Yang’s system of particles and
Hecke algebras

By G.J. HECKMAN and E.M. OppaAM™

Summary

The graded Hecke algebra has a simple realization as a certain algebra of
operators acting on a space of smooth functions. This operator algebra arises
from the study of the root system analogue of Yang’s system of n particles
on the real line with delta function potential. It turns out that the spectral
problem for this generalization of Yang’s system is related to the problem of
finding the spherical tempered representations of the graded Hecke algebra.
This observation turns out to be very useful for both these problems. Appli-
cation of our technique to affine Hecke algebras yields a simple formula for the
formal degree of the generic Iwahori spherical discrete series representations.

1. Introduction

Consider a finite dimensional real vector space V equipped with an inner
product (-,-). For a € V' a nonzero vector we denote by

(1.1) ra(§) =6~ (§,a')a VEEV

the orthogonal reflection in the mirror V,, = {{ € V | (§{,a) = 0}. Here
a" = 2(a,a) ta is the covector of a. A root system R in V will be a finite
set of nonzero vectors (called roots) such that Ra N R = {£a} and r,(5) €
R Va,8 € R. The reflections r, for & € R generate a real finite reflection
group W = W(R) C O(V). It can be shown that each reflection in W is of the
form r,, for some a € R, and therefore each mirror of the finite reflection group
W (R) is perpendicular to two opposite roots in R. Conversely, given a finite
reflection group W in O(V') we can find root systems R such that W(R) = W.
For example the set of unit normals of the mirrors of W is such a root system.

*We would like to thank Cathy Kriloff for some interesting conversations about graded Hecke
algebras and for pointing out a miscalculation in an earlier version of this paper.
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The root systems occurring in semisimple Lie theory satisfy the additional
requirement

(1.2) (B,a¥)€Z Va,B € R,

and we refer to such R as integral root systems. However, for the purpose of
this paper the integrality condition is unnecessary. Sometimes we shall use the
normalization

(1.3) (a,a) =2(& a=a") Va€eR,

in which case we speak of R as a normalized root system.

The symmetric algebra SV and the algebra PV of polynomial functions
on V can be identified by means of the inner product on V. For p € PV
we write d(p) € SV, and think of O(p) as a constant coefficient differential
operator on V. For example A = 9(§ — (§,&)) is the Laplace operator on V,
and 0(a) = 0(§ — (&, «)) is the derivative with respect to the root @ € R. We
denote SVW and PVW for the algebras of invariants for W.

DEFINITION 1.1. A coupling parameter k = (ko )acr for R is a collection
of real numbers ko for a € R with kyo = ko Va € R,w € W. Let K denote
the R-vector space of coupling parameters for R. The Yang system for R with
coupling parameter k € K and spectral parameter A € V., = C Qg V is the
boundary value problem on V given by the differential equations

(1.4) A(p)p(€) = p(No(€) Vpe PV EeV\UT,
and the boundary conditions

(1.5) P(§ +0a) = ¢(§ —0a) VE €V,

(1.6) I a)o(§ + 0a) — 0(a)p(§ — 0ar) = 2kadp(§) VE € Vo

along the arrangement of mirrors UV,,.

The Yang system is the completely integrable quantum system associated
with a particle moving in V according to the Schrodinger operator

(1.7) —A+ D kad((a,))
acR

In the case of the symmetric group 5, acting on R™ by permutations of the
coordinates one recovers the n-particle problem in one dimension with a delta-
function potential as was originally studied by Yang [35], [36]. Likewise the
case of the hyperoctahedral group C3 xS, acting on R" by permutations and
sign changes of the coordinates corresponds to the (2n+1)-particle problem
in one dimension with a delta-function potential, and being constrained by
the symmetry x — —x of R. Now the coupling between the middle particle
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(located at the origin by the constraint) and one of the remaining 2n particles
is allowed to be different from the coupling between two of the 2n remaining
particles. For the exceptional root systems no such interpretation is available.
Nevertheless from a mathematical point of view root systems are the natural
framework for dealing with these kind of problems.

The connection with analogous problems in harmonic analysis on homo-
geneous spaces of semisimple groups will become clear in Section 2. In fact
one might think of the Yang system as the infinitesimal version of the problem
of decomposing L?(G/K) as a representation space of G with G a semisimple
group over a nonarchimedean local field F' and K the compact open subgroup
of the elements that are defined over the ring of integers in F.

Let Vi be a connected component of V\ UV,, and let Ry = {a € R |
(&,a) >0 V¢ €V} be the corresponding set of positive roots. The choice of
the chamber V, is fixed once and for all.

THEOREM 1.2. Introduce the ¢-function for the Yang system as the ra-
tional function on the parameter space V- x K (or its complexification) given
by the formula

~ ()‘7 Oé) + kOé

1.8 ANEk) = -
(18) k) = I ey

aERL

Let Ve yeg = Ve\UVq e denote the complement in V. of the complexified mirrors.

For (A k) € Vo reg x K. let the function ¢(\, k;-) on V be given by

(1.9) SO K;E) = W1 D7 é(w, k)et )
weW

for & in the closure of V., and extended to all of V as a W -invariant function.
Then the function ¢ has an entire extension in the parameters (A k) € Vo x K,
which is again denoted by ¢. This function ¢(\, k;+) is a solution of (1.4), (1.5)
and (1.6), and is normalized by ¢(\, k;0) = 1. Moreover, each W -invariant
solution of (1.4), (1.5), and (1.6) is a multiple of (N, k;-).

The proof of this theorem is straightforward and will be given in Section 2.
The explicit formula (1.9) is analogous to Macdonald’s explicit formula for the
elementary spherical function on a p-adic semisimple group [25]. In Section 2
we also explain the role of the graded Hecke algebra for the Yang system. Once
this role is clear it follows that the solution of the spectral problem for the Yang
system for general wave functions is equivalent to the same problem for W-
invariant wave functions together with some knowledge of the representation
theory of graded Hecke algebras. The results of this section were inspired by
work of Drinfeld [9]. It follows that for the rest of the paper we can (and will)
restrict ourselves to the case of W-invariant wave functions.
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THEOREM 1.3.  Suppose the coupling parameter k € K is repulsive, i.e.
ko >0 VYae€R. For f € Cfo(Vreg)W we have the inversion formula

10 f©=[ L[ rmer ke ook )

with pug the Euclidean measure on V', and the Plancherel measure up on iV
given by

(2m) "dup(Im(V))

(L11) e = ik

The proof of this theorem is sketched in Section 3. We use a contour shift
argument due to Van den Ban and Schlichtkrull [2], which is an adaptation
of the Helgason-Gangolli-Rozenberg argument in the proof of the Plancherel
theorem for a Riemannian symmetric space G/K [15], [11].

We now drop the condition that k& is repulsive, and fix k € K arbitrary.
The contour shift forces one to take certain residues into account in this situ-
ation. In order to explain the outcome we need some more notations.

For L C V an affine subspace we put Ry, = {a € R | (L,a) = constant}. If
Vi = span(Rp) then it is clear that Ry, = RNV}, is a parabolic root subsystem
of R.

DEFINITION 1.4.  An affine subspace L C 'V is defined to be residual (or
more precisely (V, R, k)-residual) by induction on the codimension of L. The
space V itself is by definition a residual subspace. The affine subspace L C 'V
with positive codimension is called residual if there is a residual subspace M C
V with M D L and dim(M) = dim(L) + 1 such that

(1.12)  #{a € R \Ry | (L) =ko} > #{a € R \Ry | (L) =0} + 1

A residual point is also called a distinguished (or more precisely (V, R, k) dis-
tinguished) point.

We have used the terminology residual because these are the subspaces
where residues (caused by the poles in the Plancherel measure up given in
(1.11)) can be picked up when we shift the contour. The word distinguished is
used in accordance with the classification of nilpotent orbits in the semisimple
Lie algebras as exposed in Carter’s book [6, Ch 5]. Since w(Ry) = Ry Yw €
W it is clear that the notion of residual subspace is W-invariant. For each
affine subspace L C V it is clear that codim(L) > rank(Ry). However by
induction on codim(L) it is easy to see that codim(L) = rank(Ry) for L C V
a residual subspace. If L C V is an affine subspace with codim(L) = rank(Ry)
then L = ¢z, + V¥ with ¢z, the center of L determined by {cz} = L NV and
V'L the orthogonal complement of Vy, in V.



YANG’S SYSTEM AND HECKE ALGEBRAS 5

It is easy to see from the above definition that an affine subspace L C V
is (V, R, k)-residual if and only if codim(L) = rank(Rz) and ¢ € Vg is a
(Vi, Rr, k1, )-distinguished point. Here k1, = (kq)acr, is the restriction of
the coupling parameter k to Ry. The complete determination of the residual
subspaces therefore boils down by induction on rank(R) to the determination
of the distinguished points. In Section 4 we will carry out the classification of
distinguished points for each of the irreducible root systems case by case. For
R an integral root system and k, = kg Vo, 3 this classification is equivalent
to the classification of nilpotent orbits in semisimple Lie algebras by their
weighted Dynkin diagram. For R of type ADE we recover the tables in [6].
For R of type BFI(even) with 2 coupling parameters and for R of type HI(odd)
with 1 coupling parameter these results seem to be new.

