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An algebraic theory of orthogonality for vector polynomials with respect to a
matrix of linear forms is presented including recurrence relations, extension of the
Shohat-Favard theorem, of the Christoffel-Darboux formula, and its converse. The
connection with orthogonal matrix polynomials is described.  © 1997 Academic Press

1. INTRODUCTION

Classical orthogonal polynomials and matrix polynomials orthogonal
with respect to some Hermitian positive matrix of measures satisfy several
algebraic properties, for example, recurrence relations. Matrix orthogonality
has already been studied by several authors. In [6] a part of our study,
considering polynomials with matrix coefficients, is made in the case of
square Hermitian matrices and a more precise reference to their work is
given at the end. The work in [5] is also concerned with this problem but
from another point of view; the difference is obvious on the matrix called
here 4 (xH= AH formula (15)) which is a Hessenberg matrix in their
framework and which is a banded matrix here. This problem was partly
investigated in [ 11]. This study started in [ 1], with other aims and nota-
tion, linked with previous work [7, 8].

This paper deals with algebraic aspects of matrix orthogonality. In par-
ticular we want to show how the structure of orthogonal polynomials with
respect to a p x ¢ matrix of arbitrary linear forms is a canonical one. The
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98 SOROKIN AND VAN ISEGHEM

scalar case is recovered if the matrix is of size 1 (p=¢=1) in the sense
defined in [2], sometimes called formal orthogonality. The vector case, i.e.,
g=1, as defined in [ 12, 137, is also recovered, and as in this last case, only
approximation with “regular degree” is considered (section 2).

Algebraic properties such as recurrence relations, a generalization of the
Shohat-Favard theorem, and a Christoffel-Darboux formula, are studied
in the case of orthogonality with respect to an abstract matrix of measures
known by their moments. As in the scalar case the moments can also be
considered as given by the coefficients of power series, here this means the
coefficients of a p x ¢ matrix @ of ordinary scalar power series with real or
complex coefficients. The link with the Hermite-Padé point of view will be
given, i.e., the simultaneous approximation of a matrix of functions.

The orthogonality is defined as right-orthogonality of a family of vector
polynomials H" =(H'",..,H")" through O(H"x")=0, v=... By
simple transposition this gives rise to left-orthogonality with respect to @*.
If (H™),., are the right-orthogonal polynomials and (E‘™),,-, the left-
orthogonal polynomials with respect to @, the Shohat-Favard theorem will
be presented in Section 7 in terms of the orthogonal family (H "), . ,, and
in terms of the biorthogonal family (H ", E"™), .

A kind of Christoffel-Darboux formula will be given in Section 8. As in
the scalar case ([3]), a converse result is proved, i.e., this identity charac-
terizes the matrix orthogonality through the recurrence relations.

One question is to define orthogonal polynomials with respect to a
matrix of linear forms as matrix polynomials or vector polynomials. The
choice which is done here is to define vector polynomials, but some
remarks are given at the end concerning this point which show that under
some restrictions on the order (see Section 2) of the vector polynomials,
these two points of view are equivalent. Moreover vector orthogonal poly-
nomials and square matrix polynomials are then two extreme cases of only
one theory. The basic idea would be that a matrix of polynomials is a set
of vector polynomials which are orthogonal. Through the recurrence rela-
tion satisfied by the orthogonal polynomials of each kind, this idea is made
clear in Section 9.

2. THE MATRIX HERMITE-PADE PROBLEM

Let p and ¢ be any fixed natural numbers, F(z) is a p x ¢ matrix of
functions

. el fv ) )
fk,j(z): Z Tkerls kzln“'ap) ]:19"'9 q,
v=0
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each function being a formal power series with complex coefficients. Fix
two multi-indices 7= (m,,..,m,) and n=(n,,..,n,) of order |m|=
my+ --- +m, and || =n, + --- +n, which satisfy |m|=|n| + 1.

The following problem is now considered as the Hermite—Padé problem
at infinity. We look for scalar polynomials H,, ..., H,, not simultaneously
zero, of degree not greater than respectively m; —1, ..., m,— 1 and such that
for some polynomials K;, i=1, ..., p the following relations are satisfied

R1=H1f1,1+ +qu1,q_K1=0(1/an+l)

: (1)
R,=H,f,,+ - +H,f,,—K,=0(1/z""").

