of elliptic functions.

This is a special case of a general principle, which is likely to be useful in proving a wide
variety of elliptic hypergeometric integral identities. (Indeed, an important secondary objective
of the present note is to introduce this technique, and give some examples of various ways it
can be applied.) Suppose we are given an elliptic hypergeometric integral that becomes an
evaluation under some suitable limit as p — 0. (E.g., most of the quadratic transformations
we wish to prove have limits in which both sides are integrals over the Koornwinder density.)
In particular, since the integral is holomorphic at p = 0, we may expand it in a power series
(or, more likely, a Puiseux series) in p around that point. In many cases, we can then show
that the coefficients of that Puiseux series are rational functions in the remaining parameters,
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possibly after dividing by the constant term. We can then prove equality of two such integrals
by showing that those rational functions agree. In particular, it suffices to prove the identity
for a Zariski dense set of points (i.e., such that any nonzero polynomial is nonzero somewhere
on the set), rather than needing equality on a set with a limit point (or something analogous if
we have specialized multiple parameters). For instance, most elliptic hypergeometric integrals
that have been considered in the literature have degenerations coming from residue calculus in
which they become finite sums. This typically involves a degree of freedom being specialized
to a power of ¢; since the parameters generally live on C*, the powers of ¢ do not even have
a limit point, but are certainly Zariski dense. (The specializations that turn the interpolation
kernel into elliptic interpolation functions are similarly dense.) This reduction to finite identities
is, of course, particularly powerful when the identity of interest was formulated as the integral
analogue of a sum.

As an example of this, consider the elliptic beta integral [31].! We would like to be able to
deduce the elliptic beta integral evaluation from the corresponding identity for elliptic hyperge-
ometric sums (the Frenkel-Turaev sum [13]), but the corresponding subset of parameter space
(where two of the parameters multiply to ¢—"™) is nowhere dense (and, indeed, we could add any
holomorphic function to the right-hand side without affecting the validity of the Frenkel-Turaev
limits). However, if we rescale two of the parameters by pl/2, then the evaluation identity be-
comes the normalization for the Askey—Wilson density in the limit p — 0, and thus we may
divide each side by its respective limit without affecting the validity of the result. If we take the
Puiseux series expansion of each side around p = 0, then the coefficients on each side are ratio-
nal functions in the parameters. Indeed, for the right-hand side, this is easy (simply show the
corresponding statement for the logarithm). We may interpret the left-hand side as the integral
against the normalized Askey—Wilson density (i.e., normalized to have integral 1) of the ratio of
integrands. The ratio of integrands is itself a product, so can be seen to have rational function
coefficients, and those rational functions are moreover symmetric Laurent polynomials in the in-
tegration variable. We may thus integrate term-by-term, and reduce to showing that the integral
of a symmetric Laurent polynomial against the normalized Askey—Wilson density is a rational
function of the parameters. But this is easy, as we can compute such an integral as the constant
term of the expansion into Askey—Wilson polynomials, and those certainly have rational func-
tion coefficients. If two rational functions agree whenever tot; = ¢~ for all m, then they agree
identically, and thus the Frenkel-Turaev sum does, in the end, imply the elliptic beta integral.

Once we begin thinking about the Puiseux series associated to an integral, we find that
there are other possible ways to establish equalities between such series. Here the additional
observation we make is that although the Puiseux series we obtain are, of course, convergent,
we never use that fact in establishing the identities. Once we think of the problem as estab-
lishing an identity between formal Puiseux series, we see that there is, for instance, no need
to restrict our attention to convergent formulas for those series. For instance, one of the key
ideas in implementing one of the symmetries we need for the quadratic transformations is the
observation that as long as we are willing to forego convergence, we can replace the dimension
of the integrals by a continuous parameter (in such a way that the finite-dimensional case is
Zariski dense). This analytic continuation then has additional symmetries not preserving the
finite-dimensional specialization, allowing us to prove some of the trickier quadratic transforma-
tions. Other approaches used below involve writing the Puiseux series as a formally convergent
infinite sum (sidestepping the otherwise formidable obstacles to making sense of nonterminating
elliptic hypergeometric sums), or showing that the series satisfies a family of difference equations
having a unique formal solution.

!Note that (as the referee pointed out) Spiridonov’s original proof of the elliptic beta integral evaluation also
involved showing an identity of Taylor series coefficients, but needed a more complicated set of special cases that
had a limit point.
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Although we initially introduced the interpolation kernel as merely a tool for using the above
formal method to analytically continue results involving interpolation functions, we quickly
found that it had a number of remarkable properties justifying studying it in its own right,
bringing us to the main purpose of the present note beyond proving the quadratic transforma-
tions. One key property we will make only limited use of at present (but use in a variant form
in [30]) is the fact that the interpolation kernel can be viewed as the kernel of an integral trans-
formation, a sort of multivariate elliptic generalization of the Fourier—Laplace transform. Just
as the usual Fourier transformation acts on the algebra of differential operators, this transfor-
mation acts on a certain algebra of elliptic difference operators; among other things, it preserves
(up to an additive scalar and an action on the parameters) the van Diejen Hamiltonian [9] (as
well as the filtered algebra of operators commuting with this integrable Hamiltonian). Another
application of the kernel is that we can use it in “Bailey lemma”-type arguments; thus, for
instance, we will be able to directly derive the W (Er7)-symmetry of the order 1 elliptic Selberg
integral [27, Theorem 9.7] from the kernel analogue (the “braid relation”) of the much simpler
Theorem 9.2 of [27]. With this in mind, we will devote a fair amount of space in the present
note to developing a theory of this kernel.

We will take as our primary definition of the interpolation kernel a certain sum of interpolation
functions, generalizing the Cauchy identity of [28]. A priori, this sum is nonconvergent (indeed,
we cannot even avoid poles of terms without excluding a dense set!), but this is avoided if instead
we take a Puiseux series in p and only insist on formal convergence, which turns out to hold as
long as the remaining parameters behave as suitable powers of p. We then find without much
difficulty that the coefficients of the resulting series are rational functions in the variables and
parameters, with well-controlled poles. If we specialize one of the sets of variables to make the
sum terminate (a Zariski dense set of specializations), we find that the result can be evaluated
as an interpolation function. (This function now lives on a formal elliptic curve, a.k.a. a “Tate
curve” [34].) Thus various results about interpolation functions have immediate consequences
for this formal kernel. In particular, we obtain an identity to the effect that a certain integral
operator built from this kernel has a very nice action on interpolation functions.

As it stands, the formal kernel would be of only limited usefulness. There are, however, two
important ways in which one can extend this kernel. The first involves the fact that one can
express the n-dimensional formal kernel as an integral involving the (n — 1)-dimensional formal
kernel (integrating term-by-term), and thus in general as an n(n — 1)/2-dimensional integral.
This expression turns out to be analytically convergent on a large open set of parameters, and
by general considerations of [27, Section 10] extends to a meromorphic function on parameter
space, giving us the true interpolation kernel. In other words, although the infinite sum defining
the formal kernel is not analytically convergent, the limiting formal power series often converges.
And, of course, the analytic interpolation kernel inherits the identities of the formal kernel! It
also has additional symmetries of its own; in addition to the symmetry between p and ¢ that those
familiar with known elliptic hypergeometric integrals might expect (but which is meaningless
for the formal kernel), there is also a symmetry between t and pg/t. We also find that there are
values of the parameter outside the domain of formal convergence in which we recover known
operators: not only the integral operators of [27], but the difference operators as well. These
difference operators in turn extend to a family of formal difference operators; in this case, not
formal in their coefficients (which are functions on a general elliptic curve) but in that they are
formal series in the set of possible shifts. (This means that the operators cannot be applied
to actual functions, but as we will see does not cause any particular difficulty in multiplying
(and dividing!) them.) These formal operators will not play a direct role in the present work,
but in [30] play an important role in understanding a certain algebra of (actual) difference
operators, by giving an alternate approach to the view of the integral operators as generalized
Fourier transformations that avoids having to deal with convergence and boundary effects.
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The other important way in which we can extend the formal kernel is that we can analy-
tically continue in the dimension. More precisely, the coefficients of the n-dimensional formal
kernel are symmetric Laurent polynomials in the two sets of variables, and in each case can
be expressed as a suitable specialization of a certain symmetric function depending only mildly
on n. Again, this gives rise to additional symmetries, the two main ones being an action of the
Macdonald involution and a certain plethystic symmetry. The key ingredient in this construction
is a corresponding symmetric function version of the interpolation functions, which (once we
start thinking in terms of formal series) is a straightforward consequence of identities of [28].
Although it would be surprising if either symmetric function analogue converged analytically,
we can still use it to prove identities: simply check the identity on a Zariski dense set of points,
then specialize to a case where the series converges.

As we mentioned above, the expression of the formal kernel as a sum can be viewed as
a deformation of a nonterminating version of the elliptic Cauchy identity of [28]. That paper
also established an elliptic analogue of the Littlewood identity, which also immediately extends
to a nonterminating formal identity. It turns out that the resulting sum also has a 1-parameter
deformation which sums to the Puiseux series of a certain meromorphic function. This also arises
in a straightforward way from the kernel analogue of Conjecture L1 of [28] (not one of the main
sequence of quadratic transformations). This transformation (which is relatively straightforward
to prove given the machinery we develop for the interpolation kernel) has a special case in which
the symmetry becomes a continuous one; the resulting function with a one-parameter family of
integral representations also has a formal expression as a deformed Littlewood sum. A “Bailey
lemma”-type argument turns this family of integral representations into a transformation, only
one side of which involves this “Littlewood kernel”. The form of the right-hand side turns out
to appear in two other conjectures from [28], which can thus be interpreted as describing certain
degenerations of this function. Moreover, the Littlewood kernel has a special case (i.e., when
the deformed Littlewood sum is not actually deformed) that can be expressed as a product, and
thus gives rise to its own set of identities along the lines of [28]. In fact, this identity, together
with the ¢ — pg/t symmetry as well as the various other symmetries used in [28], is what will
let us prove the main quadratic transformations.

The plan of the paper is as follows. Apart from a discussion of notation and reminders of
the interpolation functions in the remainder of this introduction, we will begin in Section 2 by
defining the formal kernel and proving some initial properties, culminating in the main integral
representation. In Section 3, we will then use this to define the full analytic version of the kernel,
and establish a number of its properties and special cases. Section 4 (which will not be used
elsewhere in the present work) uses the kernel to construct a certain family of formal difference
operators and again consider their main properties. The main result (Theorem 4.11) of this
section is that these operators can be used to construct twisted representations of a certain
sequence of Coxeter groups; the one nontrivial braid relation in this interpretation turns out to
be the difference operator of the main identity satisfied by the kernel (Proposition 2.12), which
we thus refer to as “the” braid relation. Using these operators, we also make precise a weak
version (Theorem 4.13 below) of the fact that the kernel is the kernel of a generalized Fourier
transformation; see [30] for a stronger version of this fact.

Section 5 constructs the symmetric function version of the formal kernel, as well as reminding
the reader of some of the properties (especially duality) of the corresponding analogue of the
Koornwinder integral that will be needed in order to apply this kernel. Of particular note here
is Lemma 5.16, which shows how a certain 0/0 issue in degenerating these integrals results
in their expansion as a sum of two finite-dimensional integrals, in particular explaining why
Conjecture Q5 of [28] involved such sums.

Section 6 proves the kernel version of Conjecture L1 of [28], and as mentioned above uses this
to construct the Littlewood kernel and understand a number of identities satisfied by the kernel.
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(One notable special case is an elliptic analogue (Theorem 6.32) of Conjecture 1 of [1], which
expressed a certain deformation of the usual Littlewood identity for Macdonald polynomials as
a pfaffian related to the 6-vertex model.) Section 7 proves Conjectures L2 and L3 of [28], and
studies the corresponding analogues of the Littlewood kernel (the dual Littlewood and Kawanaka
kernels, respectively). In Section 8, we use the machinery developed for these various kernels to
finally prove the remaining conjectures of [28], the promised multivariate quadratic transforma-
tions, and consider a few new transformations that arise by viewing these as statements about
degenerations of the Littlewood and other kernels. We finish with an appendix of sorts that
uses properties of the interpolation polynomials of [22, 24] to establish that certain difference
and integral equations have unique polynomial solutions. (This will then imply that certain
equations with formal coefficients have unique formal solutions, which will in turn be used in
proving Theorems 6.32 and 8.14 below.)

Notation. As in [28], we will be using the notation of [25] and [27]. In particular, bold-face
greek letters refer to pairs of partitions; if only one of the partitions is nonzero, we will either
give the partition pair explicitly, or rewrite using the notation of [25], explicitly breaking the
symmetry between p and g. Thus the interpolation functions are denoted by

R;\(n)(zh ceey R @y b7 tapa Q)7
which factors as

Ry (21, amia bt pog) = By (21, 2 bip, 5 R (21, s 0, by, ),

with the first factor g-elliptic, and the second p-elliptic. (In fact, we will nearly always be using
the elliptic notations, as in the vast majority of the cases in which we would want to use the
full versions, we will be using the kernel instead! We will also use a similar notation for the
biorthogonal functions, but these will only appear briefly in certain corollaries not otherwise
used.) Relations and operations on single partitions extend to partition pairs in the obvious
way; in particular, A C p denotes the product of the usual inclusion orders on the two pieces.
We will need some additional notations for partitions. Of particular importance are A2, denoting
the partition with \? = Arij21, and 2, denoting the partition with (2)); = 2);, both extending
immediately to partition pairs. (The latter will appear in the form (1,2)(\, ) = (A, 2u).) We
will also find it convenient to let 2’ denote the tuple z1, ..., z, of arguments, and similarly for Z, ¥,
etc.
We specifically recall the elliptic Gamma function
i+l j+1
T,q(2) == H 1= ¢ /2

oiy L PPz

with the convention here (and for I't, 6, etc.) that multiple arguments express a product:

Lpg(@1,.. @) = H I q(@i).

1<i<n

This satisfies the functional equations

Lpq(qz) = 0p(2)Lp4(2), [pq(pz) = 0q(2)Lpq(2), Lyq(pa/z) = Fpﬁq(z)_a

where

0p(z) = [[(1 = p'2)(1 = p'*/2)

0<s
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is a theta function (6, (exp(2miz)) is doubly quasiperiodic), as well as the “quadratic” functional
equations

Lpq(2) =T, 02(2, q2), D2 g2 (2%) = Tpq(z, —2), (1.1)
which will be useful below. The special values
L) = 1 (e%d?) _ Caa) (1) = (p:0%) (45 4%)
P (:4%) (©9) P 2
1

lim(1 —2)[}4(2) = —————

21 P (;p)(4;9)
will arise as well, in the process of various (omitted) simplifications. We will also make brief use
of the triple gamma function

F}j,_q,t(z) — H (1 _ pi+1qj+1tk+1/z) (1 _ piqjtkzz),
0<i,jk

with functional equations

F+

Pyq,t (tz) = Fp,q(z)r+

p,q,t(2)7 Fg;t—q,t(pqt/z> = F;,_q,t(z)7

and so forth.
We will also need two families of densities. The simpler of the two is the elliptic Dixon density

Ag)(f;p,Q)ZM 11 ;1i:1 o 11 T : &

+2 )
2! 1<i<j<n Fp,q(zl Zj )1§i§n p,q(zi )QW\/jlzi

which will also appear in a form with “univariate” parameters,

Agl)(z_; UQy -+« y U2m+2n+35 Ps Q) - | | Fp,q(u’r”zzﬂ:l)Ag)(Z_;p7Q)
1<i<n
0<r<2m+42n-+4

We allow m negative here, but note that it in general measures the complexity of the integral;
e.g., for m = 0, the integral of this density has an explicit evaluation ([27, Corollary 3.2],
originally conjectured in [11] as the “Type I” integral; note that the univariate case of both this
and the elliptic Selberg evaluation is the elliptic beta integral of [31]):

AD (Zuo, . usnssipd) = [ Toalwus),
cr 0<r<s<2n+4

subject to the “balancing” condition [].u, = pg. The contour here must separate the double
geometric progressions of poles converging to 0 from those converging to oo; if |u,| < 1 for all r,
we may take the contour to be the unit circle. (This contour may not always exist, but by
general considerations [27, Section 10] such an integral always gives a well-defined meromorphic
function.)

The other density we will need is the elliptic Selberg density,

Agn)(ES tip,q) = Ipq(t)" H Fp,q(tzfclzyj'ﬂ)A(Dn)(z?p’ q)-
1<i<j<n

(The ratio between the two densities will also appear quite a few times below.) Again, this will
typically be given additional parameters

A (Ziug, .. ugmsit D, q) = II T (w2 AL (285 p, ).
1<i<n
0<r<2m-+6
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This has the evaluation ([27, Theorem 6.1], originally conjectured in [10])

Agn)(é';ug,...,ug,;t;p,q): H Fp,q(t”l) H Fp7q(tiurus), (1.2)

cn ;
0<i<n 0<r<s<6

now with balancing condition

$2n—2 H Uy = pq.

0<r<6

The t-dependent factors of the density force us to insist that C' contains tC'; again, as long as
u, and ¢ are inside the unit circle, there is no difficulty taking C' = S*. There is also a transfor-
mation for order m = 1, [27, Theorem 9.7].

(As an aside, we note that both of the above evaluations are special cases of the analytic form
of Proposition 2.12 below; similarly, the transformation of the order 1 elliptic Selberg integral is
a special case of Theorem 3.12 below.)

Note that for either density, if two parameters multiply to pgq, then the reflection relation of
the elliptic gamma function causes the two parameters to cancel out, thus reducing the order
by 1.

Connected to the elliptic Selberg density is a family of difference operators satisfying (formal)
adjointness relations with respect to that density. The simplest such operator, Dgn) (t;p), is self-
adjoint with respect to the O-parameter elliptic Selberg density, and acts on hyperoctahedrally
symmetric functions by

1 o (tz;’ ' Z;j)

(D(gn) (t’p)f) (Zlv ey ZTL) = Z ISZT—][Sn 0 (Zg—iza']-) f(qal/Qzlv cee 7qgn/2zn)'
FEHEL" im0 Y

More generally, we define an operator

1
Dy, swamizitin) = [T oy D p) I Toala )
1<i<n p#](ujzi ) 1<i<n
1<5<2m+2 1<j<2m+2
this has the effect of multiplying the term corresponding to & by I Op(ujz]"). In

1<i<n,1<j<2m+2
the case of ambiguity regarding the variables on which a given difference operator acts, we will

specify those variables as a subscript, as D(Sn)(t; D)z
We will also need some finite products. The factors

Al (albo, ., bp—1;t;p, q) and  Ax(albo,...,bn—1;t;p,q)

that appear below are certain multivariate g-symbols (see the introduction of [27]). The first is

defined by

Cx(br; 80, q)
Ao(a‘b[)v“wbn—l;t;pa(J) = AL D )
A OSTH@ C3 (pga/brit;p, q)

where

C(@itsp,q) == [[0(t "a:p,9)y -
1<e
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and

j j ! 1(1-1)/2,1 1 zrpq(plqu)
0(x;p, Qrm = [] 0a(@z) J] Op(dx) = (—a)impmiC=D/2gimm=1)/ N
0<j<l 0<j<m p.g(T)

Note that
Ag’u(a‘b(h LU 7bn—1; t7p7 Q) = A())\,O(a|b07 cey bn—l; t7p7 Q)Ag,u(a’b(% ey bn—l; tvpa q)7

and if n =2m, [ b, = (pga)™, then both factors are elliptic subject to this constraint; i.e.,
0<r<2m

A87M((I|b0, s 7b2m71; L, Q)

is invariant under shifting the parameters by integer powers of p such that the balancing condition
remains satisfied.
The other A-symbol is more complicated:

CY52(pqa; t;p, q)
Cx(pa.t;t;p,q) CX (a,pqa/t; t;p, q)

A)\(a|607 s 7bn71;t;p7 q) = AOA(a‘b()v s 7bn71;t;pa q)

where

Ot "2, q) 5 5.
Cy(z;t;p,q) := — AR
. 193- 0(t~"w;p,q) 5, »,

O(t* " Jxip,q)y L
Cr(z;t;p,q) == i~ o
AN S 199 e(tzilijx;p’ Q)Ai+)‘j+1

The key property of Ay is that the A-dependent factor of the residue of the elliptic Selberg
integrand A at the point (..., (p, Q) " ‘ug,...) is

AN (PPt 1" g, 8 ugusm 53ty ).
The corresponding balancing condition to ensure ellipticity is, for n = 2m, that [] b, =

0<r<2m
(t/pa)(pga)™ .
As with the interpolation functions, we also use an elliptic version:

A)\<a‘b17 cee 7bm; q, tap) = AO,)\(a‘blv cee 7bm; t;p, Q)a
and similarly for A(/)\. For
0,4+ 0,4+
CY 7 (z3q,t:p) = Cyx (z3t:p, ),

we also take the convention of omitting p in the limit p = 0.
The key property of the interpolation functions is that

R (- (0,9t a, 0 bitip,g) = 0

unless A C p [27, Corollary 8.12]; this property and the triangularity property are related by
a complementation symmetry, and together determine the interpolation function up to normal-
ization, which is determined by

R (oot sa,bitip,q) = AX (" /bl av,a/vstip,q).
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The nonzero values of interpolation functions appear frequently enough to merit their own
notation: we define

A *(n ip1—1 -n
<u> = Ay (a/ot", 1/b;t:p,q) RE™ (- Valp, )Nt Lt a, b/ Vas tp, )
[a,b];t;p,q

this is independent of the choice of square root, and factors as

)™ () )
sV [ablitipg B/ lapliptig \V [ayb];q,t;p’

where the first factor is g-elliptic in a, b, p, and ¢, and similarly for the second factor. In actuality,
we will essentially only use the alternate normalization of [25], which in the p, g-symmetric version

reads
<)\> o A (alb,v1, ..., v 5 p, q) <)\>
I"l’ [a7b} (v17._.,vk);t;p7q A?[,(a/bll/l% Ul? MR vk; t; p7 q) l’l’ [a7b]7t7p7q

The binomial coefficients so normalized are products of elliptic functions if k& = 3, bvjvevy =
(pga)®.