There is a twofold reason for actually doing this classification. On the one
hand the sum ) ; in formula (1.14) below becomes more explicit for a given R.
On the other hand we are able to prove several properties of residual subspaces-
easily stated in general root system terminology and crucially needed in the
proof of the result below-only by verification using the classification. Although
the concept of residual subspace is simple minded enough it seems that some
understanding is lacking.

THEOREM 1.5.  Suppose the coupling parameter k is attractive, i.e. ko <
0 VYa € R. For each residual subspace L C V the residue formula

(1.13) vy, = (—2mi) UML) g (1)
defines a nonnegative analytic measure on cr, + iV, and for f € CSO(Vreg)W
we have:
e 1©= [ [ swecrmidusm oo kgann
— Jep+ive UUnev

with Y, denoting the sum over all the residual subspaces.

The meaning of the residue formula (1.13) will be explained in Section 3,
where the theorem is also proved. It follows that the Plancherel measure vp =
> vr is a W-invariant measure on V. with support contained in Ur{cr, +iVE}
However the support of vp can be strictly smaller. Because the measure vy,
is analytic with respect to the Euclidean measure on cy, 4+ iV’ we have either
vy, =0 or supp(vy) = cg + VL.

DEFINITION 1.6. Let L C V' be a residual subspace. The real affine sub-
space cp, + iV of V.. is called spherical tempered (or more precisely (V, R, k)-
spherical tempered) if supp(vr) = cr + iVE. If in addition L = {c.} has
dimension 0 then cy, is called a spherical cuspidal (or more precisely (V, R, k)-
spherical cuspidal) point.
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Being a spherical tempered subspace is clearly W-invariant. Similarly as
with the notion of residual subspace we have that cz + iV’ is a (V, R, k)-
spherical tempered subspace if and only if ¢;, € Vp is a (Vg, Rp, k1 )-spherical
cuspidal point. Therefore the determination of the spherical tempered spec-
trum reduces by induction on the rank of R to the determination of the spheri-
cal cuspidal points. In Section 3 we will show that A\ € V is a spherical cuspidal
point if and only if ¢(\, k;-) € L2(V, ug).

THEOREM 1.7.  If R is an integral root system and ko, = kg <0 Va,f €
R then for each residual subspace L C V the subspace cr, + iV is spherical
tempered.

This theorem follows from the work of Kazhdan and Lusztig on the geo-
metric classification of the irreducible representations of affine Hecke algebras
[18]. For A € Vieg a distinguished point there is an easy criterion for A to be
spherical cuspidal. However for singular A the actual residue computation can
be very cumbersome. For all irreducible root systems with the exception of B,
and H4 we have been able to give the classification of the spherical cuspidal
points. For type B, we can only handle the case of regular and subregular
points and for type Hy we left the singular distinguished points aside. All
these results are given in Section 4. As a consequence of the tables it follows
that Theorem 1.7 need no longer be true for R of type H or of type BFI(even)
with two possibly distinct negative coupling parameters.

Finally let us return to the case of the symmetric group acting on R"
by permutations of the coordinates. In this case with an attractive coupling
parameter k < 0 the ), in the inversion formula (1.14) reduces to a sum
over the partitions of n. Each partition n = ny 4+ --- + n, gives a separate
r-dimensional contribution to the spectrum. The interpretation is that each
group of n; particles is internally bounded and only its center of mass has
unbounded motion. This outcome was already obtained by Yang as a result of
his computation of the scattering matrix [36]. A mathematically more rigorous
derivation of this result was given by Oxford in his thesis [30]. From the point
of view of our paper the root system of type A,,_1 is particularly simple because
singular distinguished points are absent. Of the other irreducible root systems
only the dihedral type I3(odd) and the icosahedral type Hs have the same
simplifying feature.
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2. Graded Hecke algebras

We keep the notation of the introduction. For f € C*(V) a smooth
function on V' define (o) f € C*°(V) for a € R by the formula

(&aY)
(21) @ = [ e—taa (e V)
Let W act on C*°(V) as usual: wf(¢) = f(w™t¢). Let aq,...,a, be the set of
simple roots in Ry, and ry,...,r, the corresponding set of simple reflections.

Define operators Q(r;, k) on C*°(V') by Q(r;, k) = r; + k;jI(a;) with k; = k.
An easy computation shows that Q(r;, k)% = 1.

THEOREM 2.1.  If m; ; denotes the order of the element r;r; € W then

with m; ; factors on both sides.

In the case of the symmetric group this result goes back to Yang [35]
and the general case is due to Gutkin [12]. An immediate consequence of the
presentation of W as a Coxeter group on the generators r1,...,7, (see for
example [4] or [16] for the necessary background on reflection groups) is that

for w € W with w = r;; ... r;, a reduced expression, the operator

(2.3) Q(w, k) = Q(riy, k) ... Q(ri,, k)

on C*° (V) is well defined independently of the choice of the reduced expression.
The map w — Q(w, k) defines a representation of W on C*°(V). It is easily
verified that

(2.4) Q(ri, k)9(€) — A(ri(€)Q(ri, k) = ki(€, o)
for r; € W a simple reflection and £ € V.

DEFINITION 2.2.  The graded Hecke algebra H(R+, k) is the C-vectorspace
S(Ve) @ C[W] equiped with the unique associative algebra structure such that
S(Ve)®1 ~ S(V,) and 1 ® C[W] ~ C[W] have their usual algebra structure
and

(2.5) ri- & —ri(€) i = ki(€, o)
forr; € W a simple reflection and £ € V.

This algebra structure was introduced independently by Drinfeld as the
degenerate Hecke algebra [9], by Kostant and Kumar as the nil Hecke ring
[20] and by Lusztig as the graded Hecke algebra [22]. In this paper we use
the latter terminology. Observe that our notation differs slightly from the one
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n [29]: positive and negative roots have been interchanged, and we use roots
instead of coroots.

Corollary 2.3. The map w — Q(w, k), £ — 9(§) defines a representation
of the graded Hecke algebra H(Ry,k) on C*°(V).

To each f € C°(V) we associate a continuous function fi € C(V) by
means of the formula

(2.6) Fe(w™1€) = Q(w, k) (€)

for w € W and £ in the closure of V. It is easy to see that fy is smooth on
Vieg and satifies the boundary conditions (1.5) and (1.6) along the mirors UV,.
Moreover f — f4 is an injective linear map. Define an inner product (-, ) on
C*°(V) depending on k by

(2.7) (f, 9k = (f+9+) Z ka (©)Qw, k)g(&)dur(€).

Here (-,-) denotes the ordinary inner product for functions on V. This
turns {f € C°(V) | (f, f)r < oo} into a pre Hilbert space. Consider the x-
structure on H (R, k) defined by w* = w™! for w € W and £* = —wq-wo(£)-wo
for £ € V and extended to all of H(R4,k) as an anti-linear anti-involution.
Here wg € W is the longest element.

THEOREM 2.4. The representation of H(Ry,k) on the space C(V, k) =
{f € C=(V) [ (0(p)f,0(p)f) <00 Vp € P(V)} is (pre)unitary.

Proof. As a consequence of the relations for the graded Hecke algebra (cf.
[29], Prop. 1.1) we have

Q(w)-9(€) - Qw™) =d(w&) = > ka(wé,a")Q(ra)
a>0,w~1a<0
and
Q(wwo) - d(weé) - Qwow ™) = d(ws) = D ka(w,a")Q(ra)
a>0,w—1a>0

Hence for £,n € V and f,g € C®(V) we get

S { Q)& £mQw)gtn) + Qw) £ () Qwwe)Awo€) Quwo)g() |

= Y- {Qwa©)Qw Qw)f Qg

w

+ Q) F(n)Qwwo)d(we) Q(wow)Q(w)g(n) |
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= Z{a(wé“)(Q(W)f (m)Q(w)g(n) + Q(w)f (n)a(wﬁ)Q(w)g(n)}
> ka(wg, a")Q(raw) f (n)Q(w)g(n)

w oa>0,w la<0

=2 2 ka(wga")QM)f(Qraw)g(n)

w a>0,wla>0

= >~ 0we) (Quw) (mQw)g(n))

w

using the substitution w — r,w in the second term to obtain the cancellation.

