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Abstract

This paper aims to develop a simple and unified technique in finding asymptotic expansion of orthogonal
polynomials from their difference equations. By preserving the symmetry in the difference equation, we are
able to express the higher-order terms in the asymptotic expansion as an integral whose integrand can be
explicitly obtained by a recurrence relation, while the integration constant is to be determined by a matching
condition that relates to the initial conditions and coefficients in the difference equation.
© 2018 Elsevier Inc. All rights reserved.
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1. Introduction
The objective of this paper is to study asymptotic solution to the following difference equation

Pn+l(x) + Pn—l(x) - (Anx - Bn)Pn(x)» n = 1’ (11)
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together with the initial conditions Py(x) = 1 and P;(x) = Agx — By. If we define P_(x) = 0,
then the above difference equation is still true for n = 0. We assume that A, > 0, B, are real,
and as n — oo, they have the asymptotic expansions:

) k k
A, ~n E e B, ~ E e (1.2)
k=0 k=0

where 6 > 0 and «p > 0. It is obvious that the exact solutions to the difference equation are
polynomials. Furthermore, these polynomials are orthogonal with respect to a positive-definite
moment functional [8, Theorem 4.4], and consequently, their zeros are all real, simple, and
located in the interior of the supporting interval of the corresponding moment functional [8,
Theorem 5.2].

Even though it takes a simple form with only two coefficients, the difference Eq. (1.1)
is general in the sense that many orthogonal polynomials within Askey scheme [16], such
as Hermite, Laguerre, Krawtchouk, Meixner, Hahn, Racah and Wilson polynomials satisfy
this equation with different choices of A, and B,. Moreover, the difference equation is the
most explicit and possibly the only way to define orthogonal polynomials related to birth and
death process [15], and orthogonal polynomials with indeterminate moment problems; see for
example, Letessier—Valent polynomials [17], Concrad—-Flajolet polynomials [21], Chen—Ismail
polynomials [7], and so on.

Asymptotic analysis of orthogonal polynomials is a classical problem and plenty of methods
have been developed in the literature. For example, the Laplace’s method and steepest-descent
method [26] can be applied to deal with the integral representation of the orthogonal polynomials;
the WKB method [18] is very powerful and easy to implement if the orthogonal polynomials
satisfy a second-order linear differential equation; in the past two decades, Riemann—Hilbert
approach and Deift—Zhou nonlinear steepest-descent method [2,11,12] have been playing an im-
portant role in studying asymptotic behavior of orthogonal polynomials from their orthogonality
relation and the corresponding weight function. However, not much has been done in asymptotic
analysis of orthogonal polynomials via difference equations.

There are some early works on asymptotic analysis of difference equations [1,3-5]. However,
their papers were so complicated that even an expert in asymptotics may not be able to understand
them [27]. It was only by the end of 20th century that other researchers start to pick up this long-
time challenging task. Geronimo and his collaborators [13,14,20] obtained asymptotic formulas
for the orthogonal polynomials in the outer region, while Wong and Li [29] studied asymptotic
solutions to the difference equations in the oscillatory region. At the beginning of this century,
there was a big breakthrough by Wang and Wong [22-24], who developed a general theory of
uniform asymptotic expansions for difference equations near the turning-point. This work was
further extended and completed by Cao and Li [6]. Recently, there have been various applications
of difference technique in the study of coherent state polynomials [9] and birth-death type
orthogonal polynomials [10]. We refer to [28] for an overview of asymptotic theory on linear
difference equations.

As a complement of the pioneer works in [22-24] and in [6], this paper is dedicated to
providing an asymptotic expansion for the solution to (1.1) away from the turning points. We
will use a different approach as those given in [13,14,20] and develop a general and relatively
simple technique in finding general asymptotic solutions to the difference Eq. (1.1). The key idea
is to take advantage of the symmetry in the difference equation, and propose a logarithmic-type
asymptotic technique. We will also generalize the method of asymptotic matching introduced
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in [25] to derive asymptotic expansion of orthogonal polynomials in the outer region and
oscillatory region, respectively.

We shall introduce a scale x = n?y so as to balance the order of the coefficient A,,. By [6,22—
24], the linear difference Eq. (1.1) has two linearly independent solutions with asymptotic
expansion given in terms of a special function (Airy or Bessel functions). On account of
asymptotic expansion of the special function, we can rearrange the asymptotic expansion in the
following form:

&,(ny) ~ exp { Z ¢/;(ky)} , N —> 00. (1.3)

k=—1

It is remarked that the asymptotic expansion lies inside the exponent, which helps us to preserve
the symmetry of the difference equation in n £ 1. As we shall see, ¢(y) satisfies a simple
first-order differential equation: —k¢y(y) — 6y¢;.(y) = ¥i11(y), where the inhomogeneous term
Yir+1(y) can be explicitly given and it is very close to a rational function; see details later in
Section 2. Solving the above equation gives an integration constant, which will be determined by
the initial conditions and the principle of asymptotic matching; see details later in Section 3.

The paper is organized as follows. In Section 2, we will derive an explicit asymptotic
expansion up to any order for the two linearly independent solutions to the difference Eq. (1.1)
without initial conditions. In Section 3, we will connect the asymptotic expansion with the initial
condition by asymptotic matching, and then derive asymptotic expansions for the orthogonal
polynomials in the outer and oscillatory regions, respectively. In Section 4, we will use
the Hermite polynomials and continuous dual Hahn polynomials as illustrative examples to
demonstrate the feasibility of finding higher-order approximations by our general formula.
Numerical simulation will also be conducted to confirm the order of accuracy in the asymptotic
expansion. Finally, we will give a brief discussion in Section 5.