Finally, as mentioned above, we will quite frequently be taking p to be a formal variable.
More precisely, we will take the various parameters to be elements of some field of formal power
series, in such a way that p has valuation < 1. For a nonzero element of such a field, we define

log ||
log |p|’

ordy(z) =

and will typically omit p. (We will, in fact, only use the subscript in a few cases, in which it is
more natural to let the formal parameter be ¢.) Note that here || denotes the non-Archimedean
valuation, i.e., exp(—d) where d is the degree of the leading term of the power series. We
will generally take the field to be power series in some fixed N-th root of p (with coefficients
meromorphic or rational in the remaining variables, as appropriate), but will in general simply
refer to it as the field of formal Puiseux series. (For simplicity, we only allow rational exponents
with finite common denominator; this could be weakened in general, but we will never need
more than fourth roots of p in any event.) We will also use this order notation in the analytic
case, to cover the case in which the formal Puiseux series arises as an actual Puiseux series.
That is, given a limit of functions, integrals, etc., in which x is a parameter or variable, we will
define ord,(z) to be the limit of log |z|/ log |p|, this time using the usual complex absolute value.
In general, we will take these limits in such a way that x = p“zq for zq fixed.

Note that an infinite sum of formal Puiseux series converges (and converges absolutely!) iff
its terms converge to 0 in absolute value; similarly an infinite product converges iff its terms
converge to 1. For instance, the product defining the elliptic Gamma function I}, ,(2) converges
iff ord(q),ord(z),ord(pg/z) > 0 (i.e., the corresponding Puiseux series have no terms with non-
positive exponent). One can, in fact, “analytically continue” I}, ; to a somewhat larger range of
inputs. Indeed, taking the logarithm of I}, ;(2) gives

log T}y 4 (2 Z log(1 pitl ]+1/z) log(1 _piqu)
0<4,j
Z Z pqu]k kE_ (H—l)kq(j—i-l)kz—k

k

0<i,j k>0

The sum over i, j is geometric and thus one concludes

log T} 4 (2 Zk: 1—p pq/z) Ry
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This continues to converge for ord(q) = 0 as long as lir% q is not a root of unity, as well as
p—

in the range ord(1/q),ord(z/q),ord(p/z) > 0. This formal extension introduces an additional
symmetry not present for the usual analytic version, namely T, ; /,(2) = 1/T} 4(gz) (which fol-
lows by comparing corresponding terms of the series for the logs); analytically, the domains of
definitions of the two sides are entirely disjoint.

2 The formal kernel

As we mentioned in the introduction, although nonterminating elliptic hypergeometric series
normally fail to converge, we can finesse this issue by taking p to be a formal variable. The
general principle with natural series of this kind is that the valuation of the terms depends
linearly on the index of summation; e.g., for a sum over partitions, the term associated to A will
be O(pap") for some «. Thus in practice, a series will converge formally iff it becomes the trivial
sum 1 (or any other single-term sum) in the limit p — 0. In particular, given a sufficiently large
family of finite sums with this property, we can hope to have a straightforward continuation to
the nonterminating case.

For our purposes, the most important sum will be the one expanding an interpolation function
from one basis in terms of the interpolation functions from another basis. The coefficients here
are “elliptic binomial coefficients”, but these are essentially just values of interpolation functions.
As a result, we may express the expansion in the following form (with some reparametrization).

Lemma 2.1 ([25, Corollary 4.14]). For to,ug,c,q,t € C*, and any |p| < 1, we have

R:(n) (:Clv ...y Tp; CUQ, c/tn_luo; q, t7p)

= A (" Pug|euo /to, ct™ touo; ¢, t;p) > A (" Ptouo/clt”, pgt™ 5 g, t; p)
HCA

X R;(") (ml, oy Tp o, c/t”_luo; q, t;p)RZ(”) ( e O g, g, c/tn_lto; q, t;p).

As mentioned, we need the sum to be dominated by its first term, and to understand when
that happens, we need to understand the valuations of the individual components of the sum-
mand. To make our initial calculations easier, we assume (as we always will) that ¢, ¢t have
order 0, and, at least initially, that ¢g, ug, x1,...,2, have order 0. Since the A symbol is de-
fined as a product, it is straightforward to compute its valuation, and we find that it has order
ord(c)|ul, as long as 0 < ord(c) < 1/2. (Here, of course, this is only the generic valuation; divid-
ing by this power of p makes the limit a generically nonzero rational function.) The interpolation
functions are a priori harder to control, but luckily their valuations were computed in [6], and
we find that both interpolation functions have order 0. Combining, we find that the y term in
the sum has order ord(c)|u|. In particular, we find that even if the second interpolation function
is evaluated at a generic point (with coordinates of order 0), the corresponding nonterminating

sum will converge formally. More generally, if z1,...,x, have order x € (—1/2,1/2), the results
of [6] indicate that the interpolation function has order —|z||u|, and the argument there further
demonstrates that this is a lower bound so long as |ord(z1)],...,|ord(z,)| < z.

We are led to introduce some additional prefactors to maximize symmetry, and arrive at the
following definition. (In fact, as written, it is not quite a definition; we will need to show that
the sum is independent of the auxiliary parameters.)

Definition 2.2. For p a formal variable, |q|, |[t| < 1, and Z, ¢, ¢ parameters such that

max |ord(z;)| + max | ord(y;)| < ord(c) < 1/2,



12 E.M. Rains

the formal interpolation kernel Kc(n) (Z;7; q,t; p) is defined by the following infinite sum (depend-
ing on auxiliary variables g, ug of valuation 0):

Lpq (cuoxfl, (c/t”_luo)xlil, ctoyfl, (c/t”_ltg)yiil)
" tgug, ct g [to, ctTI20 [tgug, ettt Jug, 2, ti)

KM (& 30,1 p) == Dol
1<i<n ~ P4

XA (" Ptouo /clt” 7 pg /s g, 5 p)
I

x Re (&5, ¢/t Tuoy g, £ p) R (w0, ¢/t o 0,5 p).

Remark 2.3. The constraint ord(c) < 1/2 is required for the prefactor [[ Ip 4t "c?)~! to
1<i<n

be defined. We could of course omit this factor, but at the cost of making a number of later

formulas (in particular for the analytic kernel) more complicated. We find in general that the

given expression for

H Ipq (ti_nc2a ti)Kc(n) (7515 q,t;p)
1<i<n

converges formally (and has limit 1 as p — 0) as long as

max (| ord(¢g)|, max |ord(z;)|) + max(| ord(u0)|,mlax |ord(y;)|) < min(ord(c), 1 — ord(c)),

and agrees with the corresponding formal expansion of the analytic kernel (q.v.) as long as
ord(tp) = ord(up) = 0.

Lemma 2.4. For a, q, t, & of order 0, and 0 < ord(b) < 1/2, the coefficient of p* in
R;(n) (Zya,b;q,t;p) is 0 if a < 0, and is otherwise a hyperoctahedrally symmetric Laurent poly-

nomial in T of degree at most —S=— + ||, with coefficients rational functions in the remaining

ord(b)
parameters.

Proof. That the coefficient of p® vanishes for v < 0 follows by the valuation calculation of [6].
That the coefficients are hyperoctahedrally symmetric follows from the corresponding symmetry
of the interpolation functions. Finally, that they are polynomials of the appropriate degree
follows either by induction using the branching rule as in [6] or using the expansion formula of
[28, Theorem 2.5]. The latter expresses the interpolation function as a finite sum in which the
dependence of each term on Z is as a product over the variables and their reciprocals. (Compare
Definition 5.1 below.) [

Remark 2.5. One should note that the expression from [28, Theorem 2.5] involves a significant
amount of cancellation; each individual term has order —|\|ord(b), but all terms of negative
order cancel.

Plugging this into the definition of the formal kernel gives the following result.

Corollary 2.6. For tg, ug, Z, § of order 0 and ¢ with 0 < ord(c) < 1/2, the coefficient of p* in
[T oot ) K 55, 85 p)
1<i<n

is a hyperoctahedrally symmetric Laurent polynomial in each of T and i of degree at most —S—

ord(c)’
with coefficients rational functions in the remaining parameters.

The significance of this result is that it allows us to extend identities of K™ from the case
in which ¥ and 3 have valuation 0.
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Theorem 2.7. The formal interpolation kernel is well-defined, symmetrical between X and 1,
and has the specialization

K™ (f; Lt Zq”’a ..;q,t'p)

C
T = 1 il
_ H M(ac:z ¢/ Li )R*(n)(f;ac,c/t"ila;qvt;P%
1<i<n

Fp,q (tl 7’62, tz) M

for any a of order 0.

Proof. By construction, the given specialization holds as long as we take a = wg. This, in
particular, shows that the sum is independent of ¢y as long as ¢ has order 0. (Indeed, apart from
a simple prefactor, the coefficients of the Puiseux series are rational functions of the parameters,
and for a Zariski dense set of possible i/ the coefficients are independent of ty.) This independence
of ¢y then extends to more general valuations of ¢ using the corollary: if we take the expansion
in powers of p® corresponding to the valuation O case, the corollary tells us that the result
continues to converge for the broader range of valuations of ¢, and thus the identity between
the two expansions extends as well.

Since the sum is unchanged if we swap ty and ug as well as & and ¢, we conclude that the
sum is also independent of ug, so well-defined. The remaining claims are then immediate. W

In particular, if we specialize one set of variables to a geometric progression, we have an
explicit evaluation. This only works directly in the case that the base of the progression has
order 0, but easily extends to more general valuations.

Corollary 2.8. If|ord(a)| + max; | ord(z;)| < ord(c) < 1/2, then

Lpq (aca:z:»tl, c/t”_laxfﬂ)
Fp,q (tlfiCQ’ ti)

Kg")(f;...,t”_ia,...;q,t;p) = H
1<i<n
In particular,

Fp q (C:C:Hyil)

Ipaq (C ) t)

Remark 2.9. This gives an initial indication of why we call this a “kernel”: Kél) is essentially
the kernel of a univariate integral operator considered in [32], where it is shown that the operators

KW (25959, t;p) =

with kernels Kc(l) and Képl are inverse in a suitable sense. Note that the present kernel is not
the only natural multivariate extension of the univariate kernel; see [33], where several such
extensions (with much simpler explicit formulas!) are given.

We also have some special cases with explicit formulas corresponding to similar special cases
of the interpolation functions.

Proposition 2.10. The kernel has the special cases

K0 n@Gatin) =[] Thalwa/0)af'yf),
1<4,j<n

—1
L c iy
KM(& 0,9, q,p) = : det KM (zi;55¢;p,9),
1<E<n ep(xzxja%/55],%%/?/1/3/3) 1<ij<n v

and the limiting case

) ) 1

. 1—i 2 SN +1, +1

%gl} | Fp,q(t e ,t’)Ké")(a:, iq,t;p) = ] E || Fp,q cxy ())
1<i<n TeX, 1<i<n
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Proof. In each case, it suffices to verify that the identity holds when y; = t" ‘g*a for any
partition A. These correspond to the Cauchy, Schur, and monomial cases of the interpolation
functions, see [25]. [ |

If we rewrite the first special case as an identity for sums, we find that the result is a (nonter-
minating) version of the elliptic Cauchy identity [28, Theorem 3.6]. (The latter was expressed
in terms of certain plethystic generalizations of the interpolation functions, which (in the formal
case) turn out to be special cases of the symmetric function analogue, see below.) Naively, the
usual Cauchy identity for Macdonald polynomials arises by a term-by-term limit, using the fact
that

i R (p=V4& 10, pY2u; g, t: p) B Py\(%;q,1)
p=0 R;(n) (p71/4tnilva s ,p71/41}; t07p1/2u0; q, t7p) P/\ (tnilv’ UG, t)

If we apply this to Kén)

Gull) K000
pt/Ze

termwise, we obtain

lim ~1/dg. —1/4

pﬁ01<'<n FPQ(ti_IQ/C2)
« ”Z |M|CO tn 1/C 1 q, )C;(t,q,t)
CO tn7Q7 t)CM (q7 Q7t)

Zp g, tp)

Pﬂ<f7 7t)P (y7q7 )

The problem, of course, is that the left-hand side is not defined, and the right-hand side need
not converge. Now, the right-hand side does converge as a formal series in Z and/or ¥, which is
the key to making the limit rigorous. Indeed, we find that

lim Fp4N q (tl) K(n)

N—ooo Zien F (tz’flq/cz) p2Nc(P

Z  Calat" /25 q,8) C (0, 1)
CO tnaQ7t)C/J« (q7q7t)

TNHE TN g, ™)

P, (pT; q,t) Pu(py; q,t)

holds as a limit of formal power series in p. In this way, any formula for Kén) with ord(c) =1/2
gives rise to a corresponding identity of Macdonald polynomials.

The name “kernel” comes from the fact that Kc(n) forms the kernel of an integral operator
having the interpolation functions as (generalized) eigenfunctions. Here we of course define the
integral of a formal power series by integrating term-by-term. As long as the u, parameters of
valuation O are inside the unit circle, the contour can be taken to be a power of the unit circle;
one can then extend to general parameters as in [27, Section 10]. In particular, the integration

variables here will always have order 0.

Proposition 2.11. If ug, ui, us, us are parameters of nonnegative order such that

-1 2
t" M uguiugus = pg/c”,

then
/K fvy qat p)R ( )(.'L' ’LLO,’U,l,(],t p)A( )(x UO,Ul,'LLQ,U?,,t pvQ)
1<i<n FP Q(CuTyz
0<r<4
= Ag(tn_luo/ulltn_luow,tn_luouza;q,t;p)< H qu(t"_iurus)>R§(n)(ﬁ; cug, cut; q,t; p).
1<i<n

0<r<s<4
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Proof. We first note that the kernel and interpolation function are both formal power series
with coefficients polynomial in x and y, so the integral is indeed well-defined, and has coefficients
polynomial in y. Specializing to the Zariski dense set 3; = ¢t"*ug reduces to Theorem 9.2
of [27]. [

One thing of particular note about this integral equation is that the right-hand side has
roughly the same form as other known equations for the interpolation functions. For instance,
the integral operators considered in [27] satisfy precisely such an equation, except that ¢ = Vit
has valuation 0. Though this is of course outside the range of formal convergence, it still suggests
an “identity” by comparing integrands:

11 Lpq (tl/%;‘tlyz‘ﬂ)
1<i<n, 1<j<n
+1, 41 +1, +1\°
Ly q(t)?" 1<i1;£<an,q(txi ity Y5 )

Kff/)z (T395 4, 1:p) =" (2.1)

Though this is nonsense for the formal kernel, we will see below that it indeed holds for the
analytic kernel.

Perhaps even more surprising is the fact that essentially the same right-hand side appears in
[27, Lemma 9.8], which describes a difference equation satisfied by the interpolation functions.
Thus in general we expect that when ¢ = ¢~ ™/2, the kernel should act as a multivariate difference
operator of order m (i.e., shifting each variable by at most m/2). Presumably this can again
be made rigorous at the analytic level, but we will content ourselves with using it in the formal
context. (See also Section 4 below.)

It is of course straightforward to extend the above integral equation to an equation satisfied
by the formal kernel, by the usual “compare when g is a partition” argument. This gives us the
following identity, which we will refer to as the “braid relation”.

Proposition 2.12 (braid relation). Suppose 0 < ord(c), ord(d) and ord(c)+ord(d) < 1/2. Then
for any parameters ug, uy of positive valuation such that ugu; = pq/cd?,

/Ké”)(z";j:‘;q,t;p)KL(in)(Z;gj;q,t;p)A(sn)(Z;UmUl;t;Pﬂ)

= [I Toalcuos, curai?, duoy, duryt) K (77 0. t: p).-
1<i<n

Remark 2.13. The reader can remember the name “braid relation” by noting that this identity
has a sort of “ABA = BAB” structure, where each A is an instance of the kernel, and each B is
multiplication by a pair of elliptic Gamma functions. (It is in fact essentially the only nontrivial
braid relation for a certain twisted action of a Coxeter group of type E,; see Section 4 below
for further discussion.)

Remark 2.14. Using this, one can show that the sum defining Kc(n) converges to the correct
value on a wider range of valuations, namely as long as

max(| ord(to)|, max | ord(z;)|) + max(| ord(up)|, max |ord(y;)|) < ord(c) < 1/2.

Indeed, one can use the braid relation together with the integral equation to express the sum
as an integral involving only the special cases in which one of the valuations is 0, for which the
above arguments suffice. We omit the details.

There are, of course, corresponding identities for ¢ = t1/2 or ¢ = ¢~™/2, since all we are

using is that the corresponding operators preserve the space of formal series with polynomial
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coefficients, and act in the appropriate way on interpolation functions. Thus, for instance,
the above identity continues to hold if we take ¢ = ¢t'/2 and expand K t(ln/)g via the (nonsense)
formula (2.1). Similarly, there is a difference equation, which we postpone until the analytic case.

The integral representation for interpolation functions also involves an integrand very similar
to Kff/)z, and in particular also extends to an identity for the formal kernel. To extend this to
the formal kernel, we need only establish that the corresponding integral operator preserves the
space of formal Puiseux series with polynomial coefficients. This follows from the fact that the
kernel of the operator can be factored as a formal Puiseux series with polynomial coefficients
times its value for p = 0; since the limiting operator was shown to preserve polynomials in [26,
Theorem 3.2], the claim follows.

Lemma 2.15. If 0 < ord(c) < 1/2 and all other parameters have valuation 0 (with |q|, |t| < 1),
then

I Thg (Ctl/zvﬂ"rz:'tl)

KW (#§,0;4,t;p) = =
MACIC ) Tpq(t)"Tpq(te?) I Fp,q(miﬂxjﬂ)
1<i<j<n

[T T4

1<i<n—1,

oo 1<j<n (n=1) 7
x/KC(” V(Z§q.t:p) 8p &)
T, o (tcotlztt P
T Dglte=)

This is a special case of a much more general integral formula. We omit the convergence
conditions, as we will see shortly that the identity holds (as do those above) whenever both
sides converge.

Theorem 2.16. For any integers 0 < k < n, we have the following identity
K& 4,0, ... v;q, 8 p)
_ Lpq(t'7'¢?) H Tpaq (dcm%:'ﬂ) H Ipg (C%yzﬂ)
= i +1 +1
ek T, (t-c2d2) Zien Ly q((cv/d)z;™) i T, (tFvy )
X/Kc(”)(f;i,tk1v/d,...,v/d;q,t;p)

Fp,q((tk“/d)zz‘il) K (k)
Ly (@dust)

RN —k) />
X (2:0:0,t:0)A8 (28, q).

1<i<n—k

Proof. Again, it suffices to verify this when x has been specialized to a partition. In that case,
both resulting interpolation functions can be expanded via the generalized branching rule of [25,
Theorem 4.16], and the claim follows upon applying Proposition 2.11 term-by-term. |

Remark 2.17. Note that when k& = 0, this is just the braid relation, while when k& = n, it is
just Corollary 2.8; it also agrees in the usual sense with the integral representation, by taking
k=1, c=tY2 and replacing that instance of the kernel as per usual.

3 The interpolation kernel

The key benefit of Lemma 2.15 is that it expresses the n-dimensional formal kernel as an inte-
gral of the (n — 1)-dimensional formal kernel, and thus we can iterate to obtain an expression
as an (n(n — 1)/2)-dimensional integral, in which the integrand is a suitable product of ellip-
tic Gamma functions alone. In particular, the resulting integrand is the formal power series
expansion of an honest meromorphic function.
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Theorem 3.1. There exists a function Ian) (Z; 7 t;p, q), meromorphic on the region

{caxla“'7xn7y17"‘7yn7Q7tE(C*70 S |p’7‘Q| < 1}7

such that any Puiseux expansion of this function with ord(q) = ord(t) = 0, max; |ord(x;)| +
max; |ord(y;)| < ord(c) < 1/2 is equal to K. This function satisfies the symmetries

K& 75 t5p,q) = KU (& 95t ¢,0) = KUV (§: 8 89, 9),
and on a suitable open subset can be defined inductively by

II Thg (Cvilxgtl)

Kc(n) (Z: v t;p,q) = 1<i<n
)] ) )] ) M :l:l :l:l
‘ Log(®)"Tpq(c?)  TI  Tpg(tei ai)
1<i<j<n
+1_=+1
[I L (tl/%j Z )
1<i<n—1,
(n=1) /5 - ,. 1<i<n (n—1) /5
X /’Ctl/2c(27y7 i, Q> I Fp,q(tl/chilziil) AD (Zp, Q)a
1<i<n—1

with base case ICEO) =1.

Proof. We first note that if [¢|'/2 < |z;] < [¢|~!/? and max; |ord(y;)| < ord(c) for each 4, then
the integrand has the following property: if every integration variable is on the unit circle, then
every elliptic Gamma function in the integrand has argument of absolute value between |pq|
and 1. Thus if we fix the other parameters, the integral is holomorphic (apart from an algebraic
singularity) near p = 0, and the Puiseux series expansion of the integral is the same as the
term-by-term integral of the Puiseux series expansion of the integrand. In other words, in this
range, the formal kernel is actually a convergent Puiseux series, and converges to the value of
the integral. The existence of a meromorphic extension follows from [27, Theorem 10.2].

In particular, it follows that all of the above identities for the formal kernel continue to hold
(with suitably deformed contours) for (™, in particular the braid relation. Thus to extend
to the full set of valuations |ord(z)| + |ord(y)| < ord(c) < 1/2, it suffices to write ¢ = cico
with ord(c;) > |ord(z)|, ord(c2) > | ord(y)|, and note that the integration variables in the braid
relation have order 0.

The symmetry between p and ¢ is by inspection of the integral representation, while the
symmetry between T and g follows from the corresponding symmetry of the formal kernel. W

Remark 3.2. Presumably if we multiply by [[ T4 (tl_iCQ, ti), then the analytic kernel has
1<i<n

a formal expansion with rational function coefficients whenever
max(|ord(z;)|) + max(] ord(y;)|) < min(ord(c),1 — ord(c)),
1 (2

and this expansion agrees with the sum defining the formal kernel. This certainly holds when
ord(Z) = 0, as the integral representation remains valid in that case. For more general valuations
of &, some sort of symmetry breaking limit will be required.

Of course, when we specialize Z to a partition, we recover the integral representation of
the corresponding interpolation function. In fact, we obtain even more: the analytic kernel
is manifestly symmetric between p and ¢, and thus we can also obtain g-elliptic interpolation
functions by a suitable specialization. In fact, we can obtain the full analytic interpolation
functions of [27].
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Proposition 3.3. Let A\, u be a pair of partitions with at most n parts. Then we have the
following identity of meromorphic functions

(pq/ab)_”‘i“il“pﬂ (t"‘iab, ti)
Lhg (az-il, bz-ﬂ)

R\ (Za,bitip ) = []

1<i<n
x KM (2. .., pNg" " a /e, .. i tip,q),

where ¢ = Vi lab.