There always exists non trivial solutions because the problem reduces to
solving a linear system of |z] equations for |m| =|77| + 1 unknowns (the
coefficients of the polynomials H;, k=1, ..., g). The polynomials K, ..., K,
are defined automatically as the polynomial part of the series H, f;; +
-~ +H,f,, i=1,.., p; if some negative degree occurs for a polynomial,
then the polynomial is zero. In general, the solution is not unique, even up
to the multiplication by constants. The problem can, equivalently, be con-
sidered in a neighbourhood of zero. In that case a recursive algorithm for
solving (1) can be found in [8] where no regularity assumptions are
required.

If p=1, the problem is the Hermite—Padé approximation of the first
kind, if ¢ =1 it is the Hermite—Padé problem of the second kind, also called
vector Padé approximation [13].

The problem (1) can be rewritten in matrix form with H=(H,, .., H,)’
(fori=1,..,q,deg H;<m;—1) and K= (K, .., K,)’

R(z)=F(z) H(z) = K(z) = O(1/z" 1), deg H<m, |m|l=|n+1 (2)
where F=(f;,), k=1,..,p, j=1,..,9, R, K, H are column matrices of

power series or polynomials, of size p for R and K, ¢ for H, and the
O(1/z"*') being understood as in (1).

3. REGULAR MULTI-INDICES AND
WEAKLY PERFECT SYSTEMS
In the following we will restrict ourselves to regular multi-indices 72 ([ 10]).

DErFINITION 1. A multi-index k = (k,, ..., k,;) € Z¢ is regular if

ki 2ky> -2k, =>k —1
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Regular multi-indices are uniquely defined by their order, if n is the
order and n=vd+k, k<d, then i=(n;);_ 4 n=+=n=v+1,
1= =Hy=V.

We now consider the following “canonical” basis for the vector space of
vector polynomials of size ¢

1 0 x x?
0 0 0

hO: 0 5 shqfl: 0 9hq: 0 s :h2q_ 0 s
0 1 0 0

For n=vg+k, k<q,n=0, h, has 0 for its components except for the
component (k + 1) which is x".

Any linear combination of 4, ..., /1, is said to be of order less than or
equal to n. A vector polynomial, cyhy+ -+ + ¢, h,, satisfying ¢, # 0 will be
called of maximum order; this is the analog of having maximum degree in
the scalar case.

So for all >0, n defines a regular multi-index (n,, .., n,), and H™ will
denote a vector polynomial of order n which satisfies

H("):Coho‘i‘ +Cnhn» C}77é0
R =FH" — K" = 0(1/z"* ) = O(1/z" ), ., O(1/z7 1)) (3)
The order of approximation is maximum.

The assumption that the approximation is maximum means that R" =
O(1/z"*"Y), and if ' =n+1, then R"™ # O(1/z" ™). This was already the
sense given in the case of vector approximation ([ 12]). The assumption
that the order of approximation is maximum limits the study to the classi-
cal non-degenerate or “normal” case.

To a vector polynomial H = (H,, .., H,) one can associate, as in [1] or
in [ 6], the scalar polynomial

px)= Y X H(x).

i=1

The degree of p and the order of H play the same role. Conversely if p is
known, x’~'H,(x?) is formed by the terms of p with powers equal to i — 1
(mod ¢). Recurrence relations for the H’s and the p’s are the same.

Let us define the matrix moments /"= (f} )i_1 ., ;—1..4> then
o0 fV
”:(Z) = Z v4+1°
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The infinite generalized Hankel matrix can be considered in block form,

or in standard scalar form (which defines the complex constants
hi,j’ 12()"]2 0)

e hoo hoyr hos

H = fl f2 S o= hl,O hl,l hl,z

The principal minors of size n x n of the scalar writing on the right hand
side are called the generalized Hankel determinants and are denoted by 7,;
by convention #;= 1. Then, for a regular index (n,, .., n,), looking for a
solution H" of maximum order, expanded in the basis (4,), leads to the
following linear system with respect to the constant c,, i=0, ..., n, ¢, #0

h0,0C0+ +h0,n—lcn—l+h0,ncn:0
: : (4)
hn71,0C0+ +hn71,n71cn71+hnfl,ncn=0

DEFINITION 2. An index n >0 is said to be normal if #,# 0.