Hence if £ € V and f,g € C(V, k) we get (writing h, (1) = Q(w) f(n)Q(w)g(n)):
@) S, )k + (f, Q(wo)(wo&)Q(wo)g)k

—Z/ AN(w&)huy (n)dpe (1)
—Z/w n)(wé, v)dop(n)

by Stokes theorem. Here v is an outer normal and op the Euclidean volume
element for the boundary 9V,.. In turn this can be rewritten as

Q5
/ (€, o))
p— vaa a;|

_Z/W%{ S it ) 5 e ) o)

—1lq

and the two terms cancel using the sustitution w — 7;w in the second term
(taking into account that Q(r;)h = h on V,, for h € C*>(V)). a

The center of the graded Hecke algebra H(Ry,k) is equal to S(V,)V
Therefore the space E()\) = {¢ € C®(V) | d(p)p = p(\)¢ V¥p € P(V)V} car-
ries a natural representation of H(R4, k), which is called the eigenspace rep-
resentation of H (R4, k) with spectral parameter (or central character) A € V..
Note that E(\) = {>_, pue" | py is a W), — harmonic polynomial ~ Vu € WA}
has dimension |W|, and as a C[W]-module (by restriction of the module E(\)
to the subalgebra C[W] of H(R4,k)) it is equivalent to the regular represen-
tation of W. Indeed, this is obvious when & = 0 and A is regular and the
representation theory of the finite group W only admits trivial deformations.

For A € V, regular one finds the expression

(28)  SOuE) = WY QM b)) = WITH Y aw, ke

w
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Indeed, it is easy to check by induction on [(w) that

QupE =1 I Egtiten

a>0,wla<0

modulo terms e”* with v € W and v < w in the Bruhat ordering. Hence

the coefficient of ewor

in (2.8) is correct, and (2.8) follows by W-invariance in
the spectral parameter. Note that the function (2.8) is the unique spherical
vector in F(\) normalized to be 1 at the origin. The usual argument shows
that the H(R4,k)-module U(\, k) generated by the spherical vector (2.8) is
the unique submodule of E(X). In particular, U(A, k) is irreducible. It will
be shown in Section 3 (Corollary 3.8) that the spherical vector ¢(\, k;-) is in
L?(V,ug) if and only if A is a spherical cuspidal point. Theorem 1.7 therefore
states that if R is integral and the root labels are equal and negative then all
distinguished points give rise to a spherical cuspidal module U (A, k) for the
graded Hecke algebra. As was mentioned before, this is not true in general.
One might conjecture that it is still true in general that distinguished points
correspond to the existence of cuspidal subquotients of E(\) which are no
longer necessarily spherical. Indeed, when A is regular it is not hard to show
this using Rodier’s theorem [33].

The content of Theorem 1.2 from the introduction is clear now. The
above also justifies the statement made right after this theorem about the
reduction of the case of general wave functions to the case of W-invariant ones.
Indeed the additional knowledge required is the C[WW]-type decomposition of
the irreducible modules U (A, k).

3. The contour shift

Let V be a real Euclidean space of dimension n and V, its complexification.
Let H be a finite affine hyperplane arrangement in V. For each H € H choose
(am, k) € V x Rsuch that H = {£ € V | (§,an) = kn}. Let £ denote the
lattice of intersections of elements from H, ordered by inclusion (and containing
V itself). For L € L the center ¢y, is defined as the unique point of L with
minimal distance to O = c¢y. Write C = {cy, | L € L}, and let V¥ be the linear
subspace of V such that L = ¢f, + VF.

Let w be a rational n-form on V, with poles in UH,. only. Fix an orientation
on V (with an induced orientation on y+iV Vv € V\UH), and consider the
linear functional

(3.1) Xy, : PW(V,) — C, XVN(F):/ Fuw
y+iV
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on the space PW (V,) of Paley-Wiener functions on V, (which are rapidly de-
creasing in the imaginary direction and of exponential type in the real direc-
tion).

LEMMA 3.1. There exists a unique collection of tempered distributions
X. (c€C) on iV such that
(1) supp(X.) C UiV (union over L € L with cf, = c),
(2) X, has finite order,

(8) Xva(F) = Lo Xe(Fle+4)) VF € PW(V).

Proof. The existence follows by induction on n = dim(V'). If n = 0 there
is nothing to prove. Suppose the lemma holds for dim(V') = n — 1. Choose a
path in V' from ~ to the origin which intersects each H € H transversally in
at most one point vg. We may assume that vy ¢ H VH' € H, H # H if
v # O. When we pass a hyperplane H at vy we apply Cauchy’s theorem to
obtain an extra contribution of the form (with d 4+ 1 the pole order of w along
H):

d

Z OéHjF‘H)

=0

X%{,’YH (G) == /;H+iVH ij

for some rational (n — 1)-form w; on H, which is regular outside Ugr2p(H' N
H).. The induction hypothesis takes care of these contributions. Finally when

with

we approach O along the path we have to take a boundary value of a mero-
morphic function with moderate growth.

We now prove the uniqueness. Suppose we are given a collection of tem-
pered ditributions Y. (¢ € C) on iV such that

(1) supp(Y.) C UiVE (union over L € £ with cf, = ¢),

(2) Y. has finite order,

(8) Leee Ve(Fle+1) =0 VF e PW(V,).
We show that Y. = 0 for ¢ € C by induction on |¢|]. Assume ¢ € C and
Yo =0 Vd e€C with || < |e¢|. For each L € £ with ¢f, # ¢ and |cp| > || we
can choose (8r,l1) € V x R such that (L,5r) = I, and (¢, 51) # lr. Hence
the polynomial p(-) = [[((-, ) — {z) with the product taken over all such L

satisfies p(c+i\) #0 VA € V and p(L.) = 0 for all L € £ with ¢f, # ¢ and
ler,| > |c|. Hence if N € N is large enough we get VE € PW(V,):

0=y Y, ( NP + )) Yc<pNF(c+-))

ceC
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which in turn implies Y, = 0. O

Remark 3.2.  We call X, (¢ € C) the local contribution at ¢ for the contour
shift of the integral (3.1). If U € V is a ball containing C and ~y then it is clear
that the above lemma also holds for functions F' of the form F' = rG with
G € PW(V,) and r rational and regular inside the tube U + ¢V'. This can be
used to calculate the local contribution X. at ¢ as follows. Let U be a small
ball with center ¢ such that H NU = () for H € H with ¢ ¢ H. Let v/ and O’
be the images of v and O under a central contraction with center ¢, such that
~', O" € U. When we take paths from 7 to 4" and from O to O’ and carry out
the contour shift as in the above lemma we will get no contributions to X..
Indeed, by choosing appropriate paths we only pass hyperplanes H € ‘H with
c & H. It follows that we can calculate X. by applying Lemma 3.1 to

/ F'W
v +iV

with respect to the new origin O’. Here w = rw’ with r regular inside U + iV
and containing all poles of w outside U + iV, and F’ = rF. The conclusion is
that in order to calculate the local contribution X, it suffices to consider the
associated central arrangement {H € H | c € H} only.

LEMMA 3.3. Let H ={H} be a finite hyperplane arrangement in V', L =
{L} its intersection lattice, and C = {cr, | L € L} the centers as before. Assume
that for each L € L one has c;, € H for some H € H if and only if L C H (in
particular O = cy lies outside UH). If H' = {H € H | H separates v and O}
and H" = H\H', then for ¢ € C we have X. = 0 unless ¢ € Y 4y Rycy +

ZHE'H” Rch.

Proof. By the previous remark it suffices to consider the case that H
is a central arrangement with center c. Moreover we can also assume that
NH = {c}, and that w has the form

dA
[T (O am) — ki)

for certain integers dzy > 1. In fact we can assume that dgy =1 VH, and UH

(3.2) w=

is a divisor with normal crossings. Indeed, the differential form
_ dA
= y -

[y ITE (N an) — kg — jen)

with € = (ey) € R™ a perturbation parameter satisfies

lim Fuw, :/ Fuw
=0 Jytiv iV

We
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for all ' € PW(V.). For e generic this reduces (again using Remark 3.2) to
the case that UH is a divisor with normal crossings and w a form with simple
poles along H.

Let D = {D} be the hyperplane arrangement centered at ¢ dual to H:
D eD < ce Dand DLL for some L € £ with dim(L) = 1. Again UD
is a divisor with normal crossings. Both V\ U H and V\ U D consist of 2"
connected components (called hyperoctants), which are open convex simplicial
cones. These two sets of hyperoctants are in natural duality. Clearly the
outcome of X, as far as v is concerned depends only on the hyperoctant Cy
of V\ U H containing v (Cauchy). On the other hand if the origin moves in
the hyperoctant Cy of V\ U D containing O then the points ¢z move on UL
without confluence. This implies that as far as O is concerned, X. depends
only on the hyperoctant Co (Cauchy). Also observe that it follows from our
assumptions that O actually lies in the complement of UD.

We claim that the local contribution X, = 0 unless C; and C5 are antidual
hyperoctants: ¢+ A € C; forsome A € V & (A, u) <0 VYu €V with ep € Cs.
Indeed if C and Cj are not antidual then there exists L € £ with dim(L) =1
and cg, € C1\{c}. Let D € D with DLL and D’ the hyperplane in V' through
cr, parallel to D. Following the path [, cz.]U[cr, O] the computation is reduced
to one in the hyperplane D’. The only residues possibly picked up under the
contour shift are those whose centers lie in D’. Hence X, = 0. O

Remark 3.4. Remark In the notation of the proof of the lemma suppose
that (v,ag) < kg VH € H and that UH is a divisor with normal crossings
such that NH = {c¢}. Number the elements of H and assume the basis {ay |

H € H} is positively oriented with respect to the fixed orientation on V.
—-1/2
Taking for d\ the positively oriented Euclidean n-form (det(a H,Q H')) NH

dag the outcome of the local contribution X, in the case where C7 and Cy are
antidual hyperoctants is given by (with w given by (3.2) and dgy =1 VH):

(3.3) X, (F(c + .)> _ (—2ﬂi)"<det(aH, aH/))_l/ “F(o)

VE € PW(V.). For example for n = 1 we have indeed

/wrz‘oo F(z)dz _ (—2mires, ( F(z) ) . /Jrioo F(2)dz
N

iz —k az—k i @2 — k

ifa>0andy<c=k/a<O.