Remark 3.4. This might appear at first glance to be incompatible with Proposition 2.10.
For instance, for t = ¢, Proposition 2.10 says that the kernel can be expressed as a simple
determinant; on the other hand, the general interpolation function for ¢ = ¢ can only be expressed
as a sum of n! determinants in general. We can resolve this by noting that the interpolation
function specialization only holds for generic values of the parameters; if we first specialize a, b,
P, q, t before specializing the variables, we can obtain a different result. This can only occur at
poles of the interpolation kernel, but it follows easily from the results below on such poles that
when t = ¢, the point y; = pighit" ‘a /Vit"~1lab is on such a polar divisor whenever \ # 0.

The fact that the general interpolation function is a special case of the kernel is a quite power-
ful tool, as it allows us to extend integral formulas involving p-elliptic interpolation functions
to integral formulas involving general interpolation functions. Indeed, any formula involving
p-elliptic interpolation functions that satisfies suitable formal convergence properties implies
a corresponding identity for the formal kernel, thus a corresponding identity for the analytic
kernel, so by specializing gives the identity for general interpolation functions!

In addition to the symmetry between p and ¢, there is another symmetry of the interpolation
kernel that does not make sense for the formal kernel; in fact, this additional symmetry also
does not make sense for interpolation functions. The key point is that the analytic version
of Theorem 2.16 also gives an explicit integral representation, by taking k = 1, ¢ = /pq/t.
Comparing the two integral representations gives the following.

Proposition 3.5. The interpolation kernel satisfies the following identity
K& 7 pa/tip, @) = Tog)™ [ Tpgltaf'af tyyF) K@ 550, q)
1<i<j<n
S ($7 3D, 4 ) S (ya 7p7Q) ’C(n)
C AP@Epa) AY G0

(%573t 0, q).

In particular,

[T Tpo(t225y")

K23 t5p.q) = S
b b I1, 1
v L q(t)?" H Ly q(t2; Z; tyz y] )
1<i<j<n

A
a3

Here, of course, the product formula for IC
(n)
Vpa/t

Corollary 3.6. The functions

follows via the symmetry from the product

formula for K

/C(n)/t(zh ey 2R Rnal,y - ey Ron 6 D, Q)
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and

j:l ﬁ:l +1 _+1 (n) . i
H qu A2y n+J)IC (215 oy 20} Zntly - - s 2205 6D, )
1<i<j<n

are invariant under permutation and inversion of the 2n variables.

Proof. The first claim is a simple consequence of the braid relation for ¢ = d = \/pq/t; the
second follows by the ¢ — pq/t symmetry. |

Of course, simply knowing that the kernel is meromorphic is of only limited use without more
specific information about the poles. It is difficult to control all of the poles, but we can at least
control the poles depending on the x and y variables.

Theorem 3.7. The product

K& (#, 7 p,q) ((pa/O)z 2", (pg/)y; 'y 0, q) (exFyFip, q)
J J
1<i<j<n 1<i,j<n

is a holomorphic function of x1,...,Tn,Y1,...,Yn, for generic p, q, t, c.

Proof. We proceed by induction on n, so that we need only analyze an (n — 1)-dimensional
integral, rather than an (n(n — 1)/2)-dimensional integral. (Note that for n = 1, we can verify
the claim by inspection, while for n = 2, the integral representation is just an order 1 elliptic
beta integral, and the claim follows from known properties of such integrals.)

The construction of meromorphic extensions of integrals in [27] comes with a very crude
bound on the set of possible poles. Indeed, if we multiply the integrand by

11 a2 pg) [ (Y Peyf 255 p0q)

1<i<n—1,1<j<n 1<ij<n—1
< JI g/t ey =fp0) [ (pa/t)z 25 p.q),
1<i<n—1 1<i<j<n—1

the result is a holomorphic function of the integration variables. It follows that the integral
(ignoring prefactors) is holomorphic whenever there exists a contour C' invariant under z — 1/z
such that C contains (pq/t)C as well as every point of the form

Pt 2t 0<j,ki1<i<n,
P gt ey, 0<jk1<i<n-—1,
P d*(pa/tPe)ytt,  0< k.

We thus find that for |pg/t| < 1, the integral can only introduce poles where two numbers
(duplication allowed) from these lists multiply to a nonnegative power of t/pq. Of course, this
allows plenty of poles that we claim do not occur, and does not control the multiplicities of
those poles that should occur. (There are results from [27] that could be used to control the
multiplicities of these poles, and rule some of them out entirely, but this would still give a wild
overestimate of the polar divisor!)

The key fact that allows us to control the poles is that the integral representation, and thus
the corresponding upper bound on the set of poles, has less symmetry than the actual kernel. In
particular, the poles involving y,, are quite different than those involving y; through ¥,_1, but
the result should be invariant under permuting all of the y variables. In addition, we know from
the formal kernel that the analytic kernel is invariant under swapping the x and y variables. We
find (for generic ¢) that the only poles consistent with these symmetries are those of the form
given.

Applying the t — pgq/t symmetry shows that the same bound on poles applies for |t| < 1,
and since |p|, |¢| < 1, we conclude that the bound on poles holds in general. [
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Remark 3.8. We can also gain some control over the poles that depend on ¢ but not the z
and y variables, using the braid relation. The point there is that most of the poles coming from
the integral in the braid relation depend on the auxiliary parameters, so cannot actually be
present. We find that the only possible such poles arise on divisors of the form

2 = plght!

with max(0,/) < min(j, k). (Strictly speaking, this only applies for |pg| < [t| < 1, but should
hold in general; note also that in that region, there are no poles depending only on ¢, p, and q.)

One thing control over the poles allows us to do is take certain limits involving pinched
contours. For instance, the case d = v/t of the braid relation becomes singular whenever a sub-
sequence of I is a geometric progression of step t. Since such limits occur below, we give the

corresponding limit in significant generality. With this in mind, let [x;t]; denote the geometric
progression tR=1)/2g ¢ (k=3)/24  4(1=k)/25

Proposition 3.9. Let k1,..., k, be a sequence of positive integers with k14 ---+k,, =n. Then
for otherwise generic parameters,

KO (@13 e [Emi i 0032, 9)
I I, (ctl k/2:13i1 i1)
B <i<m
Gg(te?) T Toa(t) 1 T (tF R0 a)
; 1<i<j<m

/’C(” Dz (20t 1y - [Tm; 15 T3 55, @)

)(z PqU
Proof. If m = n, this is just the usual integral representation; in general, one can proceed
by induction in n — m. Indeed, the limit z,, — t—(kmtkm—1)/20 | of the left-hand side is the
general case with m — 1 geometric sequences, so it suffices to verify that the above formula
is consistent with this limit. Before taking the limit, the constraint on the contour C for the
integrals is that (a) C = C~! (corresponding to the symmetry of the integral), (b) C' contains
(pq/t)C (corresponding to the factors ((pg/t)z;" il,p, q) of the poles), and (c) C contains every
doubly-geometric sequence of poles converging to 0 If p is sufficiently small and the parameters
are otherwise generic, the only obstruction to these conditions is the requirement that C' contain
thm/ 22, and exclude t—Fm—1/ 2%m—1. Thus we can compute the limit by moving the contour
through t*=/2z, before taking the limit; the prefactor Fp,q(t(km*1+km)/2xm/xm_1) ensures that
only the residues contribute to the limit, which is then straightforward to compute. |

Similarly, the case d = v/t of the braid relation has the following geometric progression limit.

Proposition 3.10. If ky,. ..,k are positive integers summing to n, and ugu; = pq/tc?, then

KO (@1 e [omi s G560,0) ] T (cuoy™, cwny)
1<i<n
1

[T Tpq(th, thil2ugnt thi/2u2t) [T T g (tFiths )2 g il)

1<i<m 1<i<j<m

X/,an)(‘g’ [.’El;t]klfl,-. O [l'm,t]km 17y7t b, q )A( )(Z u07u17tk1/2$i‘:1 tkM/Q Lo 7p7 Q)
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A natural question, given that the kernel has the above simple poles is whether we can
characterize the residues along those poles. The poles involving two x or two y variables can
be resolved using the t — pg/t symmetry; for the simplest instance of the remaining poles, we
have the following. Note that when y is specialized to a partition, this is simply the case k =1
of equation (3.43) of [25].

Lemma 3.11. The interpolation kernel has the limiting case
L ()
1 M) (@1, T YLy Uity q) — 2N
wnl—EIclyn,C (xla y Tns Y1, s YUns 6D, Q) prq(CiUTj:Lly%l)

+1 +1
qu(Cac Yn, Y; 1/yn) ]an—l)(xl,...,xn_l;yh-.-,yn_1;t;p,q).
1<i<n—1 qu(tcx Yn, 75?/Z /Yn)

Proof. If we represent the left-hand side via the integral representation, branching on y,, the
limit becomes a simple substitution, and the resulting integral is just the case d = t'/2 of the
braid relation. |

One advantage of the kernel over interpolation functions is the fact that the braid relation
acts as a sort of Bailey lemma (see [32] for the univariate version). In particular, this allows us
to greatly simplify (and generalize to the kernel) the arguments of [27, Section 9]. The main
identity there is [27, Theorem 9.7] (which generates the W (E;) symmetry of the elliptic Selberg
integral), which becomes the following identity in terms of the interpolation kernel.

Theorem 3.12. Let vy, vi, wo, wi, ¢, d, u be parameters such that u?> = wvovic®/pg =
pq/d*wowy. Then

IC( )( 2 ,t,p,Q)IC( )(Z y,t p,q)A( )(Z anvlawmwlvt p,Q)

Cn
H Fp’q(cvoxgﬂ,cle;tl) H an(dw()y;tlvdwlyz‘il)
1<i<n 1<i<n
x| KU (Z @5t p,0) K (2 40, ) AL (25 vo fu, 01, wou, ws £, ).

cn
(n)

Proof. Use the braid relation to expand ¢’ on the left as an integral involving Kini and ICSL),
then change the order of integration and apply the braid relation again. Note that there is
a range of parameters where the contours can all be taken to be the unit circle, so the change
in order of integration is legal, and extends to an identity of meromorphic functions. |

Remark 3.13. This argument is essentially the same as the proof of the multivariate elliptic
Bailey transformation, [25, Theorem 4.9], except that we have replaced the elliptic binomial
coefficients by the interpolation kernel.

The left-hand side is invariant under the natural action of S on vg, v1, wg, w1, and together
with the above transformation gives an action of D4. As in [27], this gives another identity,
corresponding to the third nontrivial double coset of Sy in Dy.

Corollary 3.14. Let ugujugusc?d® = p*q®. Then
/’an)(g,f t; D, q)]C(n)(Z Zjvt b, q )A( )(Z anulau27u37t paq)

H I, dury H qu CUpX )

1<i<n 1<i<n
0<r<3 0<r<3

X //Cil")(»?; Tt p, q) KO (2 73t p, Q)A(S")(Z; pq/cdug, . .., pq/cdus; t;p, q).
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This can be viewed as a sort of commutation relation; indeed, it corresponds directly to a com-
mutation relation for the corresponding integral operators acting on interpolation functions, or
for the formal difference operators considered below.

We note some special cases of interest. If ¢ and d are both /¢ (or, by the t — pg/t symmetry, if
both are equal to \/pgq/t), the commutation relation becomes an explicit integral transformation
originally proved by van de Bult, [5]. If one is v/ and the other is \/pq/t, the result is a special
case of the elliptic Dixon transformation, [27, Theorem 3.1].

We record the following degeneration (& la Propositions 3.9 and 3.10 above) for use in Section 6
below.

Proposition 3.15. If ki,...,k, are positive integers with sum n, and uguiusus = p>q?/tc?,
then
/K:gw(g’ [l‘l; t]]ﬂ? e ['rmvt]kmvt,pv Q) ICE[)(Z yat b, q)A( )(Z ug, U1, Uz, u3; t; p, q)
[T Lhg (\/Eury;tl) I[I Tg (t(lfki)/ cuTxil)
1<i<n 1<i<m
o 0<r<4 0<r<4
= H Fp,q(tkj) H (t(lc itk )/ijzl ﬁ:l)
1<i<m 1<i<j<m

< [ O it o st
X A%n) (Z’;pq/tl/cho, e ,pq/tl/ch&tkl/mel  thm 2L q).

As noted above, if ¢ = ¢~1/2, the integral equation for interpolation functions has the same
right-hand side as a known difference equation. This extends to the following difference analogue
of the braid relation.

Proposition 3.16. The interpolation function satisfies the generalized eigenvalue equation

D (to, p/toit:p) K\ (F: 7 tip.0) =[] 0p(ctoy™) KO (@ 5515, ).
1<i<n

Proof. It suffices to prove this for the formal kernel, and thus when ¥ is specialized to a parti-
tion; this is simply [25, equation (3.34)]. |

Remark 3.17. This can also be proved by induction using the integral representation, together
with the special case ¢ = v/t of Proposition 3.19 below (see [27, Theorem 7.9] for a direct proof).

One can also show that for 0 < ord(c) < 1/2 or generic ¢ of order 1/2, K¢ () (&, 9 t;p,q) is
determined up to a factor independent of & by the fact that

IT 6 ("2vy) = DS ((pa) V20 festp) L KO (7t p, q)

1<i<n

is independent of v, together with the existence of a formal expansion. Indeed, by Lemma A.1
below the limit of the equation as p — 0 has no nonconstant solutions, and thus any solution of
this system of equations becomes constant in that limit; it follows that any two nonzero solutions
are proportional. (This is essentially Nakayama’s lemma: any nonzero solution must have
constant leading coefficient, and thus we can repeatedly subtract constant multiples of a fixed
solution to make the other solution have valuation as small as we would like; i.e., expressing
that other solution as a formal limit of constant multiples of the fixed solution.) This would
allow one to develop most of the theory of the interpolation kernel without using interpolation
functions, though of course not the Cauchy-type series expression itself (which plays a crucial
role in constructing the symmetric function variant of the formal kernel).
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If we view this formally as the special case (¢, d) — (q_l/ 2 4/ 20) of the braid relation, then
we immediately find that we obtain corresponding special cases of the Bailey transformation and
the commutation relation. (We can also obtain identities involving difference operators alone,
but postpone consideration of those to Section 4.) For the Bailey transformation, we have the
following,.

Proposition 3.18. Let vy, v1, wo, w1, ¢, u be parameters such that u? = vov1c®/pq = pg? Jwow; .
Then

D{ (g~ ?v0, a7 2v1, ¢ Pwo, g7 Pwn; ) KU (§: 850, )
Ipq (CUOxz:‘H

- 1 +1
1<i<n Tpq(a 2oy a7 2v1y;)

,cleiﬂ)

x | KOz @ 6p, o) K o (5540, ) A (Fvo/u, 1 /u, wou, wius £ p, g).
cn

The commutation relation becomes the following identity.

Proposition 3.19. Let ug, u1, ug, us, ¢ be parameters such that upuiususc®> = p>q. Then

D((In) (uo, w1, ua, uss t; p)z K (25 47 15 p, q)
= D (pg'? [cuo, ..., pq""? [cus; t; p) KU (Z; §: t5p, q).

We can also obtain identities by specializing one of the sets of variables to a geometric
progression. This has the effect of replacing one of the interpolation kernels by a product of
elliptic Gamma functions. (Of course, we could replace both sets of variables by geometric
progressions, but this would simply recover results of [27], albeit with new proofs.)

Specializing the braid relation in this way gives the following generalization of the Kadell-type
integral of [27, Corollary 9.3].

Proposition 3.20. Let ug, u1, uz, us, ¢ be parameters such that t" ‘uguiuouz = pq/c*. Then

— (n) (2. 4 ‘ £l
/K£N)(Z7$7tap> q)AS (Z7U(),'LL1,U2,U3,t,p, H qu " zurus H Fp’q(CUrﬂfi )
1<i<n 1<i<n
0<r<s<4 0<r<4

Remark 3.21. We can also obtain transformations in this way, but omit the (straightforward)
details. The one thing one should note is that (in direct analogy to [27, Corollary 9.13]), the
symmetry group is extended from D4 to Dg, and we acquire an additional double coset.

We also note the following curious identity, a multivariate analogue of the main result of [3];
the proof below is a direct adaptation of van de Bult’s argument for the univariate case. Note
that since both ¥ and i are specialized to Z, there is no way to specialize this to a statement

about interpolation functions.

Theorem 3.22. The integral
//CE”)(E;Z;t;p ¢ (Z g Va/e, ut' Vpafe,us Vpaje, s pa/ei tip.q)

is invariant under u, — Uy /\/UgUiUU3.
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Proof. Take the identity of Theorem 3.12, specialized so that vowy = pg/cd and § = Z. If we
multiply both sides by

H Fp,q(tox?ﬂ’tlﬂ?iﬂ)A(s")(f;t;p, q)
1<i<n

with tot; = pq/c®d?, the integrals over x on both sides are special cases of the braid relation.
The result is the general case of the claimed identity. |

Remark 3.23. As in [3], this symmetry, together with the visible symmetries, generates the
Weyl group W (Fy).

The action of the kernel on interpolation functions extends in a natural way to an action on
biorthogonal functions, generalizing the difference and integral equations of [27, Section 8§].

Proposition 3.24. The multivariate elliptic biorthogonal functions satisfy the following integral
equation, for t*"2tgtitatsuour = pq,

Fp,q (tn_1t0u0t1$z:'t1/62) K(n)(—» 7t )
T ES IS ES} c (BHLDP g
P.q (toxi sty uox )

7

1<i<n
X 7%&“)(2'; to/c: t1/c, cta, cts;ug/c, cui;t;p, q)Agn) (z_'; to/c,up/c, ty /e, pae/t" tguoty; t; p, q)

B H Fp,q (tn_itotl/Cz, tn—itouo/CQ, tn—itluO/CQ)
\Zien Ly (87 tot s, "~ “toug, t"*t1ug)

72(;)(5; to: t1,t2,t3;u0, ut; t;p, q).

Proof. Simply apply the usual integral equation to the binomial formula [25, Definition 12]
term-by-term. |

If we set up =1 /t”flc2t2, then the biorthogonal function in the integrand becomes an in-
terpolation function, giving a variant of [27, Theorem 9.4], and a representation of the general
biorthogonal function as an integral involving the kernel and an interpolation function. Analy-
tically continuing the interpolation function to another instance of the kernel gives an analytic
continuation of the biorthogonal function as a function of the indexing partition. In the absence
of a particular application for this analytic continuation, we omit the details.

If we instead expand the biorthogonal function via the binomial formula, we obtain the
following integral equation.

Corollary 3.25. For otherwise generic parameters satisfying t" ‘uguiusug = pq/c?, one has

/’CE”)(% Etp, q) R (Zto, uos £ p, ) A (Zug, s, ug, uss 5 p, q)

- H ( H L q (" urus) H Fp7q(curaziﬂ))

1<i<n N0<r<s<4 0<r<4

X Ry (& 10/ ¢, cug; t; p, q).

<)\>
uCA F T [tn =110 fug ] (7= Ltoua tn— Hous, tn L tous)itip.q

We close by mentioning a special case with an unexpected determinantal representation. If
we combine the difference equation with the explicit formula for the case ¢ = /pq/t, we obtain
the expression

KEZ}t)l/z(f; yitip,q) = H 0p((p/1) oy )

1<i<n

1

x D (to,t/tost;p)z [ Toa((pa/t) 22 yE).
1<ij<n
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The right-hand side is a sum of 2" terms, each of which can be expressed as an explicit product
of Gamma and theta functions. We find that although the individual terms depend on g, the
ratios of the terms do not. As a result, we conclude that

ICEp}t)l/Q (1’ g7 tp7 )

[T Thg ((p/t)l/%ily]ﬂ)
1<i,j<n

is independent of ¢. Setting ¢ = t gives the determinantal expression

K2 7 8:2.9) 0" T1 0,0/ 2a7s7)

D ’ ,q _ il

T Doo((o/6) 222y /00 11 awgibp(winy ifas, iy vilv7)
1<4,5<n e

1
det

This determinant has appeared in work of Filali [12] on a certain variant of the “8VSOS” model,
a generalization of the usual 6-vertex model. In the Macdonald limit, this becomes a known
expression for the Izergin—Korepin determinant

[T (@i —ty;)(y; — txi)

1<i,5<n dot 1
[I (@i —25)(yi —y;) 1<ig<n (z; — ty;)(y; — to;)
1<i<j<n

(essentially the partition function of the 6-vertex model [16, 19]) as a sum of Macdonald poly-
nomials [35].

Applying the t — pq/t symmetry gives a similar expression for ¢ = \/% The case c =1t =
p'/? is of particular interest, since this is in the intersection of the ¢ = (p/t)}/? and ¢ =t cases;
this implies (using Corollary 3.6 above) that

1
9 1/31111 O i s s v )" det
1<H ) H ziyilp (T, Ti /5, YiYjs Vil Yj) 1Si3§n9 ( 1/3xi1yi1)
<i,j<n 1<i<j<n J

is invariant under arbitrary permutations of the 2n variables, recovering a result of [36, Ap-
pendix C|. This corresponds to the well-known fact that the partition function for the 6-vertex
model acquires additional symmetries when the parameter is a cube root of unity.

4 Formal difference operators

Although the analytic kernel most naturally corresponds to a family of integral operators, it is
difficult to make this precise, given issues with contours; even basic questions concerning the
domain of the operators are difficult to approach. Now, we recall that when ¢ = ¢~"™/2, the
integral operator at least formally becomes a difference operator. Although this is only a sparse
set of specializations, it turns out that there is a natural analytic continuation in c. At first
glance, this seems impossible, since the number of different shifts appearing in the operator for
¢ = ¢ /2 depends on n; however, we can avoid this issue by working with formal difference
operators.
For ¢ € C*, let ®. be the vector space of formal sums of the form

or@ I 7| 1), (4.1)

Tenn 1<i<n
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where each coefficient F}; is a meromorphic function. We can multiply two such formal sums
using the following rules:

TT; =T;T;,  T(); =TT(c),  T(c)T(d) =T(cd),
and, for any meromorphic function F,

EF(.%'l,...,xn) = F(xl,...,$i_1,qxi,xi+1,...,xn)ﬂ,
T(c)F(x1,...,2n) = F(czy,...,cxn)T(c).

(And, of course, we multiply meromorphic functions in the usual way.) In this way, we obtain
a product D, ® Dy — D.q. Since T'(1) is the identity for this product, we will omit it from the
notation for ;.

We call the resulting C*-graded algebra the algebra of formal difference operators. Note that
any formal difference operator with only finitely many nonzero coefficients acts in a natural way
on the space of meromorphic functions (i.e., right-multiply by the function, then take the sum
of the coefficients), thus justifying the name.