LEMMA 1. If n is normal, then (4) has a unique solution, up to the multi-
plication by a constant a,,, where the leading coefficient is non zero. We get
as solution of (4), a vector polynomial

h0.0 hO,I hO,n
a hl,O hl,l hl,n
s , (5)
" hnfl,() P
hO hl hn

where the last row of the determinant is composed of vectors.

The proof is a direct consequence of Cramer’s formulae.

DermNiTION 3. The matrix F is called weakly perfect if all » are normal.

In the following, we assume weak perfectness of F or, in linear algebra
terminology, strong regularity of the matrix .
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4. BIORTHOGONALITY WITH RESPECT
TO A BILINEAR FORM

For each k and /, the linear functional @, , is defined on the space of
polynomials C[ x] by

Or(X") =111 v=0.

.If H" is the vector polynomial (H{", .., H")" then relations (1) or (5)
imply

O, (H"(X)X")+ -+ + 0, (H(x)x")=0, v=0,..,n,—1
(6)
e

(H{(x)x")+ - + 0, (H(x)x")=0,  v=0,.,p,—1

.1 -9 q

These relations can be put in matrix form. If C/[x] (resp. C#[x]) is the
vector space of vector polynomials of size ¢ (resp. of size p), then we define
O as the bilinear form from C’[x]xC[x] to C by: H=(H,, .., H,),
E=(E,, .. E,)

(EHyo=E*0H="3 Y 0, (Hx)E(x)) (7)

k=1 j=1

so that @ can also be considered as the matrix of linear forms (O, ),
k=1,.,j=1,.,q.
Similar to the (%,),-, we define the canonical basis (e;),=, of C[x]”

0 X x?
0 0 0 :
€p= 0 s 781171: 0 aep: O s 762p_ O s
0 1 0 0
As a remark, if ¢,=3%7_, e, then (6) is the expanded writing of

<émﬂ H(n)>@:0, m:(), ...,n—l.
which is equivalent to

{e,,, HM> 5 =0, m=0,...n—1. (8)
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As another remark, <{e,, h,>¢=h,, ,, and so the formula (5) can be
directly deduced from the orthogonality relations (6) or (8). Moreover the
fact that the order of approximation is maximum is given by

a”
(e H") o =0 A1 0. (9)

“"n

O can also be considered as a linear form from C[x] to .4, (O(x")=
(04.(x"))r.,), and in that sense it follows formally as in the scalar case

([2]) (in the notation the index x means that @ acts on the variable x)

F(z)=0, (Zix>.

From the beginning the conjugate transposed problem of (2) can also be
considered for F*.

If F is weakly perfect, then F* is also weakly perfect because its Hankel
matrix is 2 *. Then denote the solution of the transposed problem S =
F*E™ —M"™, n>0, and let «, be normalizing constants for £, then

0 if m<n,

_ _ 10
an | F i =m0

<hm! E(")>@* = <E(n)9 hm>z§ = {

From (8), (9), (10), we obtain sequences of biorthogonal polynomials

([4]1)

LEMMA 2. The sequences (H'™),., and (E"™),., are biorthogonal
sequences with respect to the bilinear form ©

0 if n#m,

Vn,m<0  (EY,H"Yo={ ., . (11)
a,x, " if n=m.

5. RECURRENCE RELATIONS

The previous non zero constants «, and «, are the leading coefficient of
respectively, H" and E (and may be changed in order to normalize the
vector polynomials in one way or another)

HM™ =g | + .., E("):(xngn_l,-...

n'"n
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THEOREM 1. There exists a unique set of complex coefficients a'™, m =
—Dynq, 020, n+m=0 such that the sequence of vector polynomials
(H®), is the unique solution of the recurrence relation

(@) fy(n+q) (D pym+1) (0) gy (n)
a,PH" D+ ... +a, " H" " +a,”H"
(= pgn—1) (=p)pg(n—p) _ (n)
+a,” H" '+ - +a, H" P =xH" (12)

with the initial conditions

HP = ... =H D=0
ho,o h0~j
HO =% j=0,..q—1
f% ho’o . hO’j b b b
hy - hj

and the coefficients are given by the solution of the system (14). In particular

(@) __9n
an -
a

n=0

b
n+q

(13)

a(fp):aner cyf;wqwrl ‘%

n=0
n+p >
a ’%nwtp ”y[;erl

Proof. The required recurrence relation is written in the following form
aglq)H(n-Fq): _a§1q71)H(n+q71)_ —a;l)H(’H'”—i- (x_a(no)) H(n)
_a;*I)H(nfl) I _a(n*li)H(nfp).
Because xh, =h, , ,, the vector polynomial on the right hand side is of

order n+ ¢, so identifying the leading coefficient gives the expression for
a'?,n>0. Now H" "4 satisfies the orthogonality relations