Now let us consider the Fourier-Yang transform

(3.4) Fk)f(N) = y Fo(=A K, sn)dug(n)
ne
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for f € C°(Vieg)", and the candidate inversion operator

B5)  TWFQ=@n [ Fopeeodend)
AEv+iV e(—=A k)

for F € PW(V,)W. Here £ € V| and v € V_ far away from walls, and J (k) F is
extended to all of V as a W-invariant function. For f € C2°(Vieg)" it is clear
from the Euclidean Paley-Wiener theorem that F(k)f € PW(V.). Moreover
if (k) denotes the composition (k) o F(k) then K(k)f is smooth on V. As
in Helgason’s proof of the Paley-Wiener theorem for Riemannian symmetric
spaces [15], sending ~y off to infinity shows that the support of (k) f has to be
contained in the convex hull of the support of f. Suppose now that we are in
the attractive case k, > 0 Va € R. In this situation we are also allowed to
simply shift « towards the origin without picking up residues. It is easy to see
that we may now rewrite (3.5) as follows:

(3.6) T (k)F(§) = - EN)(, k; §)dpp ()

by the W-invariace of F' and pp. From (3.6) we easily derive the formula

(3.7) (K(k)f,9) = F (k)N F(R)gA)dup(A)
eV

for f,g € C®°(Vieg)", which shows that K(k) is a (formally) symmetric op-
erator. Together with the above mentioned Paley-Wiener theorem this shows
that in the repulsive case K(k) is a support preserving operator. By Peetre’s
theorem [31] we now know that K(k) is a differential operator on Vieg. It is
clear that K(k) commutes with all W-invariant differential operators on V/,
and therefore IC(k) is itself a constant coefficient differential operator. Finally
a scaling argument shows that /C(k) = Id. This proves Theorem 1.3. For more
details on this argument of Van den Ban and Schlichtkrull see [2], [14], [13]
and [29]. Let us now return to the general, not necessarily attractive case.
Clearly the formulas (3.6) and (3.7) are no longer valid now because we have
to take into account the residues that one picks up when moving the contour
of integration. However the inversion formula still holds:

ProposITION 3.5. K(k)=1d Vke K.

Proof. 1t is easy to see that J(k)F is holomorphic in k (VF € PW (V)W
fixed) and that F(k)f is a polynomial in k (Vf € C2°(V;eq)V fixed). Hence

the general result follows from the attractive case. O

In the remainder of this section we shall derive the formulas that replace
(3.6) and (3.7) when we are dealing with the purely attractive case ko, <
0 VYa € R. Hence from now on in this section we shall assume we are in the
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purely attractive case. We are going to study the linear functionals X. and Y,
on PW(V,) defined by (v € Vieg):

_ (1)
(3.8) Xvy(F) = /)\G'eriV F() &=\ k)
(cf. (3.5)) and

dpp(Im))

(39) Yva(F) /AEW e rwarEws

Let Hy, ={A € V| (\,a) = ko) for @ € R, and put H = {H, | a € R}.
Clearly H =Hy UH_ with Hy ={H, | a € Ry} and H_ ={H, | « € R_}.
Write £, £4 and C, C4 for the intersection lattices and their centers of H and
H . respectively. Clearly H, £, and C are W-invariant, and CN'V_ = C, NV_
(indeed, H,NV_ = for o € R_ since k, < 0). For ¢ € C let X, and Y, denote
as before the local contributions of (3.8) and (3.9) at ¢ (with the convention
X. =0 for c € C\Cy). For ¢ € V let W, denote the stabilizer subgroup of ¢ in
W, and let A, denote the following operator on meromorphic functions:

(3.10) AF(N) = W78 Y Ew, k)F(w))
weWe

Notice that if F' is holomorphic on a small tubular neighbourhood U + iV of
¢+ iV then A.F also extends holomorphically on this tubular neighbourhood
U+iV.

PROPOSITION 3.6. Force CNV_ and w € W we have

(3.11) Xupe =Y.ow o Aye

Proof. Clearly both sides of (3.11) depend only on the left coset of w mod-
ulo W,, and therefore we can assume w to be a minimal length representative
in this coset. The segment [y, wy] only intersects those H, € H, for which
wla € R_. For these a we get (we,a) = (c,w 1) > 0 since ¢ € V_, and so
we € H, since ko, < 0. Hence the local contributions of Xy, and Xy, at we
are the same. On the other hand the local contribution of Yy, at wc is equal
to Y. ow™! with Y, the local contribution of Yy, at c. Therefore it suffices to
show that

XV,w'y’ = YV,w'y’ © ch

if 4/ is a point of the form 7 = ey + (1 — €)¢ with € very small (cf. Remark
3.2). Now if F' € PW (V,) then we have:

dpg(Im\)
Xy = / FO)EED
V= ST VAR
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I
= \WC\_l/ F(A)M
UpeWyye (vwy' +iV) C(—)\, k)
- - dpg(Im\)
= |We|™ / GO\, k) F(\) —tEImA)
| | UpeWaye (Vwy/+iV) ( ) ( )C()\,k‘)c(—)\,k)

duE(Im)\)
= ApcF(N)—/—————
s/w’y’-i—iv ( )C()\, k)C(—)\7 k)
= YV,w'y’(chF)

Here we have used that all points vw~’ lie in the same connected component
of V\ U H, (union over o« € R, for which ¢ € H,), and that A,.(F) is
holomorphic near we + ¢V. This completes the proof of the proposition. O

Corollary 3.7. For ¢ € CNV_ write _V¢ = 2 a(na)—k, R-a. Observe
that _V¢ C _V if _V denotes the closure of the antidual -V =3 _ R_«
of the positive chamber V.. Let c € CNV_ and w € W with we ¢ _V¢. If
A € ¢ +supp(Ye) then Ay, F(wA) =0 VF € PW(V,).

Proof. Suppose AycF(w\) #
invariant distribution A,.F'(w(c +
and therefore Y .(Ay.F(w(c+ )G
However, if we ¢ _V¢ then

Yo(AweF (w(e + )Glw(e + ) = Yalw ™ (Aye( FG)) (we +-))
= Xy FG(we +-)) =0

0 for some F' € PW(V,). Then the W,-
-))Ye(+) does not vanish identically on iV,
(w(c +-))) # 0 for some G € PW (V,)Wwe,

by (3.11), and Lemma 3.3. It should be remarked here that we have not checked
the validity of the technical assumption on the hyperplane arrangement that is
necessary in order to apply Lemma 3.3. This verification is not straightforward

and depends on our classification of distinguished points. This point will be
addressed in Remark 3.14. O

Corollary 3.8.  Write the wave function ¢()\, k; &) for € € V. as
(3.12) SNk E) = Y alp,k;€)etd)
REWA
with a(A, k;§) € PV a W,-harmonic polynomial given by

(3.13) (k5 €) = (W] lim 37 &+ we, K)o
wGW‘L

If A € ¢+ supp(Ye) for ¢ € CNV_ then a(u, k;-) = 0 for all 4 € WA and

Re(p) ¢ _V¢ (In particular, ¢(A, k;&) has at most moderate growth in £ in
this situation. If A = ¢, a distinguished point for which Y, # 0, then ¢(\, k; &)
even has exponential decay).
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Proof. Let A € ¢+ supp(Y,) for c € CNV_ and w € W with we & _V*.
Choose F' € PW (V.)"Wwe with F(w)) # 0. By the previous corollary we get
for all £ € V:

0 = Aue(F()et ) (w) = F(w) Y (a(u, k; €)et*)

with the sum over all p € WA with Re(u) = we. Hence a(u, k;-) = 0 for all
such p. O

At this moment we only know that Y, is a distribution with support con-
tained in UiVL (union over L € £ with ¢;, = ¢). The following two results
play a crucial role to arrive at the conclusion that Y, is in fact a nonnegative
measure. Recall the concepts of residual subspace and distinguished points in
V' as given in Definition 1.4.

THEOREM 3.9. If M CV is a residual subspace then
(314)  #{a € R\Ry | (L,a) = ka} < #{a € R\Ry | (L,a) = 0} + 1
for each affine subspace L C M with dim(L) = dim(M) — 1.

THEOREM 3.10. For L C V a residual subspace we have —c, €W (Ryp)cr,.