One important observation about formal difference operators is that a formal difference op-
erator of the form (4.1) is invertible whenever Fy # 0. (This is by the usual argument for formal
power series: if ¢ = 1, Fy = 1, we invert using the power series for 1/(1 + z); in general, we
can always extract the invertible (right) factor Fy(Z)7'(c) to reduce to that case.) Similarly, the
algebra of formal difference operators has no zero-divisors.

We associate a formal difference operator to the interpolation kernel in the following way:

D (g, t;p) == ( Z(Q”n!Reszz:qkic%lgign K (2t p, q)A( (Zit;p,q H Tk>
keNr 1<i<n

Roughly speaking, this arises by considering an integral

/f () KO (2 2 t:p, ) AP (Z: £ p, q),

and attempting to compute it as an infinite sum of residues, taking into account only the simplest
possible residues. Note that by applying Lemma 3.11 repeatedly, we may compute the leading

coefficient of D™ (q,t;p).

Proposition 4.1. The formal difference operator D(E”)(

q,t;p) has leading coefficient

i Lj iz,
TP () = [ —redmm) T Dy (t/Pwizs)

1<i<j<n FpaQ(l/C2xixj) 1<i<j<n vaq(t/l‘imj)

For the next few lemmas, we will view the operators Dén)(uo, ey Ugm—1;t;p) as elements
of ®,-1/2. The first two lemmas are direct translations of Propositions 3.16 and 3.19, respectively.

Lemma 4.2. For any c, u, we have

1T 6y (uzih)D )1/2 (q.t;p) = D (g, t; ) DI (uc, pe/u; t; p).

1<i<n
Lemma 4.3. If uguiuguz = p>q/c?, then

DI (g, t; p) DI (cuo, cur, cup, cus; t;p) = D™ (uo, u, ug, us; t; p) DI (g, t; p).



Multivariate Quadratic Transformations and the Interpolation Kernel 27

The first lemma is particularly useful, for the following reason.

Lemma 4.4. Suppose q is non-torsion in C*/(p), and let D € ®. be an operator with leading
coefficient 0 such that

1
— DD (uc, pc/u; t; p)
F1 ) 3 Uy

191171 Op(uz;) !
is independent of u. Then D = 0.
Proof. Write

_, ki
D= Y F) [ T
Fenn 1<i<n

with Fy(Z) = 0. The fact that the given product of operators is independent of u implies that

DDC(I") (uc, pc/u; t;p)

vanishes if we set u = x; for any 1 < j < n. We take j = n for notational simplicity; the other
cases are analogous. If we take the coefficient of []; TfiT (q_l/ 20) in this product, we obtain
a linear relation between the coeflicients Ff for 0 < I < k (in the product partial order). The
coefficient of F in this relation is
11 ep(q_kixn/xi,qkixil'n) 11 ep(t/czqk#kjwﬂj)
1<i<n 1<i<j<n

[T 6p(1/cqkthizay) 7
1<i<j<n

and thus as long as 0, (q_k") # 0, we obtain an expression for F} in terms of coefficients F} with
> i li <2 ki. Since Fy = 0, this implies by induction that [ = 0. [ |

In particular, Dgn)(q, t; p) is uniquely determined by Lemma 4.2, and the proof of Lemma 4.4
gives a recurrence for computing its coefficients. By inspection, that recurrence gives us the
following result.

Proposition 4.5. If q is not torsion in C*/(p), then the coefficients of Dgn)(q,t;p) have no
r-independent poles.

In other words, the operator Dgn)(q, t;p) is well-defined whenever ¢ is non-torsion. (This is

in contrast to IC((;n), which certainly does have poles depending on ¢ but not on the variables!)

Proposition 4.6. If ¢2 € pZ, then

DM(g,t;p) = |1 Lpq(1/zizj) Dpq(t/ziz;)
C Y -
1<i<j<n Dpq(1/Pziz;) 1<i<j<n pq(t/ziz;)

T(c).

Proof. Both sides have the same leading coefficient, so it suffices to show that their difference
satisfies the hypothesis of Lemma 4.4. Since DE”)(

reduce to showing that

1 T, (1/2x; L, (t/Paiz;
H - H pal /32” ;) p,q( /c x’x])T(C)Dé")(uc,pc/u;t;p)
1<i<n Op (’LLIZ ) 1<i<j<n Fpﬂl(l/c xixj) 1<i<j<n FP7Q(t/$ixj)

q,t;p) certainly satisfies the equation, we

is independent of u. This reduces to checking that

6, (plua:, u/pl:L‘)
Op(ux,u/x)

is independent of u, where ¢ = p', which in turn reduces easily to the case [ = 1. |
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In particular, Dgn) (q,t;p) = 1. Plugging this into Lemma 4.2 gives the following identification.

Proposition 4.7. We have D;T)W(q,t;p) = D((In)(t;p). More generally, for any nonnegative

integer m, Dgﬁ)mp(q?t;p) has finite support, with theta function coefficients, and the correspon-
ding true difference operator commutes with the natural action of the hyperoctahedral group (by
permuting and inverting the variables).
Proof. If we write

1

D\ (0. tip) = ] ngﬁ)(mfl)/z(q,t;p)DS")(uq’(m’””,pq’(m’l)/z/wt;p),
1<i<n P i

we see that the case m = 1 immediately gives the first claim, while the second claim follows by
induction from the corresponding fact for D((Z”) (uq*(mfl)/Q,pq*(mfl)/Q/u; t;p). |

Remark 4.8. Indeed, we see that D((;f)m 12(q,t;p) is an operator of the form considered in [27]

(introduced in the proof of Theorem 9.7 op. cit.); in that notation, we have D((;f)mn (¢, t;p) =
Déﬁ%(t;p q). We also note that a straightforward induction shows that we may replace the

integral operator corresponding to qu?m /

(n)

q’zm/Q (g,t;p) in the same way as for m = 1.

, in the braid relation and other identities by the

operator D

The key identity satisfied by our formal difference operators is the following analogue of the
braid relation, Proposition 2.12.

Proposition 4.9. If tot1 = pq/c*d?, then

H Ipq (tocacgtl,tlcazgﬂ)Dgz)(qjt;p) H Ipq (tod:x;tl,tld:cfl)
1<i<n 1<i<n

=D (q.t;p) [[ Tpgltori' tizit) DS (g, t:p).

1<i<n

Proof. We give two arguments. The first is to use the residue definition of the coefficients of
Dgz)(q,t;p), and expand using the braid relation to obtain a limit of integrals. The natural
contour conditions on the integral cannot be satisfied, so we must first move the contour before
taking the limit; the result is a sum of residues, and gives the desired result.

The second, more algebraic argument, is to note that it suffices to show that the operator

1
Fp7q (tocajz:»tl y ticx

11 ’Dgn)(q,t;p) H Fp,q(toﬂfgﬂytlfUZ:'tl),DC(ln)(Qat;p)
1<i<n i ) 1<i<n
1

Dy (toda ™ trda;™)

X
1<i<n

satisfies the hypothesis of Lemma 4.4, since it clearly has the correct leading coefficient. This
in turn is a straightforward argument using first Lemma 4.3 then Lemma 4.2, and noting that
this eliminates u from the expression entirely. |

Taking d = ¢~ ! gives the following result.

Corollary 4.10. The operators Dgn)(q,t;p) and D"

1/c(@,t;p) are inverses.
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The name “braid relation” for this identity (and thus for Proposition 2.12) comes from the
following observation. For a nonnegative integer m > 2, consider the following involutions acting
on (C*)m+1:

sp: (e,u,v1y. .., 0m—1) = (1/c,uc,v1,...,0m—1),

str (eu, v, Um—1) — (cu, 1/u,v1, v2u,v3, . .., Um—1),

s1: (e uyv1,. .., Um—1) = (c,u, 1/v1, 0102, 03, ..., Upp—1),

st (C,u,v1,...,Um—1) = (¢, uv2,v1v2, 1 /V2, V203, V4, . .., Um—1),

and, for 3 <k <m —1,
se: (cu,v1, .0 Ume1) = (€U, V1, oo Uk, Vk— 1 Uk, 1/ U, URVk4 1, Vg2, - -+ 5 Un1).

Under the identification of Aut((C*)™*1) with GLy,11(Z), we find that these are precisely the
simple reflections in the standard reflection representation of a Coxeter group of type
i.e., the sequence

5
m+1

E3 = AyAy, Ey= Ay, Es = Ds, Eg, Er, By, Eg=Fs, ....
Theorem 4.11. There is an assignment of a formal difference operator
DY (g; 4.t p)

to any element w € W(E,,11) and any element g € (C*)™! satisfying

D) (g;q,:p) = D))

1
r 1<len Pp,q(\/]Tqu(g)yl(g)ilx;tl)

D" (g5 q.t;p) = 1, 1<i<m-—1

(g,t:p),

as well as the (cocycle) conditions

D (giq,t;p) = 1,
D, (9:9,t;p) = D (wa(9); 4, 1;p) D) (g3 ¢, t; p).-

Proof. Since the simple reflections generate W(E,,+1), we need simply show that the cor-
responding operators satisfy analogues of the relations of W(E,,+1). For those relations not
involving sp or sr, there is nothing to show (all operators involve are the identity); similarly,
the commutation relations between sp and s; or between sp and s; for i # 2 are all trivial to
verify. The remaining relations are s% =1id, spsesp = S28p S, s% =id, and spspst = Spsrsp.
The first two relations follow easily from the reflection principle for elliptic Gamma functions,
and the third is just Corollary 4.10. Thus the only nontrivial relation is the braid relation
SrSpSr = SpSrsp, and the corresponding operator identity is Proposition 4.9. |

Remark 4.12. A somewhat different interpretation of the univariate instance of the braid
relation as an actual braid relation was given in [8].

One application of this construction is that it associates an identity of difference operators
to any pair of words for the same element of W (FE,,,+1). For instance, take m = 4, and consider
the element

SpPSTrS825818382SrSp € W(E5) = W(D5)
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It is straightforward to verify that this normalizes the subgroup W (D,) generated by s and s;,
1 <14 < 3, and thus any element of that subgroup gives rise to a different representation of the
corresponding difference operator by left- and right-multiplying by elements of W (Dy). Since s;
act trivially, there are a total of 8 resulting representations, giving two transformations. After
reparametrizing so that the original operator is

DM (q,t;p) ] Toaltori! iz, taai, tsa) DY (g, 8 p)
1<i<n

with tot1tats = (pg/cd)?, we obtain the representations

H Fp,Q(Cthz‘il’Ctlf?[l)ping(qvtp) H Fp,q((to/e)az;tl, (tl/e)%‘ﬂ)
1<i<n 1<i<n

X H Fp7q(t26mf1,tgezvjtl)Dé:)(q,t;p) H Fp’q(tgdl‘;tl,tgdiv?:l),
1<i<n 1<i<n

where e = /c?tot1/pq = \/pq/d*tats, and

H Ly (Ctrx;tl)pt(in)(q7t;p) H prq((pQ/Cdtr)xfl)D((:n)(QatQP) H Ty g (trda ).
1<i<n 1<i<n 1<i<n
0<r<4 0<r<4 0<r<4
These, of course, are just the analogues of Theorem 3.12 and Corollary 3.14 respectively.

In [30], we use this cocycle of formal difference operators over W(E,,+1) (or, rather, an ex-
tension to algebraic elliptic curves) to construct isomorphisms between certain noncommutative
rational varieties. (In particular, we will see that the above appearance of W (E,,+1) is related
to the appearance of that Coxeter group in the theory of rational surfaces.)

One particularly nice consequence is related to the following fact.

Theorem 4.13. Suppose q is non-torsion in C*/(p). Let A. denote the algebra generated
by the difference operators DC(,") (ug, ut, ug, u3; t;p) with uouyusus = p?q/c*. Then there is an

isomorphism F¢ : Ac =2 A.—1 such that

Fe(DY (uo, ur, uz, uz; t; p)) = DY (cug, cuy, cug, cus; t; p).
Moreover, for any D € A., we have the identity

Dz KU (& 3t p, q) = Fe(D)3* KU (& 38 p, q),

g
where ad denotes the formal adjoint with respect to Agn) (t;p,q).

Proof. Since the isomorphism F. is conjugation by the (invertible) formal operator DE") (q,t;p),
it is an isomorphism, and acts in the correct way on the generators by Lemma 4.3.
For the claim about ngn), we need merely note that it holds for the generators, and is preserved

under multiplication of operators. For the generators, we need merely note that

D™ (cug, cus, cus, cus; t; p)™ = D (pg'/? Jeuq, . . ., pg"/? cus; t;p),

so that the claim is simply Proposition 3.19. |

Remark 4.14. Modulo issues with contours, the second claim should be viewed as saying

that F. agrees with conjugation by the integral operator associated to ,an). Since

fc< 11 9p(vw§“)D§”)(%pq/c?u;tsp)> = Fe(D{ (u, pg/c*u, v, p/vi 1; p))
1<i<n

= D" (cu, pg/cu, cv,cp/vit; p) = D (cv,cp/vitip) |1 Op(a™Peun),
1<i<n
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we see that, roughly speaking, F. interchanges multiplication and difference operators (see also
Lemma 4.2 above), and thus IC((;H) can be viewed as the kernel of a generalized Fourier transform.
(Indeed, in a suitable limit, ICQ) becomes exp(—zy)...) Although this would give a more natural

definition of F,. than the one via generators or via conjugation by Dg"), there is a significant
difficulty in that we would need to show that the relevant algebra of difference operators acts
faithfully on Ian). Although it follows from the formal difference operator approach that the
operators generically act faithfully, it is difficult to determine the precise hypersurfaces on which
faithfulness fails; in contrast, since formal difference operators form a domain, that definition
only fails when ¢ is torsion. In addition, there are a number of natural conditions on difference
operators (e.g., support, vanishing of leading coefficients along suitable divisors) that can be
defined in terms of modules over the ring of formal difference operators, and are thus preserved
by Fe. In [30], we characterize the algebra A (in fact, a somewhat larger algebra to which the
claim still applies), which will enable us to show, for instance, that there is an identity of the
above form in which both D and F.(D) are (general) instances of the van Diejen Hamiltonian [9],
up to an additive scalar. (This is a multivariate analogue of the results of [23].)

There is, in fact, a region in which we can control faithfulness of difference operators.

Lemma 4.15. Suppose |pq| < |t|,|c|* < 1, and let m be a nonnegative integer such that ¢~ *c? ¢
p” for 1 <k <m. Then the (m + 1)" functions

K™ (67 7, t;p,9), k€ {0,...,m}"
are linearly independent over the field of meromorphic functions independent of /.

Proof. When [t|, |pg/t| < 1, the integral representation gives us an easy inductive proof that
ICEH)(; ;t;p, q) has no poles depending only on p, ¢, t. As we remarked following Theorem 3.7,
we can then use the braid relation to understand those poles depending on ¢, p, ¢, t. It turns
out that any such pole has |¢|?> < |pg|, and thus cannot occur in the given region of parameter
space. We thus conclude that

K@ g tpg) [ (a/ta e 0g/0u ysp0) [ (e vt 5p.q)

1<i<j<n 1<i,j<n

is a holomorphic function of the parameters as well as the variables. Moreover, since |¢| < 1, we
find that (for generic %) the §-dependent poles in Z are at most order 1. As a result, the residue
of IC( )(x ¥;t; p, q) along any such pole can be computed via the limit from generic c.

Now, for [ e {0,...,m}", consider the matrix of residues

—

Res. - K@ )( kg gt ):Res FT K& (#, 7,0, q).

T=q~leg '~ C ey

For generic ¢, this vanishes unless k; — [; > 0 or k; — l; < —m (the latter coming from the
possibility that ¢=/¢c? € p? for some j > m). Thus this matrix of residues is triangular; since the
diagonal residues are nonzero meromorphic functions of ¥, the matrix of residues is nonsingular.
The claim follows immediately. |

We close by noting some simple consequences for these formal operators arising from prop-
erties of the interpolation kernel. The simplest is the t — pg/t symmetry.

Proposition 4.16. We have

DM (q,pq/t; p) H Ly (to il)D(" (¢,t;p) H Ly (ta; e il)
1<i<j<n 1<i<j<n
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Proof. Using Lemma 4.4, we may immediately reduce to the case ¢ = ¢~1/2, where this is
straightforward. [}

Remark 4.17. In fact, this symmetry came first (via a somewhat different approach to these
operators, see [30]); it was only later that it became apparent that the symmetry extended to
the kernel itself.

The explicit formula for the univariate interpolation kernel gives the following expression
(which can also be obtained by using the proof of Lemma 4.4 to obtain a first-order recurrence
satisfied by the coefficients).

Proposition 4.18. We have

pq l/ac1 Zq_kg c $1 2k9 (q kc2x%) 0 (62561, ,q)

qu 1/C233'1 Hp(c2x%) ep(ql‘la(L Q)k

This should be compared with the formula of [7] for the powers of the Askey—Wilson ope-
rator, as well as the elliptic analogue considered in [15]. There is a similar, but more compli-

(n)

$1/2

DM (g, t;p) = ETET(c).

cated, expression for D, /,(q,t;p), which we omit, as well as the corresponding expression for

D((Z;/t)lﬂ <Q7 t; p)'
Similar reductions to ¢ = ¢~ /2 give the following.

Proposition 4.19. We have
DM(g, 1;p) = [ PM(g 1ip)as,

1<i<n

D(g gip) =V ] ( H DMN(q,qip)e; [ 2i'0p(ziat?).

1<z<j<n ] 1<z<n 1§i<j§n

Of course, we also obtain a formula for Dg )(q pg; p)z coming from the ¢ — pg/t symmetry.
This arises from a quasiperiodicity of the coefficients under ¢ — pt, which we omit. (The
construction of [30] shows something far stronger: if we divide by the leading coefficient, and
introduce suitable additional factors, the resulting formal difference operator is not only elliptic
in all parameters and variables, but extends to algebraic elliptic curves in a canonical (thus

modular) way.)

5 The kernel as symmetric function

As we mentioned in the introduction, another important extension of the formal kernel involves
analytically continuing in the dimension, along the same lines as the lifting of Koornwinder
polynomials to symmetric functions in [24]. Clearly the analytic definition by induction in the
dimension will not be of use in this regard, so we must return to the deformed Cauchy identity
definition. We thus see that our first order of business must be to extend the interpolation func-
tions themselves to symmetric functions. Such an extension will be a symmetric function (more
properly, a formal series in p with symmetric function coefficients) depending on an auxiliary
parameter T such that when 7" = ¢ and we specialize the variables to z1,1/x1,..., 2y, 1/x,,
we recover the formal series expansion of the relevant n-variable interpolation function.

For any partition p, we recall from [24] the specialization ()4 ¢ 7.q of the ring A of symmetric
functions defined by

() gt T50) = Z ((¢" — 1)t (aT)* + (g7 — 1)t (aT)F)
1<i

=Tk 1Tk

+a [ +a T
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where p; denotes the power sum symmetric function. Note that the summands vanish once
w; = 0, so this is a well-defined homomorphism A — Q(q,t)[a,T,1/a,1/T]. One significance of
this specialization is that for any symmetric function f and n > ¢(u),

Fliaema) = F((@ " 1), (g a) ™).

In particular, if we have a symmetric function lift of the interpolation functions, its values under
this specialization would be forced. (In fact, those values suffice to uniquely determine the lift,
but would require some subtle facts about valuations to give existence.)

There is one special case of the interpolation functions which is quite straightforward to lift.
When t"ab = pq, the interpolation function has an explicit expression as a product over the
variables. Thus the only potential obstacle to lifting is formal convergence, and this turns out
not to be an issue. With this in mind, we define, for b a formal parameter with 0 < ord(b) < 1,
a family of symmetric functions

3 pk/ 2pk(</\’>t,q,1;p1/2b)pk(i’)>
E>1 k (1 - pk)
The constraint on ord(b) ensures that

ord (pk/ka(<)\’>t7q71;p71/2b)) > 0,

and thus the sum converges formally to a series of positive order, making the exponential well-
defined as well. This is indeed a lift of the “Cauchy” special case of the interpolation function:
for any n > £()\), we have

F\(2;b; q,t;p) := exp <—

0, ((p/b)t Nigiz !
F)‘(zil:la"'azr:fl§b;Q7t;p) = H pé(p/ )b jqizlz) )
1<i<n,1<<\ b ((p/b)a’ z;
= R\"™ (21, ., 203 pa /70, b 4, 15 D).

With this in mind, we can define more general lifted interpolation functions using connection
coefficients.

Definition 5.1. For 0 < ord(b) < 1, the lifted interpolation function Rf\(i“;a,b; q,t, T;p) is
given by the finite sum

EN )\ R
Ry (#50,b;q,t,T;p) = ) | < > A (pg/th?|pg/ab; g, t; p) Fu(d; b ¢, 5 p).
LCA K/ [Ta/th,Tab/palsqt:p

In the statement of the following result, we denote lc(a) := p~ ord(a) g le(b) :=p~ ord(®)p  and
assume that each is independent of p.

Theorem 5.2. For 0 < ord(b) < 1, 0 < ord(a) < 1, the lifted interpolation function is a holo-

morphic formal Puiseuz series in p with coefficients in A @ Q(lc(a),lc(b), q,t), and satisfies
R (zfﬂ, o2 al b q,t,t";p)

P

_ A (" La/bltm; g, t;p) R (21, znsa, by g, 15 p), o> £(N),
0, ‘) > n.

Moreover, for any partition pu,

R§(<M>q,t,T;a5 a,b;q,t,T; p) =0

unless 1 D X. More generally,

Ry () qt,m:03 @ b 4, 8, T p) = Ax(Ta/tb]t/Tab; q,t;p) ™ </;> :
[T2a2/t2,Tab/t];q,t;p
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Proof. The specialization for n > ¢(\) follows from the connection coefficient identity for
interpolation functions, and the claim about the coefficients is manifest from the definition.
(The only nontrivial contribution comes from the elliptic binomial coefficient, but this is the
restriction of an algebraic function to a Tate curve, so has rational function coefficients.) Since
the interpolation functions that R specializes to are holomorphic Puiseux series in p [6], the
same is true for R.

The vanishing condition and relation to binomial coefficients hold since they hold for all
sufficiently large n; it then follows that the specialization vanishes for n > ¢()), since it is
a polynomial Puiseux series such that every coefficient vanishes at all partitions with at most n
parts. |

Remark 5.3. The reader should be cautioned that vanishing for n < ¢(\) only holds for
generic values of the parameters. Indeed, when tab = pq, the lifted interpolation function is
(up to a prefactor) Fy, which never vanishes! Also, although the lifted interpolation function is
holomorphic, the definition in general involves a great deal of cancellation; the individual terms
typically have negative order.