2. Asymptotic expansion

Let &,(n’y) be a solution to (1.1) with asymptotic expansion given as in (1.3). We have

b (y) }

00, 2.1)

o1 (0) = Bt (1 £ 1) y2) ~ exp {k;1 (n £ 1k

where y. = (1 & 1/n)~?y. Substituting (1.2), (1.3) and the above expansion into (1.1) gives

— [ &) &) — [ &G &)
exp{z[(n+1)k_ i ]}pr{k;[(n_l)k_ ot ]}

k=—1
(o]

~ Z M. (2.2)
s=0 n

To make comparison with the asymptotic expansion on the right-hand side, we have to find the
coefficient of n™* in the asymptotic expansion of the left-hand side. Actually, the coefficient can
be explicitly given in terms of ¢(y) with k = —1,...,s — 1, and their derivatives. To see this,
we will need the following lemmas.

Lemma 2.1. Let Fy ,(s) = s %@ (s y). The mth derivative of Fy y(s) is given by

m

()= cn s ™0 (=09 ¢/ (s y), 2.3)
j=0
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where the coefficients satisfy the recurrence relation:

Cm1,j (k) = cm j—1(k) — (m 4k + jO)cp, (k). 24

together with initial conditions co o(k) = 1. Here, for convenience, we set ¢, j(k) =01if j <0
or j > m.

Proof. We will prove the result by induction. Let ¢, ;(k) be defined as in (2.4). It is obvious that
(2.3) is true for m = 0. If (2.3) is true for mth derivative of F ,(s), we take derivative on both
sides of (2.3) and obtain

FV(s) =) e k) (=m — k — jo)s ™" 00 (—0yy ¢ (s y)
j=0

+ ZCm,j(k)s_m_l_k_(j+l)9(_9y)j+l¢](<j+l)(s_6y)
j=0

= —(m +k+ j)cno)s™ (s ™)

+ Cm,m(k)S7m717k7(m+1)0(-9y)’11+1¢]im+1)(.§'79y)

+ Y Temj1(k) = (m 4k + jO)ewm j (1™ 0 (—0y) (s y)
j=1
m+1

=Y emi1 s I 0y (s y),
j=0
where we have made use of (2.4) in the last equality. Thus, (2.3) is also true for (m + 1)th
derivative. This completes the proof. [J

It can be easily calculated from the recurrence relation (2.4) that
cook) =1, crotk) = =k, c1.1(k) =1,
c0(k) =k(k + 1), c21(k) = =2k +6 + 1), c22(k) =1,
cs0(k) = —k(k + D)k +2), ¢3,1(0) = 3k* + (360 + 6)k + 67 + 360 + 2,
c3pk) = =GBk +30 +3), c33(k) = 1.
Moreover, ¢, 0(k) = (—1)"(k),, and ¢, (k) = 1.

Lemma 2.2. Let Fy ,(s) = s7*pp(s7y) and Yy (y) = Fk”y(l). Then we have

— kp(y) = 0y, () = Y1 (¥), (2.5)
and
") = i w1 j(R)(=09)Y Y7, (), 2.6)
where ~
dy (k) = nf(—m»cm_z,_,-(k). @7
=0

For convenience, we define d,, j(k) = 0 when j < 0or j > m.
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Proof. It follows from (2.3) that

Vi1 (0) = F (1) = c1,0®)$(y) + c1,1()(=00)$ () = —kpu(y) — Oy ().

Moreover, we have

Y () = =k + j0)o(y) — 0y TV (y).
For m > 1, we obtain from (2.4) that

d1 1K) = (e + jO)dp 1, (K)
m—j—1
Y (emt Dylen i1, 1) = (k+ jO)cn i1, (0] + (=m + Dy
=0
m—j—1
Y (mmt Dylen ;00 = (= m+ Dewi1 (0] + (=m + 1y
=0
m—j—1 m—j—1
Do mADenjK) = Y (=m+ Digicpior j0) + (=m+ 1Dy
=0 =0
=Cm’j(k).

Substituting the above two equations into (2.3) gives

EM ) =Y ldn-1j-1(6) = (k + j0)dn1 ;(01—=0y) ¢ (¥)
j=0
m—1 m—1

= > 1, =00 G0 = Yk + jO)d ; (N(=0YY ()
Jj=0 j=0

m—1

=Y duor ;)09 Y (),

j=0
which completes the proof. [
It can be easily calculated from (2.7) and (2.4) that

dook) =1, diotk) =—(k+ 1), di1(k) =1,

doo(k) = k* + 3k +2, do1(k) = —(2k + 6 +3), doa(k) = 1,

dso(k) = —(k + 1)(k 4 2)(k + 3), d3.1(k) = 3k> + (30 + 12)k + 6% + 60 + 11,
d3 (k) = —(3k + 360 + 6), d33(k) = 1.

Moreover, d,, o(k) = (=1)"(k + 1), and d, ,n (k) = 1.

Lemma 2.3. Let y. = (1 = 1/n)"%y. We have

[ (s) By N e))
k_Z_l[(nil)k_ nk ] ; ns (2.8)
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where

S (:EI)I'H ! s
20 =) o D (s = 1= D00 ¥ (2.9)
1=0 ¢+ D! j=0

with Y1 (y) = =k (y) — 0yd(y).

Proof. Let Fy y(s) = s ¢ (s~?y). In view of (2.6), the Taylor expansion of F; ,(1 + &) about
h = 0is given by

mml

Fiy(1+h) =1 +h) (1 +1)"y) = Z de L (=09 v} (7).

By choosing i = #£1/n, subtracting Fy ,(1) on both sides, multiplying by n~k, and then adding
along k = —1,0, ..., we obtain

) oo 0o +1y" m—1
Z [ dr(y+) . ¢k(}’):| - Z Z (1) 1 ()(— Gy)“/f,ii)](y)
k=—1

(n £ 1) nk minmtk

m=lk=—1"" j=0
| i
+1)5* -
~y (E_ﬁ Z dyos 1, =09 ¥, ()
s=0 k=—1 ;
00 1 s (:l:l)H-l .
~ dy,j(s =1 = D=0yl (v,
gnlzo(l-ﬂ)ujzo J z

where we set s = m + k and then /[ = s — k — 1. This completes the proof. [J

Substituting (2.8) into (2.2) gives

s ) — 81.-()
Za}’ Zgl+)’ eXp{IZ;glnly 1,

s=0

which implies that

oy ﬁszi 5 g0+<y)1—[[g,+<y)] e (”l_[[g' l(y)] } 210

m=0 ij+--+is=m !
liy+-+sis=s

fors > 0.