Apparently if M C V is residual subspace and L C M is an affine subspace
of codimension one then L then L is residual if and only if

(3.15) #{a€ R \Ry | (L) =ko} =#{a € Ri\Ry | (L) =0} + 1
By induction on codim(L) it follows that
(316)  #{a€ Ry | (I,0) = ka} = #{a € Ry | (I,0) = 0} + codim(L)

for each residual subspace L C V, and in particular for L = {c} a distinguished
point we find

(3.17) #{a e R|(c,a) =kot =#{a€eR|(c,a) =0} +n
Remark 3.11. It is quite likely that for all points ¢ € V' we have
(3.18) #{a e R|(c,a) =ko} <#{a€eR|(c,a) =0} +n

with equality if and only if ¢ is a distinguished point. For R an integral root
system and k, = kg Vo, € R this can be derived from Richardson’s dense
orbit theorem [6, Ch 5]. In turn this would imply that for each subspace L C V
we have

(3.19)  #{a€Rp|(L,a)=ky} <#{a € R | (L,a) =0} + codim(L)

with equality if and only if L is a residual subspace.
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Remark 3.12. 1t is also quite likely that the map L — ¢y, is a bijection
between residual subspaces and their centers. Once again, for R integral and
ko = kg Vo, € R this is known to be true.

In the next section we shall carry out the classification of the finite set of
distinguished points for each of the irreducible root systems case by case, and
thereby obtain a proof of the above theorems by inspection. In principle it
should be possible to also check the questions posed in the two above remarks
by a case by case analysis. However the amount of work becomes still more
elaborate, and since the results of Theorem 3.9 and Theorem 3.10 are sufficient
for our purposes we have left these questions aside.

THEOREM 3.13.  For ¢ € CNV_ the local contribution Y. of (3.9) at c
can be written as

(3.20) .= Y v

LeLl,cr=c

with Y, an analytic measure on iVL, and Yy, = 0 unless L is a residual sub-
space. If Yr, ., denotes the local contribution at the Rp-distinguished point
c = cr, € Vi, of the lower rank integral Yr, v, ~, and Yr, ., ({0}) denotes its
total mass, then

(3.21)
C 042 CYZ
Vo(F) = Vi (0D [ Py [T A g

_ 9 9 UE
e ) R )

for all test functions F' on iV (here pg denotes the Lebesque measure on V'E).

Proof. 1t is clear from the proof of Lemma 3.1 and by Theorem 3.9 that the
only L € L for which nonzero residues are picked up are the residual subspaces.
Now let L be a residual subspace with ¢, € V_ (and let Ry, V =V, @ vE,
L =cp + VT be as before). For A € V¥ we have

H : (cr +i\ )

cr +iA @) + kg

a€R\R
_ H ((cp,a) +i(A, @) ((cr, —a) + i(\, —a))
wERO\R, ((er, @) — ko +i(N, ) ((cr, —a) — ko + i(\, —v))
_ H ((cp, @) + i\, a))((ep,wpa) —i( A\, wra))
((cp,a) — ko +i(N\, @) ((cr, wpa) — ko — i(A\, wra))
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_ H ((CLva) +i()‘7a))((cL7a) _i()‘va))
ceRO\R, ((epya) — ko +i(N, @) ((cr, @) — ko — i(A, @)
(3.22)
11 (cz,@)* + (A, @)
EARY 2 =
A o) R+ v a)
since the longest element wy of W(Ry) satisfies wrcr, = —cg (by Theorem

3.10), wpA = X and wr(Ry\Rr) = Ry\Rr. We claim that the expression
(3.22) is smooth for A € VL. If RZ = {a € Ry\Ry | (c,«) = 0} and
RY ={B8 € R{\Ry | (c1, ) = kg} we have to show that the function

I I .87

aeRj ﬁeRi

is smooth for A € VL. The only way this can happen is when the denominator
of this rational function divides the numerator. Writing V. = {\ € VI |
(A, a) = 0} for a € R\Ry, we have V) =V} & 3 € (RN (Ra+ VL))\RL.
Hence the parabolic subsystem S = (RN (RB 4+ VL)) of R (containing Ry, as
a corank one subsystem) for € Rﬁ is the relevant root system to consider
for the above question of divisibility. Replacing R by S we can assume that
dim(V%) = 1, and the divisibility holds if and only if #(R%) > #(RF). By
Theorem 3.9 we have

#{0 € R\RL | (cr, B) = kp} < #{B € R\Ry | (cL, B) = 0} +1

and since —wy, fixes ¢, and interchanges R4\ Ry, and R_\Ry, we find 24 (R%) <
2#(R%) + 1 & #(R%) > #(R). Hence (3.22) is smooth indeed for A € VL.
When we actually carry out the contour shift in (3.9) by moving ~ through
the hyperplanes H € H with L € H it suffices by the above to only consider
the local contribution Yg, ., of the lower rank integral Yg, v, , at the Rp-
distinguished point ¢ = ¢y, € V. If this is a measure with support at the
origin of Vi, then clearly Y7 is given by (3.21). In the remaining case of a
distinguished point the inequality (3.17) ensures that the local contribution is
indeed a measure with support in the origin (cf. Algorithm 3.15), and this
finishes the proof of this theorem. O

Remark 3.14. If L & M are both residual subspaces then [cz| > [ca/]
(in particular ¢z, # cpr). This is clear from the fact that (3.22) is smooth for
X\ € VE. This justifies the use of Lemma 3.3 in the proof of Corollary 3.7.

Algorithm 3.15.  Assume ¢ € V_ is a distinguished point. If R* = {«a €
R | (c,a) =0} and R? = {8 € R | (¢, ) = kg} then #RP = #R* + n with
n = dim(V). The local contribution Y, of (3.9) at ¢ can now be computed
by induction on #R?. The case #R* = 0 yields a residue computation for
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the normal crossings situation as dicussed in Remark 3.4. If #R* > 1 then
take o € R* and write a = ) ¢;f; with ¢; € R and {f,...,0,} C RP a
basis of V. Substitution in the integrand yields a sum of at most n similar
local contribution computations but with #R? diminished by one. Iterating
this procedure we can therefore compute the local contribution Y, as a sum
over at most n#7 normal crossings situations. In principle this algorithm for
computing Y, is simple , but in practice it can be very cumbersome (if #R? is
large). For example if R is of type Eg there exists a ¢ with #R* = 32.

FEzample 3.16. Let ¢ € V_ be a regular distinguished point, and put
B={p8eRi|(c,)=kg}={b1,...,0n}. If we write

(3.23) c=Upf1+ -+ b

with I7,...,l, € R then Y, = 0 unless l1,...,l, < 0. In the latter case we find
using Remark 3.4 that VF € PW(V,):

(=2m)"F(c) [Taso(c @)
(det(8;, B;))1/2e(c, k) [per,\5((c, B) — kg)

(3.24) Yo(Fc+ ) =

Notice that dpg(Im)) is the measure associated to the n-form (—i)™dA.

DEFINITION 3.17. For L C V a residual subspace let vy be the unique
measure on V. with support inside cg + iV’ and also formally denoted by

(3.25) vy, = (—2mi) UML) g (1)

characterized by [ Fdvy = (2m) "YL(F(c +)) VF € PW(V.) if ¢, € V_
and by the requirement that vp = ZL vy, 18 a W-invariant measure.

The next theorem will give a proof of formula (1.14) when combined with
Proposition 3.5.

THEOREM 3.18.  For F € PW (V)W the inversion operator (3.5) can be
written in the symmetric form

(3.26) TP =Y [ FO60 ki)

L
Proof. Indeed, for F € PW (V)" and ¢ € V. we get

THFE) = 2m)™" > Xe(Fle+)el+9)

ceCy

= (27T)_n Z ch< Z ch(F(w(c + -))e(w(c+')v§)))

ceCNV_ weW/We
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= @m)™ Y Ye(Fle+ )W Y dw(e + ), kyetIO)

ceCNV_ weWw
o v-m W] ,
=@n) " Y Ye(Fletdote + - k:0)
ceCNV_

MC DRI ,'VVVVJ,YL(F(H-)¢<c+-,k;5>)}

cecnv_  Ler=c
= k;&)d
S [ OO0

which proves the theorem. O

Corollary 3.19. For f,g € C°(Vieg)" we get

g [ s =Y [ L PRI FR N (3)
1, Jernti

Proof. Theorem 3.10 implies that ¢(\, k; &) = ¢(—A\, k; &) for A € cp+iVE.
Now use Proposition 3.5 in order to write

/ FOT@dur () = / (K(k)F(©) 9@ d (€)
Vv Vv
- [ (70)(F® 1)) a@ans @

Now use the previous theorem and change the order of integration (which is
allowed as one easily checks). O

In order to complete the proof of Theorem 1.5 it remains to be shown that
the measures vy, are nonnegative. This will also allow us to interpret Corollary
3.19 as a Plancherel formula. From the positivity of (3.22) it follows that it is
sufficient to show that v, > 0 for ¢ a distinguished point.