Remark 5.4. More generally, one could consider the sum

<)\> <,u> Fﬂ(i:;t_lﬂb;q,t;p).
P/ [a/th,ab/palsa,tip \T°7 [pg /b2 paT /ablsqt;p

This is a formal symmetric function analogue of the skew interpolation functions of [28], as can
be seen by applying the specialization

KCpCA

k_ . —k
-~ U T T v v
Dk tk/2 _tik/27 0 2n—1-
0<r<2n

Remark 5.5. We also note that the constant (p°) term of the lifted interpolation function is
essentially just the lifted interpolation polynomial of [24]:

lim RS (2 a,p"/%b; 0,1, T3 p) = 172"V g") (—aT/)NCS (830, 0) B (25,1, T ).
p—

It will be useful to have better control over the poles of the coefficients of the lifted interpola-
tion function. This largely reduces to controlling the poles of the interpolation functions them-
selves. It follows by induction from the branching rule [25, Theorem 4.16] that for ord(a) = 0,

A (" a bl g, p) R (21, 2 0, bi g, 8 )
has no z-independent poles for generic ¢,t. Indeed, one has

Ag (tna’/b’tn+17 q, ta p)R:(n+1)(Z17 <5 2n+15 @, b7 q, t7 p)
A _
=> < > A (" a/blt™; q,tp) RE™ (21, ... 2ni 0, by g, ),
K K [tra/b,t](t"azn41,t"a/2n+1);q,t;D

so the only relevant factor is

()
K [t"a/b,t];q,t;p’

which can be controlled using the explicit product formula [25, Corollary 4.5].
This immediately implies that for generic g, ¢, the only poles of the coefficients of the lifted
interpolation function R} (%;a,b;q,t,T;p) are functions of 7" alone. (Any other pole would be
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visible in the reduction to interpolation functions for all sufficiently large n.) However, a careful
look at the definition shows that there can be no such poles. Indeed, for each factor of the
summand, the parameters that appear generate a field over which T is transcendental! We thus
find that the coefficients of R;(:i, a,b;q,t,T;p) liein A ® Q(q,t) [lc(a)il, le(b)*!, Til].

The specialization to ordinary interpolation functions immediately gives us some symme-
tries of the lifted interpolation function, by checking that the identity holds for T = ¢" for all
sufficiently large n.

Proposition 5.6. We have
R,Z(? —a, _b; q, ta T7p) = R;(a a, ba q, ta Tap)v
Ry, (;p/a,p/b;1/q,1/t,1/T;p) = Ry, (;a,b;q,t,T;p).

There is also a plethystic symmetry of the following form. Let 7,,; denote the endomorphism
of A given by

k k
a” — (t/a
Ta;t(pk:) =pr+ 1—(t/k)7

noting that T;tl = Ti/ayt, and that any two such endomorphisms commute. In that light, we
adopt the shorthand

Tal,...,am;t = H Tar§t'

1<r<m
We note the particularly nice special cases
T\/f;tf = 7——\/f;tf =1

(Tief) (215 2n) = f2150 00, 200 1),
(T_l;tf)(zl, .. .,Zn) = f(zl, ey Zmy —1).

Proposition 5.7. The function Ta;t]%:l(; a,b;q,t,T/a;p) is independent of a.
Proof. We equivalently need to show
Tojaran B (310,650, ¢, T/a; p) = RY(#:d, bs g, ¢, T/d'; p)

for all a, a’. If we specialize to T = t""™a, o' = t™a for m > 0, n sufficiently large, and

+1 +1

specialize & to 27 ,..., %, , this becomes an identity of ordinary interpolation functions, [25,

equation (3.43)]. The claim then follows in the usual way. [

Remark 5.8. Note that this symmetry gives rise to the expression
R (a,b;q,t,T;p) = Trag/ax iR, Ta, bs g, t, 15 p),
giving an alternate argument for the lack of poles depending only on T

As in the Koornwinder case, a major benefit of lifting to symmetric functions is the action
of a slightly modified Macdonald involution. Recall from [24] that @y, is the involution acting
on symmetric functions by

k/2 _ —k/2
- k—19 q
Wq,tPr = (_1) tk/2 — tik/Q Dk,
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and satisfies

(‘inf)((ﬂ)t,q,l/T;—\/a/a) = f(<Nl>q,t7T;a)-
Also note that

Wat = W1/g,1/t5

W tTast = T —a//qt;1/q% .t

wq,tl = wl/t,l/q'

Proposition 5.9. The lifted interpolation function satisfies the symmetry

@q,tR (Ga,b;q,t,T;p) = ( —a/\/qt, —b/\/qt;1/t,1/q,T;p).

Proof. Indeed, we can verify this by direct calculation in the Cauchy case a = pq/Tb, and the
connection coefficients transform correctly. |

The Cauchy and Littlewood identities of [28] directly translate to the lifted interpolation
functions; again, we need simply observe that the claim holds for a sufficiently general class of
specializations to ordinary interpolation functions.

Proposition 5.10. If ord(a),ord(b) = 0, then

> Au(ab/t(pgt)'?]:q,t:p) Ry, (250, (pgt) /2 /b q, ¢, 1:p) B (4; b, (pgt)'/? /a; ¢, 8,13 p)
I

T ((pat) x5, q)
i ((pa/t)'?iy;5p,q)

Proposition 5.11. Iford(a) = 0, then

I ((pat)'?xiz;:p, q)

A 2 t t1/2 ’t2’ R t t1/2 ,t,l, ’
Z [t(pat)' [ q, % p) Rz (25 ta, (pgt) 2 a3 .8, 15p) = ((pa/t)" iy p, q)

1<J

Applying the modified Macdonald involution to the latter sum immediately gives a dual
Littlewood identity.

Proposition 5.12. For ord(a) =0,

ZA 2/ pt3/q)1/2] .t p)Rzu(:r a, (pt/q)l/Q/a q,t,l,p)
_H pq

Proof. This is a straightforward exercise in duality: the key point is that the logarithm of the
right-hand side of the original Littlewood identity has a simple expression:

1)1/ 2,

D, %) 1 ((pgt)*2z255p, q)

1/233 p,¢%) i ((pa/t) Paizyip,q)

3 (t7F/2 — 1812 eq[py ()]
~ k(pH/% — pkz/2) (g F/% — b2y

so we need simply apply the Macdonald involution to the terms of this sum and simplify. |

At this point, it is relatively straightforward to come up with a candidate for the lifted kernel.
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Definition 5.13. For 0 < ord(c) < 1, the lifted kernel is defined by the following sum:
N " (ctoug, teug/Tto, teto/Tug, t2e/Ttou
K (&;9;9,t,T;p) := pf’t( ouo, et/ Tty teto/Tug, e/ Ttow)
I (CTt[)uQ, tC’u,o/to, tCt()/uO, tQC/TQt[)uO)
<11 ((pq/cuo)wi, (pgTuo/tc)wi; p, q) 11 ((pg/cto)yi, (pgTto/te)yi; p, q)
i

D,q,t
(cuoz;, (ct/Tuo)zi; p, q) (ctoyi, (ct/Tto)yi; p, q)

X Z A, (T2t0u0/t2c|qu/t02, pqTtoug/tc; q, t; p)
"

X RZ(QAL” tﬂa Ct/TUOa q, t7 T’p)RZ(?)’ uo, Ct/TtO) q, ta Tap)a
where tg, ug are auxiliary parameters with ord(ty) = ord(ug) = 0.

It is fairly straightforward to relate this to the formal kernel. The only nontrivial issue is
that the A, symbol has a pole at T' = ", so unlike for the lifted interpolation function, we must
be careful about order of specialization. In particular, we must specialize one or both of the
sets of variables before setting T — t"; specializing § — y1,1/y1,...,Yn, 1/yn has the effect of
cancelling the pole at T' = ", making the remaining limits commute. We thus find that for all
n >0,

lim Kc(zfﬂ,...,zﬁl;wlﬂ,...,wfl;q,t,T;p)
T—tn
= H Fp’q(tifnCQ,ti)Kén)(zl,...,zn;wl,...,wn;q,t;p).

1<i<n

Since this is independent of ¢, ug for all n, the same is true for K, making the latter well-defined.

Proposition 5.14. The lifted kernel satisfies the duality

wq,t;iwq,t;ch(jj; ?;; q, ta T;p> = Kc(i'; Q? l/ta 1/q7 T;p)'

For the lifted kernel and interpolation function to be useful, we need to be able to substitute
them into integral identities, and thus need to have similar symmetric function analogues of
the elliptic Selberg integral. This is mostly straightforward, since in any case in which the
elliptic Selberg integral reduces as p — 0 to a Koornwinder integral, the ratio between the two
integrands is essentially a symmetric function. For instance, if ord(a) > 0, we find

(@™ TI  (az'%50)
1<i<j<n B H (azizj; q)

ESES T oy
(ta;q)"Kil;[Kn (faz"25"5q) i<j (taziz;; q)

>
T=z1,1/21,...,2n,1/2n

making it straightforward to express
S (Za q) 7p)
AL (Z4,1:0)
as a specialization & — 21,1/21,...,2,1/2, of a symmetric function, and similarly for the
univariate factors.
As a result, to extend an identity involving integrals of formal kernels to an identity for the

lifted kernel, it suffices to understand integrals of symmetric functions against the Koornwinder
density

;i_r:% Afgn) (Z;to, t1, b2, t3, p'/%ta, p"/%t5; 1, q)
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(#1251,

(o E) ) dzi
_(t;q)"n' H II ( +1, H_ (75,2:»il j»ﬂ'q) H 2my/—1z;

. A z A
1<< 1<<
SIS 0y = sisn

[ 7

(The corresponding evaluation, a limit of (1.2), was first shown by Gustafson in [14], but for our
purposes the fact that the corresponding orthogonal polynomials (introduced by Koornwinder
in [18]) are well-behaved is crucial.) That is, we want a linear functional Ik (;q,t, T;to,t1,t2, t3)
such that for otherwise generic parameters and any symmetric function f,

jli_{gln I (fiq.t,Tito,t1,ta,t3) = I%)(f(zl, 1z, 20,1/ 20); ¢, ts o, T, 2, 13),

where II(?) denotes the n-dimensional Koornwinder integral, normalized to have integral 1. That
is, for any symmetric Laurent polynomial g,

AA ) (2.
g(2) A (Zito, t1, ta, 8339, )

Il(gl)(g(zl’""Zn);q’t;toatl7t2at3) = f (TL)K—» : ’ .
J AR (Zito, t, ta, 354, 1)

Such integrals were already considered in [24]; we will, however, need some slightly better
control over the poles. The key idea of the construction in [24] is that the normalized integral of
a symmetric Laurent polynomial against the Koornwinder density can be computed by expan-
ding the polynomial in the corresponding orthogonal polynomials and taking the constant term.
This extends immediately to symmetric functions using the symmetric function analogues of the
Koornwinder polynomials.

To control the poles, it will be useful to take a slightly different approach. Rather than take
as the basic identity the fact that K integrates to dyg, we use the analogue of Kadell’s lemma,
which here gives a formula for the integral of a suitable interpolation polynomial against the
Koornwinder density. Thus (where I denotes the “virtual Koornwinder integral” of [24]) we
have

Ik (PG, t,T;to); q,t, Tito, t, Lo, t3)
_ (—toT/t)~Pg=N2nC(T, Ttoty /t, Ttota/t, Ttots/t; q,t)
CY (T?tot1tats/t2;q,t)Cy (¢, ¢, 1)

In particular, we can compute the virtual Koornwinder integral of a given symmetric function
by expanding it in lifted interpolation polynomials and specializing as above. Now, Py is monic,
and

has no poles for generic ¢, t. In particular, in the expansion of the Macdonald polynomial
Py(;q,t) in terms of lifted interpolation polynomials, the only poles for generic ¢, ¢ are at tg = 0
or T'= 0. Since (by [24, Theorem 6.16]) this expansion is triangular with respect to the inclusion
partial order, we find after integrating term-by-term that

CN (T?tot1tats /1% q.t) I (Pa(3q,t); 4., T to, t1, ta, t3) € Q(q, 1) [T, 1/T, to, 1/to, t1, ta, t3).

The pole at {5 = 0 can be removed by symmetry; the pole at T = 0 can also be removed using
the explicit formulas for that case in [24].

Since the Macdonald polynomials are a basis for generic ¢ and ¢, a similar statement applies
to the poles of the integral of an arbitrary symmetric function.
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Lemma 5.15. For any symmetric function f of degree < k,
H (1 — @t 27" T tot1tots) I (3 0.t T to, tr, ta, t3) € Q(q, t) [T, to, tr, ta, t3).
0<i,j<k

We recall from [24, Corollary 7.6] the following symmetries of the virtual Koornwinder integral
(after fixing a couple of typos):

IK(f7 qat7Ta t(]atla t27t3) = IK(f7 1/Q7 1/t7 1/T’ 1/t07 1/t17 1/t27 1/t3)

- —to —t1 —ta —t3
:IK<w,f71t71q7T7 ) ) ) >
gtfi1/t,1/ RGN

= Ix(Tiouef3 4,1, Ttot1 /L t/t1, t/t0, L2, t3). (5.1)
(We can double-check these identities by setting f = P;(;q,t, T;to).)

This last symmetry generates an action of W(D,4) on the parameters, which gives rise to
a symmetry

Ik(fiq.t. Tito,tr, ta,t3) = I (Teg ity totast 3 0 1 Thotatats [t /to, t/t, t/ta, /t3).

It is tempting here to specialize the parameters so that T = t" and Ttot1tats/t? = ", so that
both sides become finite integrals. The difficulty, of course, is that the specialization to a finite-
dimensional integral only works for otherwise generic parameters, so we need to ensure that the
direction in which we take the limit has no effect. This turns out to be a problem, for the simple
reason that the virtual integral has a pole when T?tgt tat3/t> € tN! As a result, we cannot
expect to obtain an identity of finite-dimensional integrals from this symmetry.

Despite this fact, it turns out that the symmetry is quite usefull When applying the virtual
integral below, we will in general have little control over the parameters of the Koornwinder
integral, and in at least one case find ourselves having to understand the limit in a case when
the direction of the limit is important. Since the polar divisor of the integral has multiplicity 1 at
the generic point with T?totitots/t? € tV, in order to compute the limits in a general direction,
we only need to understand the limits in two distinct directions. The symmetry, in particular,
gives us two directions in which we can express the limit as a finite-dimensional integral.

We thus obtain the following, in the special case of interest below.

Lemma 5.16. Let n, n’ be integers and let ty, t1, ta, t3 be parameters such that totitots =
t"'+2=n  Then for any symmetric function f,

Jdim Tie(f5q. 8, T to, b, b, t3)
_ %I}?)(f(z;—“l, 2 g b to, o, o, t3)
+ éfﬁg‘” ((Trotastostst F) s 2 s @ G /o, E /0, o,/ 83).
Proof. Fix ty, t1, to, and define a function
g(u,v) = I (f5q,t, t"us to, tr, to, t™ T2 [totitu).

Then (1 — uv)g(u,v) is holomorphic at u = v = 1, which implies that

1 1
lim g(u,u) = lim g(1,u) +g(u, )
u—1 u—1 2

By inspection, g(1,u) is an n-dimensional integral, while g(u,1) becomes an n'-dimensional
integral once we apply the symmetry; in each case, the resulting expression is holomorphic at
u=1. |
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Remark 5.17. We will only need the cases when (¢, t1,%2,t3) is one of (1, —1,V/1, —\/f) or
(1, —t, /1, —\/i), which were implicit in [24, Proposition 8.4]. Since the discussion there was
invalid, however, it seemed appropriate to give a correct (and more general) proof here.

It will be useful to know how various natural products transform under duality and the

homomorphisms 7, . . The key facts are the liftings
k
(az?tl; q)_l = exp |: Clpk:|

191171 ' 1Z<]:€ (1 - qk) Zfd, ,z%l

a;q)" az:i:l il,q

i) 1§i1;[j§n( ) ~ oxp [Z (i — P2t) (tk—l)]
(ta;q)™ ] (tazﬂ il,q) = Qk(l—qk) L1

1<i<j<n % 1< 1 i

valid whenever |a| < 1; given the expressions on the right, it is straightforward to apply either
homomorphism.

For duality, we have the following correspondences; in each case, we take ord(q) = ord(t) = 0,
and choose the remaining parameters so that the Gamma functions have arguments of order in
[0,1]. Then the claim is that if we divide by the limit as p — 0, the residual functions are related
by wg . For interaction factors, we have (recalling the formal symmetry T, ; /,(2) = 1/T}, 4(¢2)):

Lota)™ ] Ty (tazﬂz]ﬂ)

1<i<j<n
+1 =+
Dgla)™ T T, ( IZ] 1)
1<i<j<n
Lat(a/a)" T1  Le((a/g)z %) o
N 1<i<j<n H L, —2(az;"/qt)
F1_+1 +2
L i-1(a)” ,H, L, - ( Zj ) 1<i<n Ly (az )
1<i<j<n
If a = \/pq/t, we can take the square root to obtain
F H qu pq tzil il)
1<i<j<n
L (Vea/)" T B (Vea/tz 57 [ G- (Viea/t27).
1<i<j<n 1<i<n
For univariate factors, we have
qu(azﬂ) = L1 ((—a/Vat)2™),
I a2 = T Gee (2727657 /at).
1<i<n 1<i<n
Combining all of the above gives

For 744, we record only the transformation of the density, in the form

Tbl7'“1bm;t H qut(b'f'bes) H pqt(b CS)A( )(Z blu"'vb’m7cl)°"7Cl;t;p7Q)

1<r<s<m 1<r<m,1<s<lI

= H I‘th(t2/b7«bs) H qut(tcs/b JAg (z t/b1, ..., t/bm,c1,. .. e t0,q).

1<r<s<m 1<r<m,1<s<l
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6 The Littlewood kernel

If we translate Conjecture L1 of [28] into a statement about the kernel, we obtain the following,
which turns out to be surprisingly straightforward via our present methods.

Theorem 6.1. The interpolation kernel satisfies the integral identity
/’Cfn) (5122, 7 t: p, q) AP (2: o, v1, v2, v3; 123 p, )

= [ Tolt™" vy

1<i<2n
0<r<3

X /’C§2") (5122 t;p, ¢) AL (2: pat /P, pat /Por, pat | vz, pat | Ps; 12 p, ),

subject to the balancing condition vovivavs = (pqt/c2)2.

Proof. This identity certainly holds in the limit p — 0, ¢ ~ p'/2, v, ~ 1, as then both integrals
become Koornwinder integrals. Moreover, if we divide both sides by the common limit, then
both sides have formal Puiseux series expansions in p with rational function coefficients. It thus
suffices to show that the two sides agree for a Zariski dense set of parameters consistent with
this scaling.

Now, suppose we already know a particular case of the identity, with parameters given by
(c,vp,v1,v2,v3). Using this, it turns out to be relatively straightforward to establish that the
identity also holds in the case (tl/ 2¢,v0 /12, v1, 2, ’Ug). Indeed, starting with the integral on the
left, we can expand ICE?Z)C using the braid relation, in such a way that after exchanging the order
of integration (which is not a problem as long as all parameters are inside the unit circle), the
inner integral becomes the known instance of the transformation. Apply that instance, then
exchange the order of integration again. At this point, the inner integral is of the form to
which commutation applies (in the form of Proposition 3.15). After commutation, we obtain an
integral over two sets of n variables, one of which we can simplify using Proposition 3.10. The
resulting integral is precisely the desired right-hand side.

Now, the identity trivially holds whenever vgv; = pqt/c?, and thus a simple induction using
the preceding paragraph shows that it holds when vou; = pqt*/c? for any integer k < 1. This is
a Zariski dense set of parameters, and thus the identity holds in general. |

Remark 6.2. This is dual to Theorem 7.1 below, in the sense that if we analytically continue
both sides in the dimension and apply the modified Macdonald involution, we obtain the ana-
lytic continuation of Theorem 7.1. In particular, if the reader prefers difference operators to
degenerate integral operators, the reader may first prove Theorem 7.1 (say by following the
argument given in the remark following said theorem), then apply duality.

— ¢2—2n

Remark 6.3. An alternate approach involves taking vgvy q~ "™, so that the transforma-

tion becomes an identity of theta functions which, when ¥ is a suitable partition, becomes [28,
Theorem 4.7].

An interesting special case of this transformation comes when vsvs = pg. In that case, the
left-hand side is independent of vy, while the right-hand side is (up to simple gamma factors)
independent of vy. We thus immediately obtain the following corollary.

Corollary 6.4. The integral
1

I
1<i<2n Ly q (vVpgtvttai/c)

/Kff”) (1223510, ) AL (7 Vg™ /A tipg) (6.1)

1s independent of v.
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This suggests the following definition.

Definition 6.5. The Littlewood kernel is the meromorphic function L?n) (Z;t;p, q) defined for
pl; lq| < 1 by (6.1).

Note that replacing Z by —Z has the same effect on 59”)(

and thus

Z;t;p, q) as negating c or negating v,

L (@t p, q) = L (=Tt p,q) = L2V (Z: 1 p, q),

so that LEQ“) is actually a function of ¢?. Similarly, although the right-hand side involves two
choices of square root (,/pq and V1), either can be negated without changing the function.

When 7 is specialized to a geometric progression, the integral on the right becomes an elliptic
Selberg integral, thus giving an explicit expression.

Proposition 6.6. We have

T (C2U2t2i 2/t47l 22
(2n) (42n—1 " — P4
£c (t Vy..., 05D, Q) = 1<]_1n Fp,q (64/7521’ 12i— 1

H L,q(t7").

1<i<2n

Similarly, when n = 1, the interpolation kernel in the integrand simplifies so that we obtain
an elliptic beta integral.

Proposition 6.7. We have

L,,(c?/t t
L, tip ) = rpq(ii;ﬁ/cz t) Toaletri oy /1) = qu((c/)) Keoje(@1ia2itip, ).

When t = ¢ (or t = p), the interpolation kernel is essentially a determinant, so that (follo-
wing [2]) the Littlewood kernel becomes a pfaffian.

Proposition 6.8. Fort = q, we have

I =0z, xi/z) L7 (F ¢ p,q)
1<i<j<2n
—2n(n—1) n’-n

=c ¢ " f <y jeon (77 0p(wizs, i /zj) L8P (21,25, 450, ).

Another case with a reasonably nice expression is when ¢ = 4/pg/t, so the interpolation
kernel in the integrand can be expressed as a product.

Proposition 6.9. We have

(2n) = 4. _ ~(n) . 9.
ﬁ\/m(mvtap7q) _K:pq/tQ (xl,...,ﬂfn,lﬁn_t,_l,...,$2n7t ,p,q)_

The name “Littlewood kernel” comes from the following formal expansion.