Theorem 2.4. Let i 1(y) = —kgp(y) — 0y (y) and g, +(y) be defined as in (2.9). Define two
functions

L(y) = cosh[yro()], (2.11)
R(y) = sinh[¥(y)]. (2.12)

We then have

L(y) = (oy — B0)/2, R(Y)* = L(y)* — 1, 1Y) = L(y) £ R(y), (2.13)
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and for s > 1,

2k

sY — Ps 1 i j
() = % - kz/z - ;:dz,c,,-(s 2k = D=0y ()
<kss j=

2k—1

L(y) 1 o
TR 2, O 2 0 TR

1<k<(s+1)/2

_ Z 3 {L(y) +R(y) ﬁ [g1.+ ()"
m=2 ip4tig_1=m 2R(y) =1 ll'
L+t (s—Dig_1=s

L(y) — R(y) Y Lg1._ (0]
2R(y) [1 } '

il

35

(2.14)

Proof. When s = 0, it follows from (2.9) that go +.(y) = £o(y). Substituting this into (2.10)

yields

ooy — Bo = eV 4 p=Vo0),

Coupling this with (2.11) implies L(y) = («xoy — Po)/2. Furthermore, it is readily seen from
(2.11) and (2.12) that R(y)*> = L(y)?> — 1 and e*¥0®) = L(y) £ R(y). This proves (2.13). When

s > 1, it follows from (2.9) and dy o(s — 1) = 1 that

s (:l:l)k+l k )
IOEDY T D dij(s — k= D=0 YD () £ Y (y).
k=1 T j=0

Thus,

[L(y) + R(]gs.+(y) + [L(Y) = R()]gs,— (V)

1 2k—1
=2L(y) Y. T ),Z@k 1 (s = 2= ()
1<k<(s+1)/2
2k

1
+2R(y) Y mZdzk,(s—Zk—lx 03 ¥ () + 2ROV ().

1<k<s/2

Substituting this into (2.10) yields

oy — B, = Z 3 {[L(y)+R()]]‘[M

m=2 iptetig_1=m
L4t (s—Dig_1=s

]
LG — RO )]1—[[81 ()] }

=1
2k—1

+2LG) Y Zdzk 1 (s = 2K)(=00) 9, ()

1<k<(s+1)/2

(2k)!
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+ 2R(y) Z !

l<k<s/2
+ 2RV (y),

where we have made use of go +(y) = £¥o(y) and (2.13). We then divide both sides by 2R(y)
and isolate v, (y) to obtain (2.14). This completes the proof. [

k1)l 4 Zdzk,<s 2k = (=0 Y ()

Remark 2.5. From (2.11) and (2.13), we observe that L(y) is a linear function in y, while R(y)
is radical function composited with a quadratic function. There are two choices of R(y) by taking
square root of L(y)> — 1 = (agy — Bo)?/4 — 1, which correspond to two linearly independent
solutions for the difference Eq. (1.1) without initial conditions.
Remark 2.6. Note that when j = 0 and s =/ > 0, we have

dyj(s —1—1)=do(=1) = (=D (=1), =0,

and hence, the term v(y) does not appear in the expression of g +(y) if s > 1. Due to a similar
reason, the term 1(y) does not appear in the expression of ¥;(y) if s > 1.

In the following corollary, we shall provide explicit expressions for ¥;(y) and ¥»(y).

Corollary 2.7. Let R(y) be given as in (2.12). We have
a1y — B | BaoyL(y)

_ , 2.15
Yi(y) IRG) 1RO (2.15)
Y2,1(y) Y22(y)
_ 20) 2.16
V2= tRoor RGP 210
where
_ 2L + Dary — BRI — aoy(ary — BOIIRD)I + 2}
Yo1(y) = 2 ,
_ [6(c2y — B2) — 0(0 + Daoy][R(]* | (Baoy)>L(Y)[R(»)]*
V22(y) = 2 + 7
Oaoy[L(y)R(Y)]*
* 8
02aoyBoL(MIR(I* + 500 y)*L(y) + 4ty — B1)*L()IR()]
32 ’
Proof. First, we note from (2.11)—(2.13) that
20
Vi) = vy = 0 ~ ) 2.17)

2R( )’ 8[R(y)I?
When s = 1, it follows from d o(—1) = 0, d;,1(—1) = 1 and (2.14) that,

_ Ol1y—/31 _ L()’) N _ _ ’
Yi(y) = 2RO IRGy )[dl,o( Do) + di, 1 (= D(—=0y)yy(y)]

_ oy - Bi 9yL(y)
2R(y) 2R(y)

Vo).
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Substituting (2.17) into the above equation gives (2.15). Taking derivative of (2.15) yields
20 [R()]* — (a1y — B L(y)

vi(y) = 4R(y)
" 2005y — OaoBo)[R(»)]* — 20agy L(y)egL(y)
8R(y)*
_ 201 [R()? — (a1y — B)atoL(y) B OaoBol R(Y)I> + 200ty 2.18)
B 4R(y) 8R(y)* '
Furthermore, we obtain from d; o(—1) = 0, d;,1(—1) = 1 and (2.9) that
Oy .,
g1+(y) = —7%()’) £ Y1(y).
Substituting (2.15) and (2.17) into the above formula gives
—Oapy £ 2(a1y — B1) | OaoyL(y)
= , 2.19
g1.+(y) IR IRG) (2.19)
and
[g1.:(N* _ (Baoy)’ +4ary — B1)> F40apy(ary — B1) | (Baoy)’[L(»)])
2 32[R(Y)? 32R(y)*
L 20e0yLO)ey =B F (Gaoy)zL(y). (2.20)
16[R())]?
When s = 2, we have from (2.14)
— 1
Vo) = 2 (yf = 2ldao(= DV + daa (= D(=00()
+ da 2 (=1D)(=0y) Yy (0]
= 2O w0 + (o]
2R() 1,0 1y )y ly
L+ RY) [+ LO)—RO) [g1-O)F
2R(y) 2 2R(y) 2