THEOREM 3.20. If ¢ is a distinguished point and v. # 0 then ¢(c, k;-) €
L*(V,ug) and

(3-27) Z Vd({d}) = (¢(07 k; ')7¢(C7 k; '))_1

deWe

Proof. By induction on the rank of R together with the positivity of (3.22)
we may assume that vy, > 0 for all L a residual subspace with dim(L) > 1.
Let ci1,...,cn be the set of distinguished points in V_ with v, # 0, and
put ¢; = ¢(ci,k;-) for i = 1,...,N. By Corollary 3.8 we know that ¢; has
exponential decay, and in particular lies in L?(V, ug). Put

N ={f€CC(Vieg)V | (f,0i)=0 Vi=1,...,N}
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Now it follows from (3.27) that if {f,} is a L*-converging sequence in Cg9
then the sequence {F(k)fnl., 4oz} converges in L%*(cp, + VL, vp) if L is a
residual subspace of positive dimension for which v; > 0. And of course we
have that F(k)fn(ci) = 0 Vi by the very definition of C25. We can choose
@' € O (Vieg)W such that (¢;,¢7) = &; j. Indeed, choose ¢ € C2°(Vieg)" such
that (¢, gz~57) is a nonsingular matrix, which is possible bychoosing ¢" close to
¢; in L*(V, ). Now take the basis dual to the linear functionals (-, ¢;) in the
space ®;C¢' = CN.

Choose a sequence { f; ,} C C2°(Vieg)" such that ¢ f;,, — ¢¢; in L2(V, )
for each function ¢ which has moderate growth (we can do this because ¢; has
exponential decay). Then F(k)fin(A) — 0 for each A € ¢y +iVLif L is a
residual subspace of positive dimension for which vy, > 0. We claim that in
fact F(k) finle, rive — 0in L?(cp +iVE, vp) for such L.

To sce this consider the sequence f; = fin— > (fins gbj)gbjECé”% converg-
ing to ¢;— (¢, ¢3)¢" in L*(V, ug). Hence the sequence {f(k)f:i7n‘cL+ivL} con-
verges in L?(cg, +iV%,vp). Therefore the original sequence {F (k) finle, 1ive}
has to converge in L?(cy, +iVE, ) as well.

On the one hand (fi , fin) — (¢i, ¢i), and on the other hand (f; , fin) —
|W/We, |ve, ({ci})(¢i, #i)%. This proves the theorem. O

Remark 3.21. It follows that the Fourier-Yang transform extends to a
unitary injection of Hilbert spaces

w
(3.28)  (Viun) T L2V vp) = (@ e +iVE )
L

with the direct sum taken over those residual subspaces L for which vy > 0
as a measure on cy, + V%, It is quite likely that (3.29) is in fact a unitary
isomorphism of Hilbert spaces.

Ezample 3.22. Define the vector p(k) € V by

(3.29) 20(k) = ko=l (k)ax + -+ + ln (k) on,

a>0
with {a;} = B a basis of simple roots and [;(k) € R_. Now it is easy to see
that p(k) is a distinguished point, and

(3.30) o(p(k), k,&) = Pk} ve e V0

This wave function is square integrable as it should be since v,y > 0 by direct
computation. The L?-norm of this function can be computed in two different
ways now. The first way is a direct evaluation using the formula fooo elrdy =
—I71if [ < 0. The second way is by doing the residue computation at p(k) as
in (3.24) and using (3.28). Comparison of the two answers yields a nontrivial



YANG’S SYSTEM AND HECKE ALGEBRAS 23

identity. In case R is a normalized root system and k, = k3 Vo, € R one
finds:

(3.31) det(c, a)ly ...l = W[ ]

OéER+\B
with 2p = > g = >, lioy, and ht(a = >, x50;) = >, x;. For R integral
this identity is an exercise in [4, Ch VI, Sec. 4, Ex. 6] with the invitation to
the reader to do the excercise case by case!

Remark 3.23.  For R of type BFI(even) we have two independent coupling
parameters, one for each orbit of roots. We hope that the method of this section
can be suitably adapted so as to also cover the case with one positive and one
negative coupling parameter.

4. Distinguished points and spherical cuspidal points

In this section we will classify the distinguished points for each of the
individual irreducible root systems case by case. The method uses induction
on the rank of R, and therefore the collection of residual lines is assumed to
be known. Now for each point L on a given residual line M we just verify that
(with Ry, = R):

#{Oé S RL\RM ‘ (L,Oé) = ka} < #{a S RL\RM ’ (L,Oé) = 0} +1

and the points L € M for which equality holds are by definition the distin-
guished points. This is how Theorem 3.9 is proved, and in the end Theorem
3.10 is easily checked by going through the list of distinguished points.

ProposSITION 4.1. Let V = R"™ with standard basis eq,...,e,. Let R =
R(Ap—1) ={a € Z" | (ya) =2, (a,> €;)) =0} ={e; —ej | i # j} and
W =W(A,—1) =S,. Fork e K, k+#0 there are no distinguished points and
up to the action of S, there is just a single residual line

(4.1) L={o=k+t(n—1k+t,....k+1t)|tcR}

Proof. The first statement is clear since the rank of R is n — 1. By induc-
tion on n it follows that the residual planes are conjugated by S, to planes of
the form

M=A{x={pk+t,(p—Dk+t,....k+t,qgk+s,....,.k+5s)|s,teR}

with p,¢ > 1 and p 4+ g = n. Observe that Ry has type A, 1 + A;—1 and
R\Rpy = {£(ei —¢j) |1 <i<p,p+1<j<n}. Thelines L in M we have
to analyze are those for which ik +t—jk—s=k< s=(i—j—1)k+1 for
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some ¢ =1,...,pand j = 1,...,q. Assume that exactly r coordinates of the
first p and the last ¢ coordinates coincide for some r > 0. Then we find that
#{a € Ri\Ry | (Lya) =ko}=r+1(fr<p,r<gq),r(ifr=p r<gqor
r<p,r=gq),r—1 @G r =p=gq), and #{a € RL\Ryn | (L,a) = 0} = 2r.
Clearly 7 + 1 < 2r + 1 with equality if and only if » = 0. Hence the only
distinguished line we find up to the action of S, is (4.1) O

DEFINITION 4.2. Let V = R™ with standard basis eq,...,e,. Let R =
R(B,) = R(D,) U{te1,...,xe,} = {a € Z" | (a,a) = 1or 2} and W =
W (B,) = C¥ xS, the hyperoctahedral group. The coupling parameter (k,k') €
K with k = ke;+e; (i # j) and k' = k., is called generic if

2(n—1)

(4.2) k] Gk +2K)(jk — 2K') # 0
j=1

ProroOSITION 4.3. For generic coupling parameters the distinguished
point of type B, are conjugated under the action of W to the points

(4.3) e\ kK eRY, e\ kK = c(x)k + K

where \ ranges over the set of partitions of weight n and x = (i,7) € X ranges
over the set of boxes of \. If A= (A1,..., \p) with Ay > Xg>---> A\, >1isa
partition of length (X)) = r and weight |A| =Y A\ = n then we identify X\ with
its Young diagram (with A\; bozes in the first row, Aa boxes in the second row,
etc.) Forx = (i,j) € A& 1 < j < \; the number c(z) := j—i is the content of
the box x. For example if X = (5,4,4,1) then ¢(\, k, k') = (dk+ K, 3k + K, 2k +
K 2k+K k+k k+K k+k K K K, —k+k | —k+k —2k+k  —3k+k) € RM.

Proof. By induction on the rank we have to consider the situation of a
parabolic subsystem of type A,_1 + B, with p + ¢ =n.

We have to consider a diagram as indicated below, composed of a Young
diagram with g boxes and a folded strip of p boxes. Let m; be the multiplicity
of the content 7 in the boxes of this new diagram.
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Young diagram with
q boxes

folded strip with p boxes

Now with c¢(k, k") € R™ as before we have
#{a € R| (c(k,K'),a) =ky} =mo + Zmimi+1

and

#{a S ‘ (C(k7 ]{?/)704) = O} - Zmz(mz - 1)'

Therefore we have to verify that
mo + ZmimiJrl <n+ Zmz(mi -1)= Zm?

with equality if and only if the new diagram is a Young diagram (i.e. m;t1 = m;
or m;—1ifi >0, and m;—1 = m; or m; —1if i <0). This will be an immediate
consequence of the following lemma. O

LEMMA 4.4. Let m; € N for i € Z with m; = 0 for |i| large. Then we

have
max(m;) + Z mimiy1 < Z m?
i i

with equality if and only if (say mo = max(m;) by shifting the index set)
mip1 =my; orm; — 1 ifi >0, and mi_1 =my; orm; — 1 if i <O0.