Proposition 6.10. If max(|ord(to)|, max; |ord(z;)|) < ord(c) < 1/4, then we have the formal
expansion

_ + +
1<112 Fp7q((02/t2n lto)zi g (CQtO/t)Zz‘ 1)
<i<2n
H I‘p7q (62t2—2i7 CQtl_Qi, tQi_SCQt%, t2i+1—4n62/t(2)7 t—2i04, tQ’i—l)
1<i<n
<3 AL(ET /P, pat® [t q, % p) RS (Frto, /2" os g, ).
I

LE(Zt:p,q) =
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Proof. It suffices to prove this in the case ord(fp) = ord(z;) = 0, since both sides have well-
behaved Puiseux series expansions. We can then specialize so that Z'is a partition based at tg,
at which point the claim follows from [28, Theorem 4.7]. |

Remark 6.11. Note that if we remove the factor I, , (t*%c‘l), then the right-hand side converges
formally whenever

max(| ord(to)|, max |ord(z;)|) < min(ord(c),1/2 — ord(c)).

If |ord(to)| = |ord(2)| = 0, it follows from the branching rule below that the sum converges to
the Littlewood kernel for the full range 0 < ord(c) < 1/2.

Remark 6.12. As in the case of the deformed Cauchy identity representation of the interpo-
lation function, this becomes a sum of Macdonald polynomials in a suitable limit. The naive
version of the limit is

Do (1) on)

lim £p1/4c (p_1/4f; ta b, q)

P20, 22, Ina (qt/c*)
o (62/t)u4)clf(t;qat2)<73(qt2”/c4;q,t2) "
r Cu (40, 8°)CR(# 13 q,87) "

which can be made rigorous in the same way as the Macdonald limit of the interpolation ker-
nel. Note that when ¢ = (qt)l/ 4 here, the coefficient is essentially the coefficient in the usual
Littlewood identity for Macdonald polynomials.

When ¢ = (pgt)'/*, this becomes the usual elliptic Littlewood sum, and we obtain the follow-
ing evaluation.

Theorem 6.13. When c = (pqt)1/4, the Littlewood kernel has the product expression

" 2n
qut))l/‘*(x;t;p’ 4) = Tpq((pa/)'?) IT Do/ P27,

1<i<j<2n

Remark 6.14. This can also be proved using integral manipulations alone: if one expands the
interpolation kernel using the degenerate branching rule (Proposition 3.9 above), swaps the two
resulting integrals, then applies the degenerate braid relation (Proposition 3.10), one obtains
an (n — 1)-dimensional integral involving a (2n — 1)-dimensional instance of the interpolation
kernel. If we then perform the same steps again, we obtain the (n — 1)-dimensional instance of
the theorem. Working backwards, this gives an inductive proof of this evaluation.

Another consequence of the formal deformed Littlewood sum expression is that the Littlewood
kernel satisfies a branching rule.

Corollary 6.15. The Littlewood kernel satisfies the branching rule

Ipq (CQ/t) [I L (C%ﬂxiﬂ/t)

1<i<2n—1
FP7Q(C4/t27CQ) £(2n)(f7v;t;p7 q) = — +1 _+
‘ [y q(t)?n=t [1 Lpq (mi 13‘]’ 1)
1<i<j<2n—1

(2n—2) 2n—2 -
/%%ztnm”)@mmﬂkﬂ”ﬂ%ﬂ

Proof. Expand the left-hand side via the formal sum for ¢ty = v, and note that this gives
an expansion in (2n — 1)-variable interpolation functions indexed by partitions with < 2n — 2
parts. As a result, we can expand those interpolation functions using the integral representation;
simplifying gives the desired result. |
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Since the Littlewood kernel is defined using the interpolation kernel, we can use the braid
relation to obtain a transformation of sorts.

Theorem 6.16. The Littlewood kernel satisfies the integral identity

/ KG3 (Z: @5 t:p,0) L8V (Z tip, ) AT (2 Vg™ e, V/pgto™ [d; £ p, q)

= Fp,q(\/@wﬂ@tl/d)

1<i<2n

% /,an) (til/Zs 7 t:p, g )A(sn) (5; \/p—qtil/Q(leil/C7 \/p»qwj[l/dQ;tz;p7 q).

Proof. Expand an) using the definition, exchange the two integrals (allowable since we can
choose the parameters so that all singularities are inside the unit circle), then use the braid
relation to simplify the inner integral. |

When Z is specialized to a partition pair, we obtain the following.

Corollary 6.17. For otherwise generic parameters satisfying t*"tot1taug = pqd?,

/R:@n) (Z5to/d,uo/ds t; p, q) L77) (Z:t5p,q)

x AG" (Zito/d,t1/d, ta/d, uo /d, /pqv ™ /ds t; p, q)
A (P Mo fuo |t oty /dP; 5 p, q) Ly q(ttrts/d?)
A (120 Juo |t ot t; p, q) Ly q (tit1t5)

0<i<2n
0<r<s<3

X /R:(Qn) (tﬂ/zz;t1/2t07t1/2U03t3p7 q)
x A (Z;to, tho, t1, thy, ta, ta, o, tug, /DG /d% % p, q).

If we take d = v/—1 in this identity, we find that the right-hand side agrees (even including
the prefactors) with the right-hand side of Conjecture Q1 of [28]; similarly, the case d = p /4
recovers (up to shifting v) the right-hand side of Conjecture Q2 of [28]. We may thus view
those conjectures as claims about certain degenerations of the Littlewood kernel (specifically
for ¢ € {v—=t, (t3/p)'/4, (t2/q)1/4}). To be precise, those conjectures do not give formulas for
the Littlewood kernel, but rather describe how to integrate certain test functions against the
Littlewood kernel.

Since those three degenerate examples all (conjecturally in [28], but see below) give rise to
vanishing identities, this suggests that the same should apply to an arbitrary instance of the
Littlewood kernel.

Theorem 6.18. For generic parameters satisfying t>"totiug = \/pqt, the integral

2n
/R( (Z3to/d:dto, t1/d, dt1;ug/d, tduo; t; p, q) ﬁil/g)d(z t;p,q)
x A" (Z:to/d, 11 /d, uo/d, \/pa/t/d; t: p, q)
vanishes unless X has the form p?, when the integral is

A (/82031827 2012 1 /12t gu, 1/t Hguo; g, 125 p)
A2 (1/tud ]2, 020142 1 /827 tgug, 1/827 Houg; ¢, ;p)
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Here, Z is a normalization constant explicitly given by

21 421—142 ;2i—1,2 ,25—1_ 2
H D (17,85 g, 2711, 7 )
1<i<n

X H (" tote /d? t oo /d2 T g fdP T ot £ Mo, £ M)
1<i<2n

Proof. Set v = /t, ts = /pq/td*> in Corollary 6.17, and observe that the right-hand side can
be expressed as a sum via [28, Corollary 4.8]. Inverting the binomial coefficient in this sum turns
the remaining interpolation function into a biorthogonal function, giving the above identity. W

Although the Littlewood kernel is ill-defined for ¢ = 1, since the same applies to the interpo-
lation kernel, naive manipulations suggest that for suitable test functions f,

lim/f ) L (285 p, ) AL™ (28 p, g /f (tE122) A (2,42 p,q);

c—1

the point is that the interpolation kernel for ¢ = 1 corresponds to the identity as an integral
operator. The Littlewood kernel similarly has issues for ¢ = t!/2, but again we can introduce
a test function to obtain (essentially via the same limit as Proposition 3.10)

lim / F) LE (Z:t:p, ) AP (5 p, q)

c—t1/2
// f@ Do (teF =) AL (750, ) A (75, 9)-

1<z j<?’L

Although this is not well-defined in general, we can check that the required manipulations are
valid when f is the interpolation kernel (or, more precisely, a suitable product of the interpolation
kernel and gamma functions). This gives a new explicit vanishing integral following the above
argument.

Corollary 6.19. For generic parameters satisfying t*"tot1ug = \/pqt, the integral

// *(2n CU y7 tO t07t17t17u07tu07t b, q H qu ty:tl il)

ISZ J<n
x AP (@50, 1, w0, /gt p, @) A (G to, 11, w0, /pa )t p, )
vanishes unless X has the form p?, when the integral is

Ay (1/t2ad]t?, 2713, 1/t touo, /2" Houo; g, t%5 p)
A2 (1/tud |2, 120142 1/t tgug, 1/827 Youo; g, &5 p)

The normalization constant Z is given by

H Ty g (2, 2713 427142 4217 10d) H Tpq (£ oty £ Youo, £ Hyug) .
1<i<n 1<i<2n

When t2"tgug = 1/d? in the vanishing result, the biorthogonal function becomes an inter-
polation function. It turns out that there is a more general vanishing result for interpolation
functions.
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Theorem 6.20. For t*"tquy = 1, the integral
/R*(2n Zyto/d,uo/d; t; p,q )Eil/g)d(z t; p,q)A( (Z:to/d,uo/d, /Dqv™" /d; t; p, q)

vanishes unless X has the form p?, when it equals

A (1/82ud[t*", pgt> =2, \/pgu ' d? fug; ¢, 1% p)
Az (L/tuglt?n, pat? =1, \/pquEtd? fug; ¢, t;p)

with

= ] Tt /d)

1<i<2n
T T (%8172 2 2 2 pgtor™ /a2, 12 pquon™ /d?).
1<i<n

Proof. If we attempt to substitute the above parameters into Corollary 6.17, we find that
the integral on the right-hand side becomes singular (two parameters multiply to (¢2)!~"). In
particular, the right-hand side becomes a finite sum in this limit, and in fact at most one term can
be nonzero (corresponding to Z = 2"~ (p, q)Mitty with u? = X). The desired vanishing property
follows; the specific nonzero values are then obtained by taking the appropriate residue. |

Remark 6.21. The residue calculation is rather tedious, so it may be worth noting the following
shortcut: It is quite simple to determine the dependence of the right-hand side on d and v (as
these only appear in the residue via univariate factors of the integrand), so that one can reduce
to Theorem 6.18 (taking d =1 or v = (d2\/]Tq/to)i1).

In addition to vanishing results, another nice special case of Theorem 6.16 involves taking
v=t/2 w= cd?/t, so that the integral on the right-hand side becomes an instance of the
definition of the Littlewood kernel. We thus find the following.

Theorem 6.22. The Littlewood kernel satisfies the identity
1
I1 Fpﬂ(qumiﬂ/CdQ’ quq;iil/c)

1<i<2n

/Kj? (% tip.q) L (Z:t:p, ) AS™ (2 /Pt /Pd, /pa/d; t:p.q).

L (F;t;p, q) =

Remark 6.23. Note that when ¢ = ¢~'/2d, the integral on the right-hand side should naively
become a difference operator; of course the corresponding identity holds, and by the same proof.

Again a “Bailey lemma”-like manipulation gives a transformation.

Corollary 6.24. The expression

[I Tou(vpgudai/e)

1<i<2n
X / K@M (285 t:p, q) L (2 p, ) A (2 /pgu™ Jed, \/pa/d, /pat /de?; t; p, q)

1s tnvariant under swapping d and e.

We obtain a different transformation by specializing the parameters in Theorem 6.16 so that
the right-hand side transforms under Theorem 6.1.
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Corollary 6.25. The expression

1
11 Fp7q(\/]th(t1/2v)i1z;ﬂ/d2)

1<i<2n

><//CEQ")(E;?J;t;p,q)Eﬁlz")(ﬁ;t;p,q)Ag”)(ﬁ; pa/t(v/e), /pa(t/20) t/ed?; b p, q)

is invariant under v — 1/v.

—-1/2

In the limit ¢ — ¢ , this becomes a difference equation.

Corollary 6.26. The expression

1 n n)
1 o (Wocptvyﬂ)Df(I2 (Ve )™ par (170) 7 fd tp) £ (58, 0)
p i

1<i<2n

is invariant under v — 1/v.

It turns out that in many cases, this 1-parameter family of difference equations suffices to
uniquely determine the Littlewood kernel; see below, where we use it to evaluate the Littlewood
kernel in the case d = (pt)'/4.

As usual for branching rules, the right-hand side of the branching rule for [,((;Qn) appears to
have less symmetry than the left-hand side. This, of course, corresponds to a transformation,
which generalizes to the following.

Theorem 6.27. If totitots = (pq/c2)2, then

1 - _ 2n),
I (0724, 257) //Ctl/"z) T5tp,q) LM (7659, ) G (§: to, b, 1o, 3 65 p, q)
pq
1<i<2
ogzr’g:?

s tnvariant under t, — pq/c2tr.

Proof. Expand the Littlewood kernel using the definition, choosing v so that the integral over y
still has only four parameters. Applying the degenerate version of commutation to this integral
gives an integral in which the desired symmetry is manifest. |

When two parameters multiply to pq, the integral again is independent of the remaining
parameter, and once more gives rise to the Littlewood kernel.

Corollary 6.28. We have

[ CEIT RTINS CN )

= Tpq (Voaivtlat! /2, /pa /v et £8)) (Tt p,q).

Taking ¢ = (pqt)l/ 4 gives another semi-explicit special case of the Littlewood kernel:

’CEZZ)UQ ((pa/t)"*Z; (pa/t) =% \/pa/t; p, q)

L@ I Ty (ta? ;tl)
1<i<j<2n

58223)1/4 (fa L p, Q) =
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The corollary can also be combined with the “distributional” formula for ij;) to give
K (@1, i Tty - 220390/ 659, 9)°

L) 11 qu(tl’il ;tl)
1<i<j<2n

£ (Ztp,q) =

(6.2)

Two more such formulas will follow from the “distributional” expressions of E(zg and /Jl(ffi)/z; /20
we state them here, but note that they are properly viewed as corollaries of Theorems 8.7 and 8.14
below

Kfl’i)l/% (T1, -+ oy T Tt 1 - - - » T2 P/ D, ¢2)

L2 (Tt pra) =
—1/4 y Uy :t )
o Do) I Ty q(tx Ty 1)
1<i<j<2n
L5 (o, wanitip,q) = KW (22, 2522, a2k a2 1% 02, )
[ bR n7 M :t :l: .
! L) 11 qu(m 1% 1)
1<i<j<2n

Proposition 6.7 shows that there is a close connection between ££ ) and IC(Q)/ ;» and several of

2n)

the above examples involve similar connections for Eg

2n)

. This suggests in general that we should
)

to have a nice special case whenever lC(Z It falls in a nice special case. E.g., the

product case EE ))1 /4 corresponds in this way to the product case IC(\/)7. (This correspondence
Pq

includes the degenerate cases considered in Section 8 below, which correspond to IC(fl) , ICS?I /29

expect E(

IC](;i)l /» Vvia this heuristic.) Since ICE )t)l /2
(2n)
L( )1/4
case does not carry over, we can still use the cases t = ¢ and 2n = 2 as a guide. In particular,

if we guess that dividing by a suitable product makes £E;g)1 /4 independent of g, then there is

had an unexpected determinantal expression, this

suggests that we should investigate Although the argument for the interpolation kernel

a natural possibility for that product. We are thus led to guess that

Fp7q((pt)1/2)2” H qu((pt)1/2 +1 il) £E2g)1/4 (Zt:p, q)
1<i<j<2n
is independent of ¢; this would give us a pfaffian expression for EE ))1 (T3, q).

None of the methods we have used above (or will use in Section 8) appears to be applicable
to derive such an expression. It turns out, however, that given such a guess, there is a method
we can use to prove it. The key observation is that Corollary 6.26 gives a family of difference
equations which, in a suitable limit, has a unique formal solution. Indeed, taking ord(v) = 0,
ord(d) = 1/4 in Corollary 6.26 gives a difference equation with formal series coefficients that in
the limit p — 0 becomes the equation of Corollary A.3 for u = :zlJi—% V/Pat/ d?>. Thus as long as

hII(l] d*/p is not of the form ¢t"*t2~%, the equation has a unique (up to scalars) formal solution.
p—>

(This follows as in the Remark following Proposition 3.16.)

Since in our case lim;,_o d*/p = t, there is no difficulty, so it will suffice to prove the equation
holds (and verify that we have the correct scalar multiple). It will be convenient to replace ¢
by ¢® and t by p/t?, so that the equation becomes

1
&= ) g (Wq0)a)

1<i<2n

x D" (tbqv.t/gv. /v, pqv/t*:p/t*:p) s L7 (#:p/ 1. %) = 0.
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After substituting in the claimed value for the Littlewood kernel, we find that we need to show
that

(- R@) ] O+ Ryl @et/ow) Ot va/6)

2n—1
1<i<2n ;" ep(t/qmiaﬂ%z) 1§Z’<j§2nep(xixjvt/quixj)
1
X ——— pfi<ii<on F(qzi,qri;t) | =0, 6.3
[1<-H Flqas, quyit) b 1SH52n (a4, 42, )} (6:3)
<i<j<2n
where
Pl yt) o SO0 2/0)

Qp(tl‘ilyil) ?

and R(z) denotes the operator x — 1/x. The quantity in brackets is set apart for the following
reason.

Lemma 6.29. The function

1
— pf_.. F(x;,xi;t
1<'H F(l’i,.l‘j;t)p 1<4,5<2n ( 194y )
<i<ji<2n

s holomorphic.

Proof. The only poles of the pfaffian come from poles of F'(x;,x;;t), and thus are cancelled by
the prefactor. The only poles of the prefactor are at zeros of xi_lep(xixj, xi/x;), but these are
cancelled by the pfaffian (since the pfaffian is antisymmetric and quasiperiodic). |

It will be helpful to first consider a somewhat simpler version of this identity.

Lemma 6.30. For any parameters q, t, £, we have the identity

21Ii:17j, CL‘Z'JI]‘
[[ G-Rey [ olrmeetes)

o 2 e
1<i<2n-—1 1<i<j<2n—1 0 (xzxj,t/q xl%)

1

X — pf.. . F(qzi, qri;t)| = 0.

[1<‘H F(qxi,qa:j;t) Pli<i j<on (q i, qTj )
<1<j<2n

Proof. Let G(q) denote the given sum as a function of ¢, after first replacing xo, — 2,/q.
We then find (by checking this for every term) that G(pq) = (p/t2)(2n_1)(n_1)G(q). As a result,
in order to show that G(q) = 0, it suffices to show that it is holomorphic. Since the term in
brackets is holomorphic, the only poles come from the factors 6, (t/quixj) (and their images
under the symmetry). It thus suffices to show that the residue of the sum along any such divisor
is 0. Taking the residue in x9,_; along the divisor ¢?z2,_2z2,—1 = t gives a smaller instance of
the identity, and thus the identity follows by induction. |

Lemma 6.31. Fquation (6.3) holds.

Proof. If G(q) denotes the left-hand side of (6.3) as a function of ¢, we note that G(pq) =
p2"2+"t*4n2+2"G(q), so that again it suffices to prove that G(g) is holomorphic. There are now
two types of poles to consider, coming from the factors 6, (t/quvx;) and 6, (t / quZ-xj). The residue
in v along the first type of pole vanishes by Lemma 6.30, while the residue in x; along the second
type of pole vanishes by induction. |
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Theorem 6.32. When c = (pt)1/4, the Littlewood kernel has the following pfaffian expression
Op(t) )n 11 1
Lp,q((pt)1/2)20p((pt)/2) 1§i<j§2nrp,q((pt)l/%z:‘tlf”;‘tl)

H 1 x; 0,(zixj, i) x;)

f1<; s .
] Pli<ij<2 +1_+1
1<i<j<on Vi Op(wizj, xi/x5) MET 0, (o) 2 T )

LN (@5 tip,q) = (¢/p)" "D/ (

X

Proof. As we have already noted, that the right-hand side satisfies the requisite difference equa-
tion is simply (up to reparametrization) equation (6.3), and thus this fact holds by Lemma 6.31.
It follows therefore that the above expression holds up to a factor independent of Z. Since this
is equivalent to the expression

£ (@ tp,a) = Tog (V)" I Goa(t)V2aaf) ™ 2B (@5tp.1),

(pt)/* (pt)*/4
1<i<j<2n
it is straightforward to verify that this takes the correct value when & = ..., 2" ‘v, ..., giving
the desired result. |

As in the interpolation kernel case, the special case t = p/3 is particularly nice, since we
then have an alternate expression, equation (6.2). Cancelling common factors gives the following
theta function identity:

H ep(Pl/gxiﬂl’jﬂ) ¢ xi_lep(xixj,l’i/:zj)
Leitiom 952-_19;;(96@‘37]',331‘/&:]-) Phi<i j<on Qp(p1/3x§t1x;t1)
[T 60" ) 2
I = lxnilﬁp(wixj,xi/xj,:Un+i:cn+j,xn+i/xn+j) 1<i,j<n Gp(pl/?’xfleij)

1<i<j<n

(Some similar factorizations appeared in [36], but the above appears to be new.) This is, in
a somewhat disguised way, a special case of the more general identity

2
% — % (yi —y5)° Yi = Yj
I - JPflSi,jsanZ[ IT (zi—2n1g) det Z]]

.9 2 — 2 1<i,j<n 2; — 2 .
1<i<j<on Y1 T Yi v 1<i,j<n SHIST T Andty

(This is the special case of [21, Theorem 4.7] in which the two factors agree.) To see this, apply
a substitution of the form

+1
yi=C Gp(aa:;-tl) B 0,173 (cxl- )
i =01 i =Gy
Op (b ") 0173 (dz;™)
then remove the unwanted factors from the rows and columns. We also note here that z; is
a rational function of degree 3 in y;, and dimension considerations show that the general such

function appears in this way.

(2n)
(pt)*/*
polynomial limit from Proposition 6.10. Recall that to obtain such a limit, we compare the two

A particularly nice consequence of the pfaffian expression for £ arises as the Macdonald

expressions for
2 —N+12 4., 4N
E;I\?t)lﬂ (p + CC,t7p 7Q)7

and take the limit as N — oo, noting that the Littlewood kernel converges formally in this limit,
so the limiting identity continues to hold.
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Corollary 6.33. The Macdonald polynomials satisfy the following summation identity

(t;q, oo
Z # q P tg) H (1 — gt 22+1)Pu2(x1,...,:c2n;q,t)
V) 1<i<n

(tzizj; q) T; — Tj
=({1-20)" pfi<i; ,
l<i£[<2n (zi — z5)(qizj3 ) Ishasn (g — zizj)(1 — twiz;)

This is a special case of Conjecture 1 of [1]. It turns out to be straightforward to prove that
identity as well.