Note that dr o(—1) = 0, da,1(—1) = —0 — 1, dr2(—1) = 1, d;1 o(0) = —1 and d; 1(0) = 1. We
substitute (2.15), (2.17), (2.18) and (2.20) into the above equation to obtain

iy = 2= 1 { 060 + Dany (eaoy>2L<y)}
2R(y) 6 2R(y) 4[R(y)I?
+ L(y) {omy — B OapgyL(y)
2R | 2R 4R(y)?

L 2y [ROIP — (1y = pbeoyL(y) _ OeoypolR)P + zezaéyz}

4R(y)? 8R(y)*

Ly { (Bopy)* + 4oy — B1)* By’ [L(NI* | OaoyL(y) ey — f1) }
R(y) 32[R(y)I? 32R(y)* 8[R(M]3
Baoy(ary — B1) | (Baoy)*L(y)

8[R(y)]? 16[R()P

Simplifying the above formula gives (2.16). This completes the proof. [
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From the calculation, we observe that ¥;(y) and ¥»(y) are simply sums of fractions with
polynomial functions divided by a nonnegative integer power of R(y). To better explain this
property, we introduce the definition of quasi-rational functions and the index for these functions.

Definition 2.8. Let [R(y)]? be a quadratic function such that R(y) cannot be simplified as a linear
function. A quasi-rational function (associated with R(y)) is a function that can be expressed as
the finite sum:

i fey)
k b
Z [R(y)]
where f;(y) are polynomial functions that do not contain [R(y)]? as a factor, and Jm(y) # 0.
The highest power of R(y) in the denominator (i.e., m) is called the index, denoted by indg f. If

further, the polynomial degree of fi(y) is no more than k for all k = 0, ..., m, then we say the
quasi-rational function f is bounded, in the sense that, as y — oo, the limit of f(y) exists.

We have the following properties for the quasi-rational function. The proof is trivial and we
omit it here.

Proposition 2.9. Let [R(y))? be a quadratic function such that R(y) cannot be simplified as a
linear function. Let f(y) and g(y) be quasi-rational functions associated with R(y).

1. indg f(y) = 0ifand only if f(y) is a polynomial function.

2. indg f(y) = m > 1 if and only if there exist two polynomial functions fi(y) and f>(y) such
that f>(y) does not contain [R(y)]2 as a factor and
H») £

[RO)I™=1 "~ [RO)I™
Moreover, the decomposition is unique.

3. indg fU(y) = indg f (y) 4 2j if indg f(y) > O.

4. indr[f(¥)gW)] < indg f(y) + indrg(y).

5. If f(y)is bounded, so is y/ f(y).

We observe from (2.15) and (2.19) that indg v (y) = indgg1,+(y) = 2. Actually, we have the
following results.

f =

Corollary 2.10. Fors > 1, we have indgrys(y) < 3s — 1 and indrg; +(y) < 3s — 1. Especially,
there exist polynomial functions ¥, 1(y) and s 2(y) such that

l/fs,l(y) l/fsz()’)

. 2.21
RO T RGP (22D

1/fs(y) =

Proof. We will prove the results by induction. On account of (2.15) and (2.19), we see
indpy1(y) < 2 and indgg; +(y) < 2. Assuming indgy;(y) < 3/ — 1 and indgg; +(y) <31 —1
foralll =1, ,8 — 1, we need to prove that indg¥;(y) < 3s — | and indgg, +(y) < 3s — 1.
First, we obtam from (2.17) and Proposition 2.9 that indg v, W < 2j — 1for j > 1. Second, we
recall from Remark 2.6 that 1(y) does not appear in the expression of ,(y). By induction and
Proposition 2.9, we have

indgy ", (v) <3(s —2k) —142j <3s —2k — 1 <35 — 3
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forO0 < j <2kand1 <k <s/2,and
indp Py () < 3(s — 2k + 1) — 1 +2j <35 — 2k <35 —2

forO0<j<2k—1landl <k <(s+1)/2,and

s—1

s—1 i -
indRHM <SGl = 1)i]=3s —m <35 —2

=1 b =1
foriy+---4+ig_1=m,liy+---4+( —1i;g_1 =sand 2 < m < s. It then follows from (2.14)
that

indgpys(y) <max{l,3s —3,14+3s —2,143s —2} =35 — 1.

Again, we recall from Remark 2.6 that vy(y) does not appear in the expression of g; +(y).
Furthermore,

indgy V(3 <365 =D —1+2j <3s—1—1<3s—1

for0 < j <land0 <! < s such that s —/ and j cannot be identically zero. Hence, it is observed
from (2.9) that

indggs+(y) = 3s — L.
This completes the proof. [
Remark 2.11. For s > 1, we observe from Remark 2.6 that the term (y) does not appear in

the expression of g +(y). Thus, it is easily seen from (2.9), (2.14), (2.17), (2.15), Proposition 2.9,
and an argument of induction that both () and g; +(y) are bounded as y — oo.