<ek=H(H+q)>@:O, k=0,...,n+q—1

and the right hand side of the relation is orthogonal to (e, k=0, ..,
n—p—1), because xe, =¢; , ,. Let us develop this orthogonality

al e, H" Py g=<e,_,, xH") o
aLip)<en7p+lsHnip)>@+a£17p+l)<en7p+l’H(n7p+l)>@
=<e,_ +1»XH(n)>(~)
n (14)
agfp)<eb+q+1aH(n7p)>@+ +an71)<en+q7]’H(n+q71)>@
:<en+q—1>XH(n)>@'
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We get a system of p + ¢ linear equations with p + ¢ unknowns. The matrix
of the system is triangular and the diagonal terms are (e, H.),,
k=n—p,..,b+qg—1, which are nonzero, and thus there exists a unique
solution. In particular a'#’ can be given from the first equation

<en7p, XH(n)>@ _ <en’ H(n)>@ <€ H(;7)> —a %E+l
<en7p9H(’17p)>@ <enfp7H(nip)>@’ " ¢ ! %1

al—p =
from which the formulas in (13) are obtained.
The recurrence relation (12) can be written in matrix form as
AH = xH, (15)
where H is the infinite column vector (H'©, HV, ..)' (each term being a

vector, H could be written as a scalar matrix (oo x¢)) and A4 a scalar
infinite band matrix with p + ¢+ 1 diagonals

ago) . .. a(oq) 0 0
. a(l()) . . a(lq) 0
A= i
(=p)
ap
(=p)
0 ap +11
0 0

Equation (15) means that A is the matrix of the operator multiplying the
variable x in the set C?[ x] in the basis (H"), - .

If the solution of the dual problem (E),_, is considered, then in this
basis, the system (14) is a diagonal one. If moreover the E" are nor-
malized, such that

<E(n):H(n)>@:13 n>09

then the sequences (H ™), ., and (E™),_ , are biorthonormal, and the a'*’
are defined by

a® =E"TR XxH™ Y 4.
The matrix of the same operator in C”[ x] is, in the basis (E), ., given
by A*. This means that the infinite column E=(E"),., satisfies the

recurrence relations

A*E=XE.
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In explicit form, the (E'™), ., satisfy («, being the leading coefficient of
E"™ in basis (e,))

dﬁ,jfp)E("+P>+ 4 a VECTY g OE™
+a) [ E"TV 4 ... +d£,‘flqE”*‘1=xE("> (16)
with the initial conditions

ECo—= ... =FED=9

ho,o hO,kfl €o

Eo - %
Hi

hk,o hk,kfl Cr

Of course M and S (S =F*E ™ — M) satisfy the same recurrence
relation with different initial conditions.

LeMMA 3. If the leading coefficients of H™ and E" are respectively a,,,
and o, defined by

< %’ >p/p+q _ < %l >f//p+q
an: b (Xn: b
,7{;,+1 ]fn+1

then

_ —p) (—p)
(@0 al®) = (@) a ) )

(the q and p exterior to the parentheses are powers, those interior to the
parentheses are indices, as before).

Proof. We have

h0,0 e hO,n

a .
<E(}’l), H(")>9: a’nenﬂl ' n
”yf;t hnfl,O hnfl,n ”yf;t

h h, “
0 2) (17)

Let us define C,=(#,/#, )79, a,=C?, &,= C4, then from (13)

)q_ |:°?fn’%n+p+q:| pq/(p+q)
RN '

n+p<tn+gq

(a0 -wealt,
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Similarly with the a{ ), it follows

(@) g~ )p_{%’?wf’?w} ”*‘”{qu}

n+p’ n+p+qg—1
Hy Ky iy s pHig
ra/(p+q)
|:’%%n+1l+q:|
b
%er'%Hrq

which ends the proof.