Corollary 6.34. The Macdonald polynomials satisfy the following summation identity

t , Om—2i
Z “ X H (1—q’“t2n Qzu)Puz(m,---,@n;q’t)

q gt ) 1<i<n
_ H (tzizjsq) pfic; oo (i —xj)(1 —u+ (u—t)x;x;)
1,154 .
\<icjcon @i =z qrizgiq) = (1 = zz;) (1 — twix;)

Proof. Consider the ratio
Cliat) p awtep g,
) )

7 Ci (awat 2) 1Sicn U
(t a;t ) -
P2 (Z5q,t
" G () Y
of symmetric functions. We can evaluate the denominator using the usual Littlewood identity

for Macdonald polynomials, and thus find by the previous corollary that

1—t)" 1 —xx; T — T
F .. 2t g t) = (7 S Y g . J .
(3317 y L2n; ) 4, ) R H p 1<4,5<2n (1 - $ZI17J)(1 _ txlx])

F(Zv,q,t) :=

(t’tQ)n 1<i<j<2n i J

Since the right-hand side is independent of ¢, so is the left-hand side. Moreover, the left-hand side

remains independent of ¢ if we set some of the variables to 0, and thus F' (acl, e T 2L g, t)
is independent of ¢ for all integers n > m/2. Since this is a Zariski dense set, it follows that
F(x1,...,xm;v,q,t) is independent of q. The claim follows from the case ¢ = 0, which was
established in [1]. [ ]

Remark 6.35. In addition, the usual argument allows us to directly evaluate the case ¢ = ¢
as a pfaffian, giving an alternate argument. One can also directly show that the identity is
consistent under setting two of the variables to 0, which allows one to prove the case u = ¢2¢+1
of the identity from the case u = t, and again the result (which is an identity of polynomials
in u) follows.

7 More kernels

Just as Conjecture L1 of [28] has an analogue in terms of the interpolation kernel (Theorem 6.1
above), the same applies to Conjecture L2.

Theorem 7.1. The interpolation kernel satisfies the integral identityl

/lC Zyatpa )A( )(Z UO,Ul,Uz,Ug,tp,Q)

= [[ Toalcof //C 247650, 0) AP (2 pg/ oo, pa/Poi, pa ) Pva, pa ) st p, ¢°),
1<i<n
0<r<3

subject to the balancing condition vovivavs = (pg/c*)?.
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Proof. Again, this becomes an identity of Koornwinder integrals in the limit p — 0, ¢ ~ p/2,
and dividing by the common limit gives formal Puiseux series with rational function coefficients.
But by the remark following [28, Proposition 4.13], the identity holds on the Zariski closed set
vov1 = pq¥/c2, k € Z, so holds in general. [ |

Remark 7.2. In fact, the argument given there applies directly to the kernel, and shows that
if the identity holds for (¢, vg, v1, v2, v3), then it holds for (¢~ 2¢, ¢*vg, v1,v2, v3). The argument
is essentially the same as that given above for Theorem 6.1, except that instead of the braid
and commutation relations for ¢ = ¢'/2, we use the corresponding difference equations (Proposi-
tions 3.16 and 3.19). All but one of the applications of Fubini reduce to linearity of integration
(since the difference operator is expressed as a finite sum). The remaining application of Fubini
is replaced by a combination of the self-adjointness of Dén) (t;p) with respect to the Selberg
density together with the fact that

_ A (5. + 2)
- + 1 + S yUip, g
H Ly (4 20rz) Dt(zn) (t;p) | | L g2 (vr2; 1)?
S 1<i<n A (Z:t:p,q)
0<r<2m 0<r<2m

is invariant under v, — pg?/v,. (This substitution has the same effect on each of the 2" terms
as inverting all the variables, so has no effect on the sum.)

As before, we have the following special case.

Corollary 7.3. The integral

Bt p, ) AT (2 oot /Pt p, )

: () (7
<H< Fp’q((\/ﬁ/c)vilx;tl) /Kc (%

1s independent of v.

Definition 7.4. The dual Littlewood kernel is the meromorphic function

1
[T Toa((vp/e)v*iar)

<i<

L£M(Z5t;p,q) =

/ K7 359, ) A (2 vBot! /P tp,).

Again, though this appears to depend on a choice of ,/p, this choice can be absorbed by
)

negating v; similarly, L’/C(n
important symmetry.

is invariant under negating ¢ or . We also have the following

Proposition 7.5. The dual Littlewood kernel satisfies the following t — pq/t symmetry

L8 (@ paftipa) = Tpa ()" [T Tpa(tia) £V (@ tip,0).
1<i<j<n

Proof. Apply the t — pg/t symmetry to the interpolation kernel in the integrand, and simplify
using

A (Zt;p, ¢
Lpg(®)" H Fp,q(tziﬂz;ﬂ) 2 ( )

1<i<j<n A (2 pa/t; p, ¢?)

a straightforward application of (1.1). [
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Proposition 7.6. The dual Littlewood kernel has the following specialization

11 Dpg(qt' "), 2 (gt 20, gt =1 /17" 20%)

24104 i
1<i<n Lp.q2 (q%t et gt?)

ﬁ’c(”) (t”flv, .Ut D, Q) =

Remark 7.7. In particular,

Tpq(q¢®) T g2 (ac®a™?)
Ly g2 (qt,q 04)

When t = g, so that the interpolation kernel can be expressed as a determinant, the remainder
of the integrand can be expressed as a pfaffian (the discussion in [28] for the interpolation function
case carries over in a simplified form), and thus again [2] shows that the dual Littlewood kernel
is a pfaffian. Since the entries of the pfaffian appear no longer to have nice expressions (they
are 2-dimensional instances of the dual Littlewood kernel), we omit the details.

As above, we have expressions in terms of the interpolation kernel when ¢ = \/pq/t or ¢ = V/%.
We give the former, as the latter has complicated prefactors and can in any event be obtained
via the t — pq/t symmetry.

LD (x5 t;p,q) =

Proposition 7.8. We have

n) =g, _ (n) ~1/25. 122 4.0 o2
ﬁm(wyt,p,Q) = Kooy (@72 85 t5p, 7).

Another nice special case is when ¢ = 1.
Proposition 7.9. We have

Ag”) (f tp, q2)

£ (@t p, q) = -
AL (&t p, q)

(7.1)

Proof. We need to take the limit ¢ — 1 in the expression

1 A(") (Z't‘p q2)
ﬁ’c(n) #tip,q) = / T, 2)pE! l;l:l ;
( ) [I pr((\[/C ﬂzﬂ 1<zl_‘[<n \f/ ) ) A(n)(z L p, Q)

1<i<n

x K (2 #5 t;p, )AL (7 85 p, q).

Now, we naively expect IC( )( Tt p, q)A(Sn) (Z;t; p, q) to behave like a delta function in this limit,
from which the given expression would follow. To make this precise, we note that although the
right-hand side of (7.1) has a fairly complicated (though a product) limit as p — 0, it converges
to 1 as ¢ — 0, and indeed has a polynomial Puiseux series in q. Moreover, the integral operator
we are applying to this formal series differs by formal factors from an instance of the usual
integral operator associated to the kernel, and thus (since the formal factors cancel) indeed
converges to the identity as we would expect. |

Again, the name “dual Littlewood kernel” comes from an expression as a deformation of the
dual Littlewood identity.

Proposition 7.10. For max(|ord(to)|, max; |ord(z;)|) < ord(c) < 1/4, we have the formal
expansion

Ly ((2/t 1t0) £l gty .%?:1)
(tl—i(:?)l“pg (q2tz ICQt%,tl—H QnCQ/t%,QQtl_iC4,qti)

@ tpa =[] ¢

1<i<n p,q

x ST R (@ to, 2/t Mo .t p) A (1223 /P, pt™ Tt et 2t ).
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Proof. This follows from the dual of [28, Theorem 4.7] as above. [

Remark 7.11. As in the Littlewood case, removing the factor T}, ;2 (q2t1_ic4) makes the right-
hand side have a larger domain of formal convergence, namely

max(| ord(¢o)|, max |ord(x;)|) < min(1/2 — ord(c), ord(c)).

The corresponding Macdonald polynomial limit is

- Deldt)

;IE% 1 Zien Fp,qQ (ti—l/c4) £p1/4c (p
o i G (ats @ ) CR(t" /et 0, 1)
- Z (C q) 2. .2 0( 4. o2

CM (q 34 7t)Cu(qt ) 7t)

YAz tp,q)

I

and can be made rigorous in the usual way.
When ¢ = (p/qt)'/*, this becomes the usual elliptic dual Littlewood sum.

Corollary 7.12. When ¢ = (p/qt)1/4, the dual Littlewood kernel has the product expansion

£l @ tp,a) = T (/D))" TT T2 ((pa/) )
1<i<n

% H qu pq/t)l/z :I:l :I:l)
1<i<j<n

Remark 7.13. Of course, this also follows directly by duality from the corresponding evaluation

5(2”)

for (pgt)!/*"

The image of this under the ¢ — pq/t symmetry has a particularly nice expression.

Corollary 7.14. When ¢ = q~/2t'/%, the dual Littlewood kernel has the expression

AWM (4172
’CI( 1)/2t1/4 (Z;t;p,q H I‘ t1/2 3:2) S(n(f b, Q).
1<i<n A (;(} t;p, q)

One major difference between the Littlewood kernel and its dual is that the dual appears not
to satisfy any branching rule. There is, however, an analogue of Theorem 6.16, with essentially
the same “Bailey lemma”-type proof.

Theorem 7.15. The dual Littlewood kernel satisfies the integral identity

//d (%35t p.q) L3 (510, A (5 (Via/o)w™, (Vp/d)vEst;p, q)
[T Too((voa/d)w* =)

1<i<n
X //CE”) (& 2t p, ) AT (2 (do/Pa/c) ¢ 2wt vt Jd2 45 p, ).

For comparison with Conjectures Q3, Q4, and Q5 of [28], we record the interpolation function
version of this identity.



Multivariate Quadratic Transformations and the Interpolation Kernel 55

Corollary 7.16. For otherwise generic parameters satisfying t" ‘tot1taug = pg>d?,

/R*(” Zito/d,uo/ds tip,q) £, (F5 i, )
x AW (Zto/d, 1y /d,ug/d, ta/d, /pqv* /s t:p, q)
o/l Mo i) T Tl )

AR (Mo /uoltn ot Jas tspya)  zie, Toa(titets/q)
0<r<s<3

X /R*A(") (Z:a7*t0, 47 ?ug; t;p, q)

x AW (251 210, 1200, 5 2y, ¢FV Pug, /oot &Pt p, ¢°).

Again, a suitable specialization allows us to evaluate the right-hand side in terms of the dual
Littlewood kernel.

Corollary 7.17. We have the identity

1
L&t p,q) =
1<zr£n qu(\ﬁxil/ch27 \/piqﬁd/c)

//C 2% tp,9) L3 (2 p, ) AL (2 /pa/ac*d, /pa)d; t: p,q).

The case d = ¢~ 1/%t1/4 is particularly useful.

Corollary 7.18. We have the expression

L@ tpoa) = [ Toa(a) e (pgt) ' Peai)
1<i<n

x / K10, (B B p, ) A (214, —p! 214, pl2 Jt A2 412 g).

Unlike the defining integral for E/C(n), this has a well-behaved formal expansion in ¢ for a range

of valuations of ¢, namely —1/2 < ord,(c) < 0 (which extends to ordy(c) = 0 if we divide by the
/(n)
(p/at)*/*
The case ¢ = 1 of Corollary 7.17 can be generalized somewhat, as it is then easier to cancel
parameters. Note that unlike Corollary 7.17, the resulting identity is actually equivalent (by the

usual argument) to the full Theorem 7.15.

limit as ¢ — 0). (This in particular explains why £ has a nice formal expansion in q.)

Corollary 7.19. The dual Littlewood kernel satisfies the identity
/’C(f})c(f; Ft:p, q) L (2450, ¢) ASY (2920 s t:p, q)

AWzt p, ¢
_ T, (p1/2,ui1x?:1/62) s(n)( & ) _
1<i<n Ag’ (T3t p,q)

Proof. We find that both sides have well-behaved formal expansions in ¢, so long as 1/2 <
ordg(c) < 0, so that we may argue as in the proof of Proposition 7.9. |

We also have the following identity obtained by specializing Theorem 7.15 so that we may
apply Theorem 7.1 to the right-hand side.
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Corollary 7.20. The integral

1
1<7,11<n pq p/a(q=?v)*L2 i1/d2)

RN n), - _ +
//C (2% t:p,q) L3 (2 5 p, )AL (29 2q(v) ), /Pl (q?0) ™ Jed?; t; p, q)

is invariant under v — 1/v.

We also have an analogue of Theorem 6.18, using Corollary 4.14 of [28] in place of Corollary 4.8
op. cit. (Note that there is a typo there: ¢t"~2 should read gt"~!.)

Theorem 7.21. For generic parameters satisfying t" ‘totiug = VP,

/7@5\ Zyto/d:dto, t1/d, dty;uo/d, duo/q; t; p, q )£(71)/2d(z t:p,q)
x AL (Zito/d,t /d, uo/d, \/a/d; 15 p, q)
vanishes unless X has the form (1,2)u, when it equals

Ay (q/ud|t™, 13, 1/t Yguo, ¢/t Houo; t; p, ¢%)

7 )
Aq oy (q/ugltm, =148, 1/t gug, g/t ouo; t; p, q)

where

H L, 2 (7 843, 647, tud) Ty g (ttot1 /d2, titoue /d?, ttug /d2, ttoty, ttoug, t'tiug ).
0<i<n

The analogue of Theorem 6.20 is even simpler than in the Littlewood case, as we can simply
specialize ¥ to a partition in Corollary 7.19. This is particularly lucky since once A becomes
nontrivial, we would need to compute residues at second order poles of the integrand!

Theorem 7.22. For t" tqug = q, the integral

/R (Zito/d,up/d; t;p,q) L (*1)/251(2 t; p,q)A( (Z:to/d,uo/d, /Dqv™" /d; t; p, q)
vanishes unless A has the form (1,2)p for some u, when it equals

Ap(g/@3|t 1" 1pg?, \/pqvtd? Juo; s p, ¢?)
Aq 2y (g/udlt™, t 1 pq, /Pquttd? fug; t;p, q)

with

H Lpq (t_iq/dQ)Fp’qz (tiH, t7iq, 2, tul, \/pquttttt Jd?, /pqviltiuo/dQ) .

0<i<n
We also have an analogue of Theorem 6.27, this time in the form of a difference equation.
Theorem 7.23. If totitats = (p/02)2, then
D{M(to, t1, ta, t3;t;p)z L (F: 15 p, q)

1s invariant under t, — p/c2tr.
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Corollary 7.24. We have

1
I 0 (pl/%xzil)

1<i<n

/ —
ﬁq(fl)/zc(x; tip,q) =

D™ (p'/2utt ety p) L (&5 5 p, ).

Proof. When v = ¢, this is a special case of Corollary 7.17. That the right-hand side is
independent of v follows from the case t3t3 = p of the difference equation. |

In addition to the Littlewood and dual Littlewood kernel, there is one more such kernel we
wish to consider, this time related to Conjecture L3 of [28].

Theorem 7.25. The interpolation kernel satisfies the integral identity

/’CE”) (72510, ) A (Z 00, v1, vz, 033 81/%: 92,117

= H Fp7q(cv72,yiil)

1<i<n
0<r<3

x / K& (22 §: t:p, ) AT (2 /pa ) cvo, /DA cvr, /DA cva, /P cvs; 112 pH2, g2,

subject to the balancing condition vovivovs = pq/c?.

Proof. As usual, both sides have the same limit as p — 0, ¢ ~ p/2, and dividing by the
common limit gives formal Puiseux series in p with rational function coefficients, so it suffices
to prove a Zariski dense set of special cases.

In a suitable limit vovy — ¢~ ™/2, this becomes an identity involving finite sums of interpo-
lation functions. The interpolation functions are modular ([25, Section 6]), but the evaluation
at 22 is not preserved by the modular group. In other words, the identity depends on a choice of
2-isogeny, which we may replace by any other 2-isogeny. Upon doing so, we find that the identity
we require is a special case of Theorem 7.1; to be precise, it is obtained from that identity by
first swapping p and ¢ then taking the limit vgv; — ¢~™. |

Remark 7.26. Unlike Theorems 6.1 and 7.1, we have been unable to come up with a direct
argument (i.e., not using a modular transformation). The difficulty is that the relevant analogue
of the integral and difference operators we used above is the operator corresponding to the kernel
with ¢ = —1, but this is triviall

Once more, if we cancel two of the parameters, we find that the result is independent of the
remaining degree of freedom, motivating the following definition.

Definition 7.27. The Kawanaka kernel is defined by

1
L& tp,q) =
‘ 1@1171 Loz g2 (pq“ﬂx;‘tl/c)

x /’Cﬁn) (2% 2 6% %, ) AL (2 (pg) 20 Jes t; p, ).

Note here that unlike the Littlewood and dual Littlewood kernels, the interpolation kernel
in the integrand has parameters (tQ; P2, q2) rather than (¢;p, q). This is important, as otherwise
the right-hand side would have square roots, and the result would depend on the choices of sign.
(The residual choice of a square root of pg can be absorbed by negating v.)

We have an analogue of the ¢ — pgq/t symmetry.
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Proposition 7.28. The Kawanaka kernel satisfies the symmetry

£; (& pa/t:p,q) =T, "I Tee(fate!) 0@ —tipg).

1<i<j<n
Proposition 7.29. The Kawanaka kernel has the evaluation

L2 q

ﬁg(“) (t2”’2v, .Ut p, Q) = H

\Sien Fp,q (tl_iCQ, _ti)

2 (1272¢2)T, 4 (—ti T ew, —#1-2n¢ /)

When ¢ = t,pq/t, we can express the result in terms of the interpolation kernel; we give the

¢ = pq/t case, as the other follows from the symmetry (and is more complicated).

Proposition 7.30. The Kawanaka kernel has the special case

ﬁ()(xtp,q)— VT \Ftp,)

pq/t pq/t (

Proof. This follows by substituting

/C(n)/t (52,5; t2;p2,q2) = ’C(nlq/t (5; Vi t;p, ) /C(n% ( —VTtp,q )

into the definition of the Kawanaka kernel, then simplifying using the braid relation. |

We again omit the pfaffian cases t = +q, t = £p; see [28] for the description of the non-kernel

factors of the integrands as pfaffians in these cases.

As before, the name comes from a formal expansion. The undeformed version of this ex-
pansion is the elliptic analogue of Kawanaka’s identity, an identity of Macdonald polynomials
conjectured by Kawanaka in [17], and proved by Langer, Schlosser, and Warnaar in [20].

Theorem 7.31. If max(|ord(tp)|, max; |ord(z;)|) < ord(c) < 1/2, then

Do 2 (Ptoz!, (/1272402 )
(t2—2"02)I‘p7q (ti_lct(), ti+1_2n0/t0, tl_iCQ, _ti)

Lo (@ tpg) = [] I

1<i<n ~P a4

<Y R (F5t0, P/t P05 47 %) A (82720 /]t pat" T /g, 1 ).

Proof. As usual, it suffices to prove the case ord(tp) = 0, ¥ a partition based at ¢y, when it

follows from Theorem 7.25, as discussed in [28].
Remark 7.32. As before, the right-hand side converges formally whenever

max(| ord(to)|, max |ord(x;)|) < min(ord(c),1 — ord(c)).

The corresponding Macdonald polynomial limit is

FP:Q(_ti) —(n) ( .

pl/2¢

lim —1/2

- Ti,...;0:D,q
P20 e Tpq(gti=t/c?) ' )

D

C; (—t;q, )00 (gt™ 1 /25 q,t
u:?’Z(_C)'“l 'u'( q ) 'u'(q /C q )P,Uz(f;q27t2)>

” Cri (q;4,t)CY (=t ¢, )

which becomes Kawanaka’s identity when the left-hand side is specialized to a product.
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This summation has the usual special case giving a product, though in this case the corre-
sponding summation is actually new.

Theorem 7.33. The Kawanaka kernel has the following special case with a product expansion
L7 i —t:0.0) = Do 2 (pa/0)" T Tog((pa/0)' ) T[T ((pa/t)i ).
1<i<n 1<z<j<n

Proof. Both sides clearly have well-behaved formal expansions, so it suffices to prove this in
the case x; = t2"~21¢* ity for some partition A. The resulting identity of multivariate elliptic
functions is a modular transform of a special case of Corollary 7.12. |
Remark 7.34. If we replace the left-hand side by its formal expansion, the resulting formal
sum may be viewed as an elliptic analogue of Kawanaka’s identity. This gives an alternate proof

of the latter by a careful limit (i.e., replace p by p* and multiply & by p, then take the limit
N — o0).

Again, this is particularly nice after applying the ¢ — pq/t expression.
Corollary 7.35. For ¢ = t*/2, the Kawanaka kernel has the following expression

(M) (=402 2
Etlsg) (@ t;p,q H g t1/2 il) A(i) (l’ SraL )
1<i<n A (:C t2ap q )

Like the dual Littlewood kernel, the Kawanaka kernel does not appear to satisfy any simple
branching rule.
The analogues of most of the integral identities are straightforward.

Theorem 7.36. The Kawanaka kernel satisfies the integral identity
/’Cﬁn) (& 2:t:p,q) £, (282 p12 /) AW (22 \/pqw™? Jed, /pqv*?d; t; p, q)
,q(\/l’»qwﬁl‘?ﬂ/d)

1<i<n
x /ICSJ) (# 2% 59, 0) AL (2 £(pg) /"0 /e, (pg) V10 [ 12112, 61 2).
Corollary 7.37. For otherwise generic parameters satisfying " Ltotitaug = pqdz,
/Ri(")(f; to/d,uo/ds t:p, q) £, (%34"/%p'/2, g1/2)

x AW (Zito/d, t1/d, ta)d, uo/d, /g2 /d; t;p, q)
_ Ag(tn Yo Juo|t"tot1/d?; t;p, q) Ty g (ttrts/d?)

AR (Mo fuoltnMotrstip,q) (22, Tpa(titets)
0<r<s<3

x /R*A(")(52;to,uO;t;p,q)

A (25T, VI, £V, %o, (pa) 0 st pH 2, g2,

Corollary 7.38. The Kawanaka kernel satisfies the identity

1
E_(n) f,tl/Q, 1/2 ,q1/2
‘ ( ) 1<111n pq( \/>xi1/0d2 \/]quzil/c)

X/’ngz(f;ﬁ;t;p,q)ﬁ (g% p' 2, ¢ 1) A (5 —/pa/cPd, —/pa/dit; p, q).-
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Corollary 7.39. The expression

I Too((VPave/d)=i) /’Cce (@ Ztip.q) L™ (612912, ¢1?)