Finally, we are ready to solve the differential equation (2.5) and determine the kth order term
in the asymptotic expansion for @,(n’y). It is easily seen that

Oyl

/ ' M (0t (2.22)

Yk

i(y) =

where y, is an integration constant to be determined by asymptotic matching. Especially, we
have from (2.15) and (2.17)

> gyl
¢-1(y) = c_1y"" +In[L(y) + R(N] + /} 207k " 229
_ o B Bl +BRO+2 1
$o(y) = co = 2o In[L() + R(I + 2087 In Bl — BRO) 12 2 In R(y),
(2.24)

where c¢_; and ¢ are some integration constants, and

VB =4, 1Bl = 2,
By = (2.25)
T lifa— g2 1l <2
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The singularity in the expression of ¢o(y) at 85 = 0 (i.e., Bp = £2) can be removed by taking
the limit By — =£2. Substituting the above formulas into (1.3) gives

cflny1/6+c() ﬁ L(y)+/3*R(y)+2 ﬂ|/(20ﬁ6‘)
B(n’y) ~ ——[L(y)+ R "al/wao)[ 0 6 ]
(') ~ e [L) + ROV BoL(y) — BLR(Y) + 2
< oy Y @)
) exp{/y 2t1/9R(t) Z/k Onk yk/o —groie dt(- (2.26)

3. Asymptotic matching

In this section, we will connect the initial conditions to the asymptotic solution by principle
of asymptotic matching. For convenience, we first introduce several notations. Note from (2.22)
that ¢ (y) may have singularities at the origin y = 0 or at the points when R(y) = 0. Solving
R(y) = 0 gives two solutions y+ = (8y = 2)/ag, which are referred to as the turning points. The
oscillatory interval, denoted by I, is the union of two disconnected open intervals whose end
points are the origin or the turning points. To be more specific, there are three cases:

(@) if y- <0 < yy;namely, =2 < By < 2, then I = (y—, 0) U (0, y4);
(i) if 0 < y_ < yy;namely, By > 2,then I = (0, y_) U (y_, y1);
(iii) if y_- < y4 < 0; namely, By < —2,then I = (y_, y+) U (¥4, 0).

For some orthogonal polynomials, the support of the orthogonal measure may be a union
of multiple disjoint intervals and more than two turning points may occur [2]. However, under
the assumption (1.2), there are only two turning points which are the roots of the quadratic
equation L(y)> = 1; see also [23,24]. The oscillatory region is a complex neighborhood of the
oscillatory interval which contains all complex numbers z such that Re z € I and |Im z| < 4,
where § > 0 is a fixed small number to be determined later in Lemma 3.3. We also define
the complex complement of the closure of the oscillatory interval (i.e., C \ 1) as the outer
region. In this region, the quadratic equation R(y)?> = L(y)> — 1 has two different solutions
+R°(y), where R°(y) = /[L(y)]? — 1 can be regarded as an analytic function in C\ I such that
R°(y)/L(y) — 1asy — 0o. When y lies in the outer region C\ I, we substitute R(y) = =R°(y)
into (2.26) to obtain two linearly independent solutions, denoted by ) (n y) and &7 2(n y), to
the difference Eq. (1.1). In general, neither 452.1(”9 y) nor @"z(n y) should be a polynomlal
solution. But they all satisfy the same linear difference equation (1.1) with different initial
conditions. Moreover, if we use these two solutions as a basis, then the orthogonal polynomials
have the following representation:

P,(n’y) = K{(x)®2 | (n”y) + K3 (x) D2 ,(n’ y), (3.1)

for some coefficients K{(x) and K7(x) depending on the original variable x = n’y. To
determine the coefficients in the above linear combination, we need to apply the principle of
asymptotic matching. Note from (1.1) with the initial conditions that the leading term of P,(n’y)
is Ag- -+ A,_1(n’y)". In view of the asymptotic expansion (1.2), we have

n—1

Ao+ An- 1—A01"[[k 9(ao+a1/k)]x1"[

k=1

Ag
k=% + a1 /k)
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An —

As n — 00, the second product on the right-hand side converges because Taetan =

1 + O(1/n?). It then follows Stirling’s formula that, as n — oo,
Ao+ An_i ~ kon®1/20t026/1 (o / yr®

for some constant ky. Now we let both n — oo and y — oo. It follows that
Pa(n”y) ~ kon®/*0* ()" e,

On the other hand, we set R(y) = =R°(y) = £/[L(»)]*> — 1 in (2.26) to obtain

3

B1/(266
@7 (n”y) ~ 221 Yoo (g yyret/Oeo)- 1/2<ﬁ_° + Ao ) ’ e’
,30 - ,80
B1/(20B5)
_,-21/265_1ny”9+50( y) e /@) 1/2(130 - /3*> A o
Bo + B
asn — oo and y — oo. Here ¢; and ¢; are some integration constants for the two linearly

independent solutions. By substituting the above three formulas into (3.1) and matching the
asymptotic leading term, we obtain c_; = 0, ¢o = In(ky/ ﬁ), and

_ p*\ BL/QOBY)

KO(x) = (M) O e /ag)1/2.
Bo + B

Here, we cannot determine the coefficient K7 (x) and integration constants ¢y, but the term

K3 (x) Py 2(n y) is exponentially small with respect to K7 (x) &, 1(n y), and thus it can be ignored
in the asymptotlc expansion:

P,(n"y) ~ K{(x)®2 ,(n’y), n — oo.

Summarizing the above arguments, we arrive at the following result.

¢Z,z(n0y) ~

Theorem 3.1. Let L(y) = (agy — Bo)/2 and R°(y) = /[L(y)]? — 1. Set

et Ao Anc a2
—> 00 nal/ao+0/2an(6/n)n0 :

Asn — 00, we have
ko(n0y)a|/(9ao)+l/2

2Re(y)

[ﬂoL(y) + BIR(y) + 2]31/(29,30
oL(y) —BoR() +2

B1/Q2085) ) aonyl/e
exp 1/0—)dt
,30 + ,30 y 2tY9Re(t)

y tk/(? 1‘/&?4.1(1)
—Z [ gy (3.3)

k=1"YYk

P,(n’y) ~ [L(y) + R%(y)]"~e1/©e0)

fory € C\ I. Here, By is defined as in (2.25), and Y, | (y) is the same as Yi1(y) in (2.14) with
R(y) = R°(y).