Proof. Since 23", m? — 23, mimiy1 = Y ;(mi — my41)? the statement
follows from
A+ 4+ >at+btet...

if a,b,c,... are integers, with equality if and only if a,b,¢,--- € {0,1}. O

PROPOSITION 4.5. If k' = (¢+ )k, k # 0 for some ¢ =0,1,...,p and
m=(my,1,...,m1) € NPT with |m| =", m; = n then the point
2 2

1
c(mik, k' = (g¢+ 5)k)
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1 1 1 3.1 1
4.4 = — — — = oo, =k, =k, ..., — n
(1) =t s 0+ = Pk Shosh S ER
—_—
m_ 1 times m; times
P+§ i

is distinguished if and only if m;11 = m; or m; — 1 fori > q + % (with the
convention that My 1= 0 and m; =0 fori>p+ %) and m;_1 =m; orm; — 1

%, ce g+t % All distinguished points for these coupling parameters are

obtained in this way up to the action of W.

fori=

PROPOSITION 4.6. If k'=0, k#0 (R of type Dy) and m = (my,...,mg)
€ NP with |m| = n then the point

(4.5) c¢(m,k,0) = (pk,...,pk,(p—Dk,...,k, 0,...,0) e R"
N—— ——
m, times mo times

is distinguished if and only if and only if my, = 1 and m1 = m; or m; — 1
for i > 1 and mo = [%(ml + 1)]. All distinguished points for these coupling
parameters are obtained in this way up to action of W.

PROPOSITION 4.7. If K = qk, k # 0 for some ¢ = 1,...,p and m =
(myp, ...,mo) € NPTY with |m| = n then the point (4.5) is distinguished if and
only if my =1 and m;y1 = m; or m; — 1 for i > q and m;—1 = m; or m; — 1
fori=2,...,q and my = [%ml] All distinguished points for these coupling
parameters are obtained in this way up to action of W.

The proof of these propositions is similar to the proof of Proposition 4.3,
and therefore will be skipped. The case k' = %k corresponds to the split C,,-
case, and k' = k corresponds to the split B,-case. For these two cases the
outcome can be compared with the results of [1] or [6, p. 174-175]. For type
E,, the list of distinguished points can be derived directly from the tables in
[6, p. 176-177]. For k # 0 there are 3, 6 and 11 distinguished points for n =6,
7 and 8 respectively (modulo the action of W).

DEFINITION 4.8. For R of type Fy let k =k for o long and k' = k,, for
« short. The coupling parameter (k,k') is called generic if

kK (3% & K')(2k & K')(3k & 2k")(k & k') (5k + 6k)(3k + 4K')-
(4.6) (2K £ 3K)(3k £ 5K) (k £ 2k') (k £ 3K') (k £ 4K') (k £ 6k') # 0

PROPOSITION 4.9.  For generic (k, k") of type Fy there are 8 distinguished
points as given in Table 4.10 (with ap = €1 — €2, g = €2 — €3, a3 = €3, ay =
%(—61 —eg—e3+ey) the simple roots and wy = e1+ey, wy = e1+e2+2e4, wg =
€1+ es + eg + 3eq, wy = 2e4 the dual basis of fundamental coweights). For
nongeneric (k,k’) there are no other distinguished points than those obtained
as limit of a generic distinguished point.
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The proof is by direct (though rather lengthy) computation, and will be
skipped (since it does not seem to be very instructive).

Table 4.10. The distinguished points for type Fj.

No c(k, k)

L. kwy + kwo + F'ws + Flw,

2. kwi + kws + (—k + k' )ws + K wy
3. kwi + kwo + (—k + k' )ws + kwy
4. kwi 4 kwo + (—2k + K )ws + k'wy
5. kwi + kwy + (=2k + K wsz + 2kwy

6. kzwl + k‘wQ + (—2](5 + k‘/)w?, + kw4

c(k, k') distinguished iff

(2k + 3K') (3K + 4K')
(3K + 5K')(5k + 6k') # 0
(k + 6K")K' # 0

(3k + 2k") (k + 3K')

(2k + 3K")(3k + 4k") # 0
(2k — 3K')(3k — 4K')

(3k — 5K')(5k — 6k') # 0
(3k + 2&") (k + 3K') # 0

(3k — 2k')(k — 3K')
(2k — 3K')(3k — 4K) £ 0

7. kwy + kwsy + (—Qk + k/)w:g + (3k — k/)W4 k(3k + k/) #0

8. kwo + (—k + k')wy

kK #£0

Remark 4.11.  For type Fy the map (k, k") — (2K, k) is a natural involu-
tion of the situation corresponding to the interchange of long and short roots.
For R of type Dy we have two distinguished points (3k, 2k, k,0) and (2k, k, k, 0)
for k # 0. They can be viewed as the specialization ¥ = 0 of No 1 and No 3

respectively.

PROPOSITION 4.12.  For k # 0 and R of type Hs there are 4 distinguished
points, which are all reqular. For k # 0 and R of type Hy there are 17 distin-
guished points, 12 of which are reqular. The results are listed in Tables 4.13
and 4.14. Here the numbering of the basis wy,wa,ws(,wys) dual to the basis
a1, e, as(,aq) of simple roots is according to the nodes from left to right in

the Coxeter diagrams

and

respectively, and T = (1 4+ V/5).
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Table 4.13. Distinguished points for type Hs.
No point ¢(k)

kw1 + kwo + kws

(14 7)Y (kwy + kws + kTws)

(14 7)Y (kwy + kwa + k(1 + 7)ws)
(24 37) " (k(1 + 7)w1 + kTws + kws)

o=

Table 4.14. Distinguished points for type Hy.
No point c(k)

1. kwi + kwo + kws + kwy

2. (1+ T)f (kw1 + kwa + kTws + kwy)

3. (14 7)Y (kwy + kwa + kTws + k(1 + T)wy)

4. (14 7) 7" (kwy + kwa + k(1 + 7)ws + k(1 + T)wy)

5. (24 37) "1 k(1 + T)w1 + kTws + kws + k(1 4+ 27)wy)

6. (24 37) "1 k(1 + T)w; + kTws + kws + k(1 + 37)wy)

7. (24 37) "1 k(1 + T)w; + kTws + kws + k(2 + 37)wy)

8. (34 57) "L (k(1 4+ 27)wy + kTws + kTws + kTwy)

9. (2 + 47) (kw1 + kTwa + kTws + kwy)

10. (2 4 37) " Hkwy + kwa + kTws + kwy)

11. (34 57) " HkTwi + kTws + kws + kTwy)

12. (54 87) "L (kwy + k(1 + 27)ws + kws + kTwy)

13. (1 +27) Hkws + kTws + kTw))

14. (2 + 3T) l(k?TWQ + kTws + kw4)

15. (14 7) " H(kwy + kwa + k(1 + 7)w,)

16. (14 27) " (kwa + kTws)

17. (14 7) " Thwy

PROPOSITION 4.15.  Let R be the normalized dihedral root system of type

Iy(m) with simple roots oy, . For j =1,2,...,[F] let 51, B2 € Ry be defined
by

) 1
sin 161 = sin ﬂ—jal + sin L)Oéz
m m m

s (g —1 mJ
sin — 3y = sin Mcxl + sin —JOQ
m m m

with dual basis 37, 35 of the form

277(21 1) v m(2j — 1)
———= 1 = (1 + cos -

os (27 = 1)

2sin

EE—C

2 sin® (2‘7_1)5 = —— 61 + B2
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For ki = kg,, ko = kg, with (k1 + kg cos W(zf;l))(kl cos % + ko) # 0 the
point

(4.7) c(ki, ko) = k157 + ko35
is distinguished, and all distinguished points are conjugated under W to these.

Proof. This is straightforward. O

As mentioned before, with the complete enumeration of the distinguished
points for each of the irreducible root systems at hand the proofs of Theorem
3.9 and Theorem 3.10 can be carried out by inspection. We now discuss which
of these distinguished points are spherical cuspidal, i.e. correspond to a square
integrable wave function. For the rest of this section we will assume that
ko <0 VYa€eR.

If ¢ € V is a regular distinguished point the criterium for ¢ to be spherical
cuspidal is easy, and was described in Example 3.16. However for singular
distinguished points it can be very difficult in our approach to actually check
whether the residue vanishes or not.

PROPOSITION 4.16.  Let A be the partition A\ = (i+1,17) withi+j =n—1
and i > 0,7 > 0,n > 2. The distinguished point c(\, k, k') given by (4.3) is
spherical cuspidal if and only if in case j =0 (i.e. ¢c(\, k, k') = p(k, k"))

(4.8) K< min(—%(n C )k, —(n — 1)k),

and in case j > 1

(4.9) %(j + 1Dk <k < %(j —i)k.

Let i be the partition pn = (i +1,2,19"Y) withi+j=n—-2andi > 1, j >

1, n > 4. The distinguished point c(\, k, k") given by (4.3) is spherical cuspidal
if and only if

1 1
(4.10) ijk <k < min(i(j — i)k, 0).

Proof. For the partition A this is clear from Example 3.16. For the parti-
tion p just use Algorithm 3.15. Details are left to the reader. O

PROPOSITION 4.17.  Let R be of type Fy. For which (k,k’) the previously
found distinguished points are spherical cuspidal is given in the next table. Note
that for a given No 1 up to 8 the point c(k, k') is spherical cuspidal for (k,k’)
in a nonempty open convex cone.