1<i<n
x AM (2 /pgu! Jed, —/pg/de?, —/pa/d; t; p, q)
1s tnvariant under swapping d and e.

If we attempt to obtain an identity by specializing the right-hand side to an instance of
Theorem 7.25, we find that the resulting identity is trivial. We also do not have an analogue of
Theorems 6.27 or 7.23.

The analogue of the vanishing integrals of Theorems 6.18 and 7.21 is again straightforward,
now using [28, Corollary 4.16]. Note that in this case, the integral never vanishes.

Theorem 7.40. For generic parameters satisfying " ‘totiug = \/pq, we have the evaluation
/ R (Z:to/dedto, 11 /d, tads uo /d, dug; t:p, q) L757 (Z:41/2%p1/2 ¢'/?)

A (2it0/d, t1/d, uo/d, /pg/ds t; p, q)
AA(_l/u0|tn/2,t(n—l)/QtO, j:(t"_ltguo)_l/Q;t1/2;p1/2, q1/2)

=7
Ax(1/udltr, =183, 1/t Ytouo, 1/t touo; t; p, q)

where

TT Tz grre (0502 6720, 47728 47200)
0<i<n

X H o (ttot1, t'touo, t'tiug, t'tots /d, ttoug/d?, t't ug /d?).
0<i<n

The natural analogue to Theorems 6.20 and 7.22 would involve an evaluation for the integral

/ R (2 to/dy uo/ds t;p, q) L2 (2422, g2 AL (20 /d, wo /d, /g™ /d; t; p, ),

but here we encounter a significant difficulty: the corresponding right-hand side of Corollary 7.37
now has two pairs of parameters multiplying to t(!=)/2_and thus the standard residue calculation
no longer applies. It is likely one could express the result as a sum of two nice terms, though.

8 Quadratic transformations

In [28, Section 5], the author developed a sequence of seven conjectural quadratic transforma-
tions, each of which closely resembles a special case of one of Corollaries 6.17, 7.16 or 7.37.
This suggests that the machinery we have developed should be useful in proving these conjec-
tures, and this is indeed the case. In fact, it turns out that we have essentially already proved
two of them! For instance, if we take d = ¢t'/* in Corollary 7.16, and expand E( I)/th using
Corollary 7.14, the result is precisely Conjecture Q3 of [28]. Similarly, ConJecture Q7 of [28]
follows immediately from Corollaries 7.35 and 7.37. If we take the corresponding substitutions
in Theorems 7.15 and 7.36, we obtain the following results.

Theorem 8.1 (Q3). For otherwise generic parameters satisfying c*tot; = p2tY2 | wouy = pq/t,

/Kt(nZM (Z, 2t H L t1/2 iQ)A(n)(z V440 V4 1 A, 1 A £/ p, q)

1<z<n
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H Fp7q(t71/2ct l‘il t=12¢ct l‘il)
1<i<n

X /K;?)l/zc(i;f;t;p, Q) A (25210, 5211, ¢ 00, ¢ P01 65 p, ).

Remark 8.2. Note that the factor [] T},
1<i<n

+¢1/4 +p1/2t1/4 to the elliptic Selberg density.

2 (tl/ 2ziﬂ) is equivalent to adding four parameters

Theorem 8.3 (Q7). For otherwise generic parameters satisfying c*tot, = pqt'/?, vovy = \/pq/t,

/Kt(a_vg/% (2,7t H qu 1/2 ﬂ)A( )(z — 1/4750 1/4751,—t1/4v§,—t1/4v%;t1/2;p,q)
1<i<n
Fp,q( 1204, x:l:l 1204 xﬂ:l)
1<i

<n
/K .’13 L yD, 4 )Agn)(gai\/ _t07:l:\/ —t 7007vl;t1/2;p1/27q1/2)'

Remark 8.4. Again, the factor [[ T p1/2,g1/2 (tl/ 2 ﬂ) could be replaced by a quadruple of
1<i<n

elliptic Selberg parameters, in this case /A L2141l /2¢1/4 /2 01/ 2414

Specializing & = t""'v,...,v in either theorem gives a quadratic transformation of higher
order elliptic Selberg integrals (the same as setting A = 0 in the original conjectures of [28]),
originally proved in [4]. We also obtain a multivariate quadratic evaluation from the first case,
from the normalization of Theorem 7.22.

Corollary 8.5. For otherwise generic parameters satisfying t>"~tot1 = q, vov1 = pq/t,

/Ag”)(g’ to, 1,0, V1, :I:\/i, i\/ﬁ;t;pv Q)

H t 2i—1 )Fp,qz (t2i+27 thiq, t2i+1t(2J7 t2i+1t%, tQit[)’U(), 1522't1,007 tQitovl, t%tl'l)l) )
0<i<n

Remark 8.6. Of course, since the above Selberg integral has 8 parameters, one can obtain
a large number of other quadratic evaluations by applying the W (E7) symmetry of the integral,
[27, Section 9] (essentially just the special case of Theorem 3.12 above in which # and 7 are
geometric progressions).

Now, if we take ord(c) = 1/2, ord(tp) = ord(tp) = 0, ord(vp) = ord(v;) = 1/2 in Theorem 8.1,
then the integrals on either side become Koornwinder integrals in the limit p — 0, so that we
may apply the results of Section 5 to analytically continue in the dimension. Applying the
Macdonald involution, reparametrizing, then specializing to a finite-dimensional integral gives
the following result.

Theorem 8.7. For otherwise generic parameters satisfying c*tot; = pq1/2/t,

/K 2 @@V 2T Gpg) [ Toa(t22) A8 (2o, tr, Vpavtts s p, ¢ ?)

1<i<n

H | (q1/2ctoxiﬂ, q1/2ct1:vli1)
1<i<2n

2 - = —
/Ktl/"z) (5122, 2,4, p,q) A (Z: to, tho, tr, 11, p 2 qu™ Y 8% p, q).
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Again, this becomes a quadratic transformation when # = t>*~!w,...,w. Unlike Theo-
rem 8.1, this does not give an evaluation of 51(1277?/4 4120 but does correspond to the following

“distributional” statement:

/f (7) E(Q 1/4t1/2(=77 t; paQ)A@ (T3t q /f i1/4 H qu iQ ( )(Z;t;p,ql/Q),

1<i<n

for suitable test functions f. Although it is difficult to make precise the notion of “suitable” here,
it certainly follows that, since Theorem 8.7 is obtained from Theorem 6.16 via this substitution,
the same substitution applies to the corollaries of this theorem. In particular, substituting
into Corollary 6.17 (i.e., specializing # to a partition pair) proves Conjecture Q2 of [28]. (To
be precise, we must also swap p and ¢, but this is no difficulty.) There is also a quadratic
evaluation, but since two of the parameters multiply to a negative (but large) power of ¢, there
are significant contour issues, so we omit the details.

A similar calculation applies when dualizing Theorem 8.3; the only difference is that in the
resulting elliptic Selberg integral, two of the parameters are 1 and t1/2 0 that we may apply
the Ty 41/2,4 Symmetry (5.1) without affecting the finite dimensionality of either the kernel or the
integral. We obtain the following result, which we state in “distributional” form for concision.
Substituting this into Corollary 7.37 proves Conjecture Q6 of [28].

Theorem 8.8. The Kawanaka kernel has the “distributional” limits
/f (@) L 2"1)/4 (& 61/%p'2, /2 ACY (78 p, q)
_ /f(qi1/4E)Ag")(5;1,p1/2,t1/2,p1/2t1/2;t;p, q1/2)
and
/f(i") L7ETD (#6212, M) AL (@ 8, q)

=T, 2 (p'2, 8172, p1241/2) / F(@22,qY N AY) (20,12 012, p 22 4 p g1,

in the sense that Theorem 7.36 and its corollaries continue to hold after the stated specialization.

We would expect (following the derivation of [28]) to obtain another such result by dualizing
Theorem 8.1, after first swapping p and q. At first glance, however, this appears impossible,
for a very simple reason: there is no way to assign valuations to the parameters so that the
integral becomes a Koornwinder integral in the limit! (Indeed, it is not even clear whether we
can specialize the valuations in such a way that the limiting integral has an evaluation at all ... )
The simplest way to avoid this problem is to note that Corollary 7.19 implies Theorem 7.15 in
much the same way as the definition of Lilc(n). And, as we already observed in the proof of that
corollary, the right-hand side of that identity does have a well-behaved formal expansion (albeit
in g, rather than p).

In other words, we need only dualize the following identity, simply the special case ¢ =
g~ 1/2t1/4 of Corollary 7.19, except with p and ¢ swapped.

Lemma 8.9. The interpolation kernel satisfies the quadratic evaluation

/’C(ﬁ%t L (Z Tt p, ) AT (212 g 2 pl 2 2 A 412 )

) (= 4.2
[ Geo(ottait g Ss (55200,

1<i<n Afg )(f; t;p,q)
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At this point, if ord(v) = ord(z) = 0, both sides have perfectly well-behaved formal expan-
sions, and the integral on the left becomes a Koornwinder integral in the limit, so there is no
difficulty in analytically continuing in the dimension and dualizing. We do encounter one more
difficulty when specializing to finite dimension, however, as the Koornwinder parameters are
then 41, £/, and thus we encounter a pole of the lifted Koornwinder integral. Of course, we
have anticipated this problem, so need only apply Lemma 5.16. (This, in particular, explains
why Conjecture Q5 of [28] involved sums of two integrals.) In this way, we obtain the following
result, again stated in distributional form.

Theorem 8.10. The dual Littlewood kernel has the “distributional” limits

JECTSRNCTTINSICTN

:/f(PﬂM?)A(sn)(g;ilyitm;t;pm,q)
+vaq2(t’t)rpl/2,q(_1v_t)/f(pi1/457 ip1/4)AEgn_1)(2; +t, j:tl/Q;t;pl/Z’q)
and
JECTrmBNCITRIN aulCIe)
:Fpl/%q(—lvifl/z)/f(Pﬂ/A‘Zpl“)qu")(f;t,—1,it1/2;t;p1/27Q)
+FP1/2,q(_1’it1/z)/f(Pil/A‘gv —pH AL (71, —t, V2% 45012 ),

in the sense that Theorem 7.15 and its corollaries continue to hold after the stated specialization.

Remark 8.11. This proves Conjecture Q5 of [28]. There is a corresponding evaluation coming
from Theorem 7.22, but as this has two versions (depending on the parity of the dimension), each
of which evaluates a sum of two integrals differing by a simple elliptic factor from an integral
with an evaluation (so equivalent to a univariate sum), we omit the details.

We now have two conjectures remaining, Q1 and Q4 of [28]. It is straightforward to verify
that these two conjectures (in symmetric function kernel form) are dual to each other, so it will
suffice to prove one, say Q1 (which is slightly simpler). One natural approach is to follow the
development of [28] in reverse, and prove Q1 by a modular transform from Q2 (i.e., Theorem
8.7 above). This requires a suitable choice of algebraic degeneration of the identity, but it
turns out that the relevant special cases of Theorem 6.18 are suitable for that purpose, in that,
although the corresponding kernel identity is only a special case of the version of Theorem 6.16
we require, it is sufficiently general that a couple of “Bailey lemma’”-type steps suffice to prove
the full version. (There would normally be a difficulty, in that the first step of obtaining Theorem
6.18 from Theorem 6.16 was to specialize the auxiliary parameter v, but that parameter happens
to disappear in the special case of interest.)

Rather than give the details of the above approach, we will take an alternate approach that,
although it still takes some advantage of the special structure of our particular case, has a better
chance of being adaptable to other special cases. The idea is that if we were dealing with a special
case that had a well-behaved formal series expansion, then it would be enough to show that the
putative Littlewood kernel satisfied the integral equation of Corollary 6.28 (or, more precisely,
the corresponding special case of Theorem 6.27). Although our case is not formal, it turns out
that we can finesse this issue, at the cost of having to prove the full version of Theorem 6.27,
which in our case becomes the following.
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Lemma 8.12. If ugujusus = (pg/t)*, then

(2 =
/KJ? (£V=Z 2 t;p, ) AT (Z:t, pt, qt, pat, uo, u, ug, uz; % 7, ¢°)

H Ipq (_turxgtz)

1<i<2n
0<r<4

2 —» —» —
/Ktu’i (V=2 T, 0) AYY (Z:t, pt, qt, pat, p2¢? [Puo, . .. p*¢ [ Pus; 1592, ¢P).
Proof. Since Kt(lzg) can be written as a product, we find that

K (V=73 t;p,q) AL (551, pt, at, pat; 1% 7, %)
H T2 g2 (= mﬂ jEI)A(n) (Z: 0% /t%5 0%, ¢7)
1<i<n,1<j<2n

L) I T, q(m fl) 7
1<i<j<2n

and thus the given identity reduces to the main theorem of [5] (a.k.a. the case ¢ = d = /pq/t
of Corollary 3.14 above). [

Lemma 8.13. We have the following identity of meromorphic functions

L@ tp,q) = [ Tpee(pacs™)
1<i<2n
/’C 2 (£V=Z: Tt p,q) AP (2, pt, gt pat /¢ % P2, ).

Proof. We find that both sides have the same limit as p — 0 with 0 < ord(c) < 1/4, and dividing
by the common limit makes both Puiseux series have rational function coefficients. Thus, by
Lemma A.4 below, it will suffice to show that if we denote the right-hand side by F.(Z), then

1
1§li_§[2n Lo (VpatvELat /c2, \/pg /toFai!)

g /’Cg/@(?% T tip, ) F(D)AG" (2 VP /i, q)

is independent of v. (This only determines the right-hand side up to a scalar, but setting
x; = t2" "' makes the right-hand side an elliptic Selberg integral, so that we can explicitly
evaluate it.) This is a straightforward combination of commutation (Corollary 3.14) and the
previous lemma. |

Theorem 8.14. The Littlewood kernel has the “distributional” limit
/ f(2) 5(27_” (Z:t;p,0) A" (265, )

/f (£V=2) ] Goa(tF) AL (Z: .0t at, pat; 0%, ¢%),

1<i<n
in the sense that Theorem 6.16 and its corollaries continue to hold after the stated specialization.

Proof. Lemma 8.13 shows that this holds in the special case of Theorem 6.22. A straightforward
“Bailey lemma” step shows that the general case of Theorem 6.16 holds as well. |
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Remark 8.15. We again used the fact that the “v” parameter of Theorem 6.16 disappears when
d = \/—t. This issue would need to be worked around to make the above argument work for
other values of d, but most likely one could show that the known test functions span a sufficiently
large space to include the required test functions.

This proves Conjecture Q1 of [28]; dualizing in the usual way gives the following, which proves
Conjecture Q4 of [28], finishing the set. Note that as above, we obtain two cases depending on
the parity of the dimension.

Theorem 8.16. The dual Littlewood kernel has the “distributional” limits
/f (Z)L Z%W(w t;p, Q) AS™ (#:t;p, q) = /f(iv—Z)Afg”) (Z:1,p,t,pt; % 0%, ¢%)
and

/f E?er(fc t; p, Q)A@"H)(f;t;p, q)

=T, ntpt/fi\/?zf) M (242, p, b, pt; 1% 92, ¢°),

in the sense that Theorem 7.15 and its corollaries continue to hold after the stated specialization.

Since it is quite straightforward to perform the required substitutions into the various corol-
laries of Theorems 6.16, 7.15, and 7.36, we omit the details. The one exception is Corollary 6.24
and its analogues for the dual Littlewood and Kawanaka kernels, where something interesting
occurs. Recall that Corollary 6.24 gave a transformation between two integrals involving in-
stances of the Littlewood kernel with differing parameters. If we specialize the parameters so
that both kernels correspond to one of the special cases computed in this section, we obtain new
quadratic transformations. Curiously, if we do the same for the dual Littlewood kernels instead,
we find that most of the “new” transformations already appeared in the list corresponding to
the Littlewood kernel. This appears to be related to the relations

(2n) o 1 1(2n) S
L (T t;p,q) = L (T t;p,9),
(pat)*/ 1<li—<[2n e ((pq/t)l/gx;w) (®/at)*/*
L) (@ =t 2p!2 1 1?)

- 11 = Lo
1<i<n Fpl/Q,q((pqt)l/4xii1a —(pQ/t)1/4xii1) (p/at)

(#;t;p,q),

which arise from the fact that the three kernels all have nearly the same product expressions.
If we substitute the first relation into the case d = (pqt)l/ 4 of Theorem 6.22, we obtain an
expression for the Littlewood kernel as an integral involving the dual Littlewood kernel. The
relevant Selberg density has four parameters, but if ¢ = —t or ¢! = ¢2/p, two of the Gamma
factors cancel to give an expression for the dual Littlewood kernel. Now, this is in fact not a legal
substitution (since specializing ¢ in this way causes issues with singularities), but this calculation
at least suggests that the corresponding instances of the Littlewood and dual Littlewood kernels
should be closely related. And, indeed, if we (for instance) compare Theorems 8.14 and 8.7, we
see that the two “distributions” differ by simple univariate factors.

In any event, by taking all pairs of parameters coming from the above theorems, we obtain
the following special cases of Corollary 6.24 et al.
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Corollary 8.17. The integral

H Ty (p3/4q1/4v:niﬂ)

1<i<2n
X /Kfll/fc( A2 2 4p,q) A (2 (pg) V40T e, 12, pV 22 4 p, 2

1s invariant under swapping p and q.

Remark 8.18. This comes from the case d = ¢~ /412, e = p=1/41/2 of Corollary 6.24. If
we used the Kawanaka version instead, we would normally expect to also obtain identities
involving odd-dimensional instances of the interpolation kernel, but it turns out that the relevant
prefactors vanish.

Corollary 8.19. The interpolation kernel satisfies the identities
(2n) ;o = 2
/K 134 i t: p,q)A( n)( 1/2 1/4 :I:l/c t1/4 1/2t1/4 £1/2. ., q)

H T ,q((p1/2q1/4t_1/4vi1)x;t1)

1<i<2n

x /Kﬁ;?c(qﬂ/‘*;?; Fit;p,q) AG (202 (a) /ot e, 1,67 p,'1?)

/K D E @ G, A (702 W e 14, A 2 p,g)

=L (2 vpa) o o) T Lg% ™))

1<i<2n41
(2n+1) - - =
/K Uat D (¢ A2, M s p, ) ALY (202 (qt) Vo e, 812 8 p, ),
Corollary 8.20. The interpolation kernel satisfies the identity
2 - = —
/Ké%(i\/—z;x;t;p, q)A(Sn) (z; —pql/2vi2/02,t,qt;t2;p2,q2)

H Ty (7 /qu1/41)j:1xlil)

1<i<2n
2 =. —» —
/K U0 (a7t p,q) AYY (2 v pg o e, £V 1 p, ¢ V).
Corollary 8.21. The interpolation kernel satisfies the identity
2 > = >
/Kéf-)ﬁ(i\/jz; it p, q) A (2 —pat/20t2 /2,1, 442 9%, ¢P)

H [ (_ ﬁ_pqtl/%ilx;u)

1<i<2n
(2 - 2
Kt ?)4 (Z; @3 t; p, q)Agn)( Ve qvil/c :l:tl/4 /2 3 Dy q)

If we count parameters in the above identities, we see that specializing T to a geometric
progression of step ¢ gives in each case an identity of elliptic Selberg integrals (both of which have
evaluations). Thus these are only interesting in terms of the kernel (or interpolation functions).
One hope is that there may be analogues of Theorem 6.18 corresponding to the above identities,
which might give elliptic analogues (and nonzero values) for some of the remaining Macdonald
polynomial results of [29].
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A Appendix: Uniqueness of formal solutions

A key step in using integral or difference equations to determine various formal series was the

fact that the limiting systems have no nonconstant polynomial solutions. As this requires some

properties of interpolation polynomials [22, 24], we address those statements in this appendix.
For the difference equations, we have the following.

Lemma A.1l. Let q, t be generic, and let u be such that ] (1 — t"_iu) % 0. Then for any
1<i<n
nonconstant BCy-symmetric polynomial f,

D{M (v, ufv;t) f
is a nonconstant function of v.

Proof. For any fixed s, we have an expansion of the form

F2) =Y euPy™(Zq,t,9),

0

where ]5;(") is Okounkov’s interpolation polynomial [22] (in the notation of [24]). The limit
p — 0 of Corollary 3.25 gives an expansion of the form

D (v, u/v; t) Py (; g, 1, )

q
= Z s_‘)‘/"'Cg/u (ql/Qt"_lsv, ql/Qt"_lsu/v; q,t)C’?anru)/A (tn_lu; qvt)
HCA

X d)\u(qa t)p;(n) (7 q, t: q1/28)7

where dy,(g,t) is independent of s, u, v, and is nonzero only when A/ is a vertical strip.
We thus see that the right-hand side is a Laurent polynomial (symmetric under v — u/v) of
degree < £(\) in v. Moreover, the only term that can contribute to order v is the one with
p=XA— 1Y and the hypothesis ensures that this coefficient is nonzero. Now, among those A
such that ¢y # 0, choose one with ¢(\) maximal. Then this term gives a nonzero contribution
to the coeflicient of

o NP (gt g s)

in the output of the difference operator, while no other term can contribute to this coefficient.
It follows that this coefficient is nonzero, and the result follows. |

Remark A.2. The constraint on u is equivalent to saying that Dg(v,u/v;t)1 # 0.
We also need the following, apparently weaker, system of equations.
Corollary A.3. Let q and t be generic, and u such that [] (1 — t"_iu2) # 0. Let f(2) be

1<i<n
a BCy-symmetric Laurent polynomial such that

+1
Dé”) (u(tl/Qv) ;t;p)f
is invariant under v — 1/v as a polynomial in v. Then f is constant.

Proof. Let D, be the given operator. Since D, = D/, as operators, we conclude that D, f =
Dy, f for all v, and thus D, f = Dy,. By Zariski density, we conclude that D, f is independent
of v, and the result follows. |
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For the integral equations, essentially the same argument applies; the only difference is that

“vertical strip” is replaced by “horizontal strip”, and we must choose A to maximize A rather
than £(\). We obtain the following, where It(n) is the integral operator defined in [26], which in
present terms may be viewed as the limit as p — 0 of the integral operator with kernel 53)2.
In particular, its action on interpolation polynomials again follows as the appropriate limit of

Corollary 3.25.

Lemma A.4. Let q, t be generic, and let u be such that (t"u;q) # 0. Then for any nonconstant

BC,,-symmetric Laurent polynomial f(2)

L™ (v,u/viq)
18 a monconstant function of v.

Remark A.5. Note that the excluded values of u are precisely those for which the integral
operator becomes singular.
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