Remark 3.2. The integration constants y; in the higher-order terms of the asymptotic expansion
(3.3) can be determined by asymptotic matching. We will illustrate this in the next section by
finding asymptotic expansion of Hermite polynomials.
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We denote the truncated expansion in (3.3) as

_ ko(nﬂy)al/(an)H/Z

V2R(y)
[ﬂoL(y) + BER(y) + z]ﬁl/@eﬁg)
BoL(y) = BTR() +2

_ px\ Pi1/QoBy) © 1/0
X (‘30 'BZ> exp { / —Oélozy dt
Bo + B; v 2tY9Ro(r)

» k/6—110
—Elfi—lﬁﬁbJ,mza (3.4)
Yk

kyk/0
P Onky

U,(n,y): [L(y) + RO(y)]n—au/(9ao)

It is obvious that ¥, (n, y) is analytic in C \ 1. If y € I, we define
Spm,:t(ns y) = lim ¥, (n, y Eie). (3.5)
e—0t

It is readily seen that ¥, 1(n, y) can be analytically continued in a complex neighborhood of any
compact subset of /. Remark that the end points of I should be bounded away from the complex
neighborhood for the analytic continuation. Moreover, ¥,, +(n,y) = ¥, (n,y) if Im y > 0 and
Up—(n,y)= ¥,(n,y)if Imy < 0. We then have the following lemma.

Lemma 3.3. There exists § > 0 such that as n — oo, the ratio ¥, _(n, y)/ Y +(n,y) is
exponentially small for any y such that Re y € I and 0 < Im y < 8, and exponentially large for
any y such thatRey € I and =6 <Imy < 0.

Proof. Define
(y—mu>+R%n+/wi@ﬁL
fory e C\ I, and
ex(y) = lim o(y £ie), ¢(y) = -(y) — o+ ()
£~

for y € I. Remark that
00 1/6—1
/ ooy
mw=/ et
v 20tY9Ro(1)

for y € C\ I. By analytic continuation, ¢+ (y) and ¢(y) are analytic in a complex neighborhood
of I. Furthermore,

1. ¥,_(n,y) _

—In————= — ¢(y),

no Y,y
asn — oo.Lety =y, +ie with y, € I and ¢ € R. It suffices to show that there exists § > 0
such that eRe ¢(y, +ie) < 0forall 0 < |e¢| < §. Note that

o(yr +ie) ~ @(y,) + i@ (yy),
and

Re ¢(y, +ie) ~ Re ¢(y,) — eIm ¢'(yy),
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as ¢ — 0. We claim Re ¢(y,) = 0 and Im ¢'(y,) > 0. If this is true, then Re ¢(y, + i¢) has a
different sign with . We have to consider three cases.

Case 1: —2 < By < 2.Inthis case, I = (y_,0)U (0, y,).If y, € (0, y,), then
; [ oy’
@+(y,) = =i arccos[L(y,)] F i

dt
v 2t19/1 —[L(1)]?
00 1/6
+/ oo Yr dt
v 2V L)) -1

which implies that Re ¢(y,) = 0. On the other hand,

Vi aoyl/@—l 00 Oloyl/a—l
/ . r r
® (yr)=¢l/ dr + dt
8 ye 20tY0/1 — [L(1)]? v 20tV /IL@]* — 1

Thus,

1/6—1
Qo yr

v+
Im () — dt >0
m ¢ (y,) /yr 0110 /1 — [L(1)]? g

If y, € (y_,0), then

00 = iaccos Lo 51 [ ",
@+ (y,) = =i arccos[L(y, i
v 2(=0)Y0/1 = [L()P
—c0 NN V7
~ / oo(—r) "
= 2=0)YIIL® - 1]
which again implies that Re ¢(y,) = 0. On the other hand,

o ao(—y)"/~! - ao(—y)"/~!
(p/i(yr) = :Fif
y

dt — d
- 20(=n)"f/1 = [L(O)]? t —o0 20(=)'V/|[L(O]* — 1] t

We then have

Y L N1/6—1
g = [
:

dt >
_ (=101 — [L()]?
Case 2: Bg > 2. Inthiscase, I = (0, y_)U (y_, y1). If y, € (y—, y+), then
y+ 1/6
@+ (y,) = i arccos[L(y,)] F i / o

dt
v 2tV9\/1 —[L(@®)]?
00 1/6
+/ dodr dt
vy 208 /[L@P? -1

which implies that Re ¢(y,) = 0. On the other hand,

Y+ ozoyl/efl 00 aoyl/efl
@, (yr)=:|:i/ d dt + ! dt
* w2060 /T—[L(O)P v 2008 JILQOP — 1

Thus,

1/6—1
Qo yr

Y+
I () — dt >0
m ¢'(yr) /y o0 T—[LOP
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Case 3:
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If y, € (0, y_), then

. = ooy’
») = log{|L(»| + VIIL(MP? — 1]} + —/ ¢
@+ (yr) = log{IL(Y)| + v I[L(Y)] I} & i yo 20V8/I[L@0))? — 1 t

Fi / Y__ewl [T _e”
v 200 /T—[L(n)P w 2V ILOP — 1
which again implies that Re ¢(y,) = 0. On the other hand,
, Y
o = _/ 200 ILOF 11"
Fi /H o’ [T e,
y— 20t19/1 — [L()]? v+ 2009 /[L(0)]? — 1

We then have

1/6—1
aoyr/

y+
Imw(yr)zﬂ_ PRI l_[L(t)]2dt>O

Bo < —2.Inthiscase, I = (y_, y1) U (y+,0). If y. € (y_, y+), then

(y,) = =i arccos[L(y,)] ./Y— (=) "
r) = 1 r l
o WIEL ) 2o T—Lor

_ /OO C'5()(_yr)1/9 dt
- 2=V /|[L(1)]> — 1]

which implies that Re ¢(y,) = 0. On the other hand,

yr _ 1/6—1 y— 1/60—1
(p,i(yr)szi/ oo(—yr) di — ooYr ot
v 20(=)V9/1 — [L(1)]? —00 20tY0/IL()]? — 1

Thus,

Im @'(y,) = f T ooy dt > 0
v 0=V /T —[L(0)]?