Proof. Again we skip the proof which is quite long but altogether straight-
forward. O
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Table 4.18. The spherical cuspidal points for type Fy. Each regular
point (so all cases except No 8) c(k,k’) is displayed by its coordinates with

respect to the set of roots {1, B2, 33, B4} defined by {81, B2, B3, b} = {B € R |
(c(k,K'),B) = kg Yk, Kk'}

No c(k, k") spherical
cuspidal iff

1. ((5k + 6k'), 3(3k + 4K'), 6(2k + 3K, 2(3k + 5k')) 5k + 6k’ < 0,
3k +5k' < 0.
2. ((k + 6K, (k — 6K'), 18K, 10k") k—6k' <0,
K <.
3. ((3k + 4K), (3k + 2k'), 2(k + 3K'), 2(2k + 3K)) 3k + 2k < 0,
k+ 3K <0.
4. (3(3k — 4k"), (5k — 6K), 6(—2k + 3k'),2(—3k + 5K')) 3k — 4k’ < 0,
—2k + 3K < 0.
5. ((3k — 2K"), (3k + 2K'),2(—k + 3K'),2(k + 3K")) 3k — 2K <0,
—k+ 3K <0.
6. ((3k — 2K'), (3k — 4Kk"),2(—2k + 3K'),2(—k + 3K')) 3k — 4K <0,
—2k + 3K < 0.
7. (9%, 5k, 2(—3k + k), 2(3k + k")) k<0,
-3k + K <0.
8. k <0,k <0.

PROPOSITION 4.19. For R of type Hs and k < 0 the 3 points 1,8 and 4
of Table 4.13 are spherical cuspidal, and 2 is not spherical cuspidal. Let R be
of type Hy and k < 0. The following are the reqular spherical cuspidal points:
1, 2, 4, 5,7, 8, 9, 12. At present we have not checked the singular ones (the
points 13 to 17) for spherical cuspidality.

PROPOSITION 4.20. Let R be of type Ia(m). The point (4.7) is spherical
cuspidal if and only if

27 —1 27 —1
(4.11) ki1 + ko COSL) <0, k COSM + ko <0
m m
In particular this is the case if ki = ko <0 (eg. if m is odd).
Proof. This is easy using the formulas in Proposition 4.15. O

The simplest criterion for spherical cuspidality is Theorem 1.7. How this
follows from the work of Kazhdan and Lusztig will be indicated in the next
section.
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5. Perspectives

Consider the following tabeau for hypergeometry associated with a root
system R.

‘ 1. The g-hypergeometric functions for R‘

t:q’“,q—ﬂl Jq=0,t=q‘1

2. Ordinary hypergeometric 3. Elementary spherical functions
functions for R for the affine Hecke algebra
4. Bessel functions for R 5. Elementary wave functions for

Yang’s system

Boxes 1,2,3 make sense for R an integral root system, and boxes 4,5 make
sense for R arbitrary (but finite). The nonreduced root system BC, admits
some additional flexibility, and a few extra boxes can be added [19], [34]. In
the first box we have the theory of Macdonald’s orthogonal g-polynomials
for root systems [24]. From the work of Cherednik the pivotal role of the
affine Hecke algebra as an indispensable tool has now become clear [7], [8],
[26]. In the second box we have the theory of hypergeometric functions for
root systems as developed by the authors (see [14] for a survey, and [29] for
some recent results), and which contains the theory of spherical functions on
a real semisimple Lie group. In the third box we have the theory of spherical
functions for the regular representation of the affine Hecke algebra, containing
(for q a prime power) the theory of spherical functions on a semisimple group
of p-adic type [25],[27]. The fourth box deals with a local version of the second
box near the identity element, and contains the theory of spherical functions
for Cartan motion groups [10], [17], [28]. Finally in the fifth box we have the
theory dealt with in this paper. Just as box 4 is the infinitesimal version of
box 2 one should think of box 5 as the infinitesimal version of box 3. The affine
Hecke algebra plays a role in box 1 and box 3, and this role is taken over by
the graded Hecke algebra in box 2 and box 5. Each of the boxes has its own
¢-function and one can speculate about the applicability of the method ofthis
paper in a larger context.

In box 3 there are no problems whatsoever, and the whole theory can be
applied without serious changes. Let F' be a nonarchimedean local field and
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let O denote the ring of integers of F'. The cardinality of the residue field is
denoted by ¢g. Let G be a semisimple algebraic group defined over F', which
is assumed to be of adjoint type. Let G(F') denote the group of F' rational
points of G, which we assume to be split (for sake of simplicity). We choose
an Iwahori subgroup Z C G(QO) and normalize the Haar measure on G(F') so
that Vol(Z) = 1. Denote by ?G the Langlands dual group, and let T be a
maximal torus of G. Let R C Lie(T)* denote the set of roots of G with
respect to T'. The character lattice of T is the weight lattice P of R, and if
X € P we denote the corresponding character by e*. The theory of elementary
G(O)-spherical functions on G(F) leads to an explicit Plancherel formula with
completely continuous spectrum which was studied in [25]. The Plancherel
measure i has support on the compact form 7. of T, and if we normalize
the spherical functions so that their value at the identity equals 1 then this
measure is given explicitly by:

[oer(e®(®) —1)
[loer(ale*(t) = 1)

where dt is the normalized Haar measure on T,, and N is the cardinality of

(5.1) dp(t) = (W g™ dt

R,. We are to use the explicit formula of Macdonald as a starting point,
analogous to Theorem 1.3. Replace ¢ by its reciprocal ¢~'. If we apply the
contour shift argument as explained in this paper we encounter (among other
tempered families) spherical cuspidal representations of the specialization of
the affine Hecke algebra at ¢—! at points of 7" where a point residue is picked
up. Via the involution i of the affine Hecke algebra defined by sending ¢ — ¢!
and T; — —q~ T} these correspond to certain cuspidal representations of the
specialization of the affine Hecke algebra at ¢, and all these modules share in
common the property that they contain the sign representation of the Hecke
algebra of the finite Weyl group W. From (5.1) it is clear that the eligible

residual points s of T" have to satisfy:
(5.2) #{a € R|e%(s) =1} +dim(T) = #{a € R | e%(s) = ¢ '}.

But these points s are in one to one correspondence with the distinguished
unipotent orbits of those semisimple subgroups H of G which are the central-
izer of a semisimple element of G. From the geometric classification of the
irreducible modules of the affine Hecke algebra by Kazhdan and Lusztig [18]
it is known that these are precisely the central characters for which there exist
cuspidal modules. Moreover, it is known that to each of those points there
belongs exactly one cuspidal module that contains the sign representation of
the Hecke algebra of W. In the classification of [18] these are denoted by /\/li 1
and the corresponding cuspidal representations M1 of G(F') are called the
generic Iwahori spherical cuspidal representations. When s is a real point of
type (5.2), then clearly log s is a (Lie(Ty), R, k)-distinguished point if we set the



YANG’S SYSTEM AND HECKE ALGEBRAS 33

root labels k,, all equal to —log q. Here T' = T, T, is the polar decomposition of
the complex torus T', and Lie(T,,) is considered as euclidean space with respect
to some W-invariant inner product (for example the Killing form). Hence there
exists a spherical cuspidal representation of the graded Hecke algebra for this
infinitesimal central character and value of k, namely the module of the graded
Hecke algebra corresponding to (MZ;)" (here (MZ )" denotes the module of
the specialization of the affine Hecke algebra at ¢! obtained from the module
./\/lf 1 using the involution i defined above). This proves Theorem 1.7.

But there are also important applications in the context of this box 3 itself,
all based on the analogue of Theorem 3.20. The analogue of Example 3.22 will
give the explicit formula of Bott and Macdonald for the Poincaré series of affine
Weyl groups [3], [23]. In general, this Theorem 3.20 provides us with a method
to compute the formal degree of the generic cuspidal representations, up to
an absolute constant. We use a formula of Li’s [21] saying essentially that
there exists a matrix coeficient of M, 1 which is obtained from the K-spherical
function at s by replacing ¢ by ¢~!. As was explained in Reeder [32] we need
to calculate the reciprocal of the square norm of this matrix coefficient in order
to obtain the formal degree, and this we do by appealing to the analogue of
Theorem 3.20. The resulting formula explains why the formal degree has such
a nice factorization in the examples that were calculated by Reeder [32]. We
shall give the precise statement in the following theorem:

THEOREM 5.1.  There exists an absolute constant ¢ # 0 such that the
formal degree of M, 1 is given by:

v aer(e(s) = 1)

) = ) )

where T[' is the product over all nonzero factors, and N is the number of
positive Toots.

It is quite likely that the methods of this paper can also be transfered to
box 2. However there are some technical difficulties to overcome now, due to
the fact that the special functions are more complicated. Once these difficulties
are resolved the theory will yield a proof of the main result of [5] along the
same lines as the proof of the formula of Bott and Macdonald mentioned above
(which in [5] was used as just one of the ingredients of the proof). More
importantly, the theory will yield the L?-norm computations of other highly
transcendental functions for which the method used in [5] fails.

Finally one may even hope that the methods of this paper apply to the
first box, but at the moment this is merely speculation.
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