1/6—1

If y, € (y+,0), then

Y+ Ot()(_yr)l/e
) =1 L L -1 d
@+(yr) = log{L(»| + VIL()] H/y, 2(=)V/IL(D) — 1 t

iy /y— ) /*°° )
e 20V T-LOP Sy 2= IILOP — 1

which again implies that Re ¢(y,) = 0. On the other hand,

, e
) = — t
#=0r) /y 20— ILOF = 1

oy /” ao(=y)'*! J . ao(=y)"/*!
y

- d
20(=)"\/1 = [L(OP [ —o0 20(=)*V/I[L()]* — 1] t

We then have
()

Im @'(y,) = d 0
me o) /y— oI —LoOP
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This completes the proof. [

From the above lemma, we find a solution to the difference Eq. (1.1) with asymptotic
expansion qﬁ,’;’l(n"y) ~ W, _(n,y)+ ¥, +(n,y)forany m > 0and y in a complex neighborhood
of oscillatory interval /. Let 45,’;72(n9y) be any other linearly independent solution, then

P,(n"y) = K{(x) 9} (n’y) + K5(x) ] ,(n"y),

where K (x) and K}(x) are two coefficients depending only on x. Since P,(ny) ~ W, (n, y) ~
@) (n°y)forRey € I and 0 < |Im y| < 8. We obtain K{(x) = 1 and K}(x) &, ,(n’y) can be
ignored in the asymptotic expansion.

According to Szegd [19, pages 395-396], the asymptotic formula of P,(n’y) for y in the
oscillatory interval I should be twice of the real part of ¥, ;(n, y); see also [30]. Note that
YU +(n,y)and ¥, _(n,y) are complex conjugates when y € /. The argument in the previous
paragraph suggests that, for any m > 0 and y in a complex neighborhood of oscillatory interval 7,

P,(n%y) ~ W _(n, y) + Uy 1 (n, ), (3.6)

as n — 0o, where ¥, 1(n, y) is defined in (3.5).

4. Examples

As an illustrative example, we consider the Hermite polynomials H, (x) which can be defined
from the difference equation:

Hy1(x) = 2xHy(x) + 2nH,—1(x) =0, n>1,
together with the initial conditions: Hy(x) = 1 and H;(x) = 2x. Let

_ JTH(x/V2)
2 T(n)2+1/2)
We then have

P,(x)

xI'(n/2+1/2)

Pog1(x) + Poi(x) = Py(x), n=1. 4.1

V2I(n/2+ 1)
The initial conditions are Py(x) = 1 and P;(x) = x+/m/2. Note that B, = 0 and
I'(n/2+1/2 1 1
n:uwn_l/z<l__+_2+...>’ n — 00.
V2I (/2 + 1) 4n ' 32n
Thus, & = 1/2, B = 0,09 = 1, ) = —1/4, ..., and the scale is x = n'/?y. Moreover, the

leading coefficient of P,(x) is

_ ra/2) e"/?

T 2R (n24+1/2) a2
This implies that ky = l/ﬁ. We observe L(y) = y/2, R°(y) = \/y? —4/2, and

/"" aony'/? J Z/"" ny? _mO—=Vy -4
y 12 4

0 dt
2019 Ro(1)

Vit —4

A()"'An_l —> OQ.
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Substituting the above formulas into (3.3) gives

n 1/2
iy = (2T (1£57)

V2

2 2y —4
—Vyr—4 1
< exp {y@— VLI ()} @2)
4 n
for y € C\ [—2, 2]. A further application of (3.6) yields
n 1/2
P(nl/zy)—i y+i\/4—y2 y+i\/4—y2
" V2 2 2i/4 — y2
—i4—y? 1
xexp{ny(y ! y)+0<_)}
4 n
n 1/2
4 1 [y—iy4—y? y —i/4—y? /
V2 2 —2i /4 =2
i 4 — y? 1
X exp {ny(y + l4 ) + 0 (—)} 4.3)
n

for y in a complex neighborhood of (—2,0) U (0, 2). By analytic continuation, the above
asymptotic expansion remains valid in a complex neighborhood of y = 0.

Now, we continue to calculate the higher-order terms. From (2.16) we obtain
y3 —10y* — 36 n 812 — 14

24(y2 — 4y " 8(y2 — 42
Substituting this into (2.22) gives

Yo (y) =

1 2 y? + 6y ci
PO =gt et e e T
Therefore,
n 12
Pyny) = YAV —4) [y vy —4 exp ny(y —vy* =4
! V2 2 2/ —4 4
1 2 y3 4+ 6y c 1
— - Lio(= 4.4
X exp { 8n + ny?(y2 —4) 24n(y? —4)3/2 + ny? + n? “.4)

for y € C\ [-2, 2]. To determine the integration constant c;, we need to match both sides of
(4.4) by letting n — oo and y — oo. Note from (4.1) and the initial conditions Py(x) = 1 and

Pi(x) = x+/m/2 that

n n(n — 1) n—2
P,(x)=Ap---A,_1[x -5 +e]
Thus,

I'(1/2)n"?y" n—1 e y" 1 n—1
P,(n'?y) ~ 1— ~ 14— — =y,
(n'y) ( T

22T (n)2 + 1/2) 2y
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Fig. 1. The log-log plot of relative errors for the first-order and second order approximations of the Hermite polynomials,
respectively. In the left panel, we choose y = 3.3 and use (4.2) and (4.4); while in the right panel, we set y = 0.39 and
apply (4.3) and (4.5).

On the other hand, the right-hand side of (4.4) is asymptotically equal to
1 n( n)(1+ 1) {n+n +1 1 1 +c1}
— - — —)exp{=+—+——— — —1.

ﬁy y2 2y? P 2y 8n  24n  2ny?  ny?

By asymptotic matching, we obtain ¢; = 1/2. It then follows from (3.6) that
. n . 12 _
1/2 1 y+lm y+zm ny(y_lM)
Py(n7y) = — exp
V2 2 2i/4=y? 4
1 2 3+ 6y 1 1
— ;7 0 _
X exp { r ny2(y% — 4) +124n(4 — + oy +O| 3
12
L b vo A=y \"(y—iJa= 2 /exp ny(y+iM)+0<l)
2 —2i\/4—y? 4 n

V2

1 2 .y +6y 1 1
o {5 o —n @y Ty T (ﬁ)} “
for y in a complex neighborhood of (-2, 2).

To illustrate the accuracy of our asymptotic expansions, we choose y = 3.3 and use (4.2)
and (4.4), respectively, to approximate the Hermite polynomial with different values of n. From
the log—log plot (see left panel in Fig. 1), we observe that the first-order approximation (4.2)
has linear convergence rate, while the second-order approximation (4.4) converges quadratically.
Similarly, we choose y = 0.39 and use (4.3) and (4.5), respectively, to approximate the Hermite
polynomials in the oscillatory region. Again, we observe from the right panel of Fig. 1 that (4.3)
is accurate up to an error of order O(1/n), while (4.5) is accurate with error O(1/ n?).
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To demonstrate that our systematic method has a wide application, we consider the monic
continuous dual Hahn polynomials [16, (9.3.1)]
1).

where a, b, ¢ are parameters and z = x2. The corresponding difference equation is given by [16,
(9.3.5)]

Tuy1(2) =[z — 2n* — Qa +2b 4 2¢ — n — ab — be — calm,(2)
—nn+a+b—-—1)mn+b+c—1mn+c+a— Dm,_1(2),

—n,a+ix,a—ix

1\ 2. — (=1)"
7,(2) =(=1)"S,(x*;a,b,c) =(—1) (a+b)n(a+c)n3F2( a+b,a+c

with initial conditions m(z) = 1 and 7;(z) = z —ab — bc — ca. By setting P,(z) = y,m,(z) with
I'((a+b)/2)I'(b+ c)/2)I'((c +a)/2)I'(1/2)

4T ((n+a+b)/)I((n+b+c) /DI ((n+c+a)/2)[((n+1)/2)

we arrive at the difference Eq. (1.1), where the coefficients A, and B, have the asymptotic

expansions in (1.2). Especially, one can calculate 6 =2, 090 =1, 0 =2, 0y =1/2—a—-b —c,

B =0,a, =a*>+b*>+c*+3(ab+bc+ca)/2—(a+b+c)+1/8, and B, = —1/4. Since

An = Vu+1/Vn and yp = 1, we have

Ao Apy = Yo ~ kon* =P (e /n)™",

Yn =

where

ko = 20tbe 12 2p (A0 p(bECy L feta) LTy
2 2 2 2
A further computation on the expression (3.3) gives

n+(a+b+c)/2—1/4
y )”4(y/2 — 1+ ¢y2/4 - y)

P, (n*y) =kon3/“’”y"<

y—4
A 2
S i ¢];§y)+0(n2>} +6)
for y € C\ [0, 4], where
— _ 20y, '
b= —ay [P WO =D GO0 B -ly4R o,

y o 20-4 20 - RO-HHO-BH Yy

By a tedious but simple asymptotic matching, we find ¢; = 0. Numerical simulation (not shown
here) also verifies that the asymptotic formula has an accuracy of second order.

5. Discussion

In this paper, we provide a unified method to derive asymptotic expansion for orthogonal
polynomials from their difference equations. The key idea is to find two linearly independent
solutions to the difference equation whose logarithms have asymptotic expansions in terms of
powers of the polynomial degree. This logarithmic-type asymptotic method has the advantage
of preserving the symmetry in the difference equation, and thus we are able to find explicit
expressions for the higher-order terms. To be more specific, the coefficient functions in the
asymptotic expansion can be explicitly written as a simple integral whose integrand has nice
structure and satisfies a recurrence relation; see (2.22), Theorem 2.4 and Corollary 2.10.
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Therefore, it is easy to compute the integrands and obtain an asymptotic expansion up to an
arbitrary high order.

Another contribution of this paper is to connect the general asymptotic solutions of the
difference equation with initial conditions by applying the principle of asymptotic matching.
As a result, we derive asymptotic expansions for the orthogonal polynomials in the outer and
oscillatory regions, respectively. For the sake of simplicity, we only use Hermite polynomials
as an illustrative example, but it is remarked that our formula is general such that it can be
directly applied to any difference equation that can be converted to the symmetric form (1.1)
with coefficients satisfying a relatively general asymptotic condition (1.2). It is not surprising,
but still worthwhile noting that, to obtain an asymptotic expansion of the general solution up to
mth order, one would need and only need the (;m + 1)th asymptotic expansion for the coefficients
in the difference equation. However, to find asymptotic expansion for the orthogonal polynomials
with given initial conditions, one would need more global information on the coefficients such
as the product Ag--- A,_1, and so on.

It is noted that we have restricted our focus only on asymptotic analysis in the outer and
oscillatory regions. For the study of uniform asymptotic expansions near the turning points, we
refer the authors to the papers by Wang-Wong [22-24] and by Cao-Li [6]. There is still one
interesting problem which has not been resolved in this paper or in the literature; that is, how to
find a uniform asymptotic expansion for the orthogonal polynomials near the origin from their
difference equations. For Hermite polynomials, this is not a problem because the asymptotic
formula can be analytically continued to a complex neighborhood of the origin. However, in
many other cases when the asymptotic expansion (3.3) has non-removable singularity near the
origin, it becomes a challenging problem to cancel out the singularity. One may need to introduce
an auxiliary function (gamma function, for example). We will leave this as a future project.
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