6. MATRIX HERMITE-PADE APPROXIMANTS

From the solution of (2), it is possible to construct the matrices of
dimension respectively p x¢q, ¢ x g, pxq

R =(R(”) R+ 1D R(n+q71))
n b 9 *c

@,7=(H("),H("+l), .y H(”“’*”)

P,= (K", K"+,  Kr+a=D)

with which (2) can be rewritten as
Rn = ﬂ:@n - Pn = (U)( 1/Zn)

where O(1/z") is a matrix of terms O(1/z%), where the powers of a column
or of a row are regular multi-indices (decreasing in the columns and
increasing in the rows), and so P,Q, ' is a “matrix Hermite-Padé approxi-
mant” of F. The classical cases are exactly recovered, i.e., the scalar case if
p=¢q=1, the Hermite—Padé approximation of the first or the second kind
if g=1 (vector case [12]) or p=1 (which follows from Mabhler’s connec-
tion between the first and second type of approximation [9]).

7. SHOHAT-FAVARD THEOREM

The orthogonality implies a recurrence relation satisfied by the vector
polynomials H . The Shohat-Favard theorem is the converse of this
property. The result for orthogonal polynomials can be put in two forms.
The first one involves only the “right” polynomials H ", and is written
taking care only of the zero conditions of orthogonality. The theorem is as
follows
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THEOREM 2. If the sequence of vector polynomials H" = (H\", .., H'")'
is defined by

q
xH"= Y aPH"H 4?0, n=0,

k= —p

with the initial conditions H = =0, k>0, H®, k=0, .., g— 1 arbitrary, of
maximum order k, then there exists a p xq matrix @ of linear functionals
(@[,j, i= 1), v Dy j=1,..,q such that if n defines the regular multi-index
Ny, .,

q
Y, 0, ,(H"x")=0, v=0,..,nm—1, i=1,.,p.
j=1
Proof. The first step of the proof is to determine @ by its moments &% o
i=1,.,p, j=1,.,q, k=0 using the orthogonality conditions for v=0,
which gives

q
Y 0., (H")=0, i=1,.,p n>i

Jj=1

The functionals are defined row by row. We define @1,1( )= @? 1 #0, then
for n>1 the first equation defines successively 9 ,, .., ) q,Q{ RS 11}
terms of O} |, so all the moments @} ; are defined for j=1, .., ¢ and all k
pOSlthe from the first one 9, (if thls one is zero, then all the forms @, ,,
=1, .., ¢ are identically zero) Similarly the same equation written for the
second row, begins at index 7 =2 and so all the moments @% ; are defined
from the two first ones @9 |, 69 ,.
For the row i (i>1), all the moments are obtained from the first / ones,
,if i=ng+p, 0<p<gq, 67,,..,0},.,0,,,..,07, The space of solu-
tlons O is a vector space of dlmensmn (p(p+1))/2 as in the vector case
of dimension p ([ 12], where unfortunately p! was written for the sum
1+ - +p)
The second step of the proof is, @ being defined by its moments, to verify
the orthogonality relations. By definition

q

xH(n): Z aff”H“’“”,

so it follows that
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and all the terms of the sum on the right hand side are zero if n =i+ p,
which is the right condition to be satisfied. All the orthogonality conditions
are similarly satisfied.

A second form of the theorem can be given in a bilinear setting. The
orthogonality conditions are completely written

{e,,, H™MY 5 =0, m=0,..n—1, <{e,, HM>,#0,
or equivalently, the £ being of maximum order,

=0 if m#n,

Em H™
< >9{7&O if m=n.

The bilinear form of the theorem is the following

THEOREM 3. If H"™ =(H", ...,HEI"))’ and E'" =(E\", .., E;’”))’ are
sequences of vector polynomials of size q and p respectively, the first g
(resp. p) of them have maximum order, defined by the recurrence relations

q
XH™ =Y a®H"+0), H =0, k>0, H, ., H9" fixed

k=—p

YEW= § @ REeO ER_0] k>0, EO, . E¢ fixed,
k=—gq

where a'? #0 and a' 7 #0 for all n>0, then there exists a unique p X q

matrix @ =(0; ,);_\.._ . j=1...q of linear functionals such that

CE™, H™Y 6=96,,,  n,m=0.

Proof. Let us look at the values (E", H™Y, We have E" =
a,e,+ ---, as previously denoted, so if n=vp +v,, vy < p, then

<E(n)’ H(}1)>@= a_'n<e}19 H(")>@

:a'_n<e}17pa XH(n)>6')

¥ q(—P) (n—
®,d, p<en—p’Hn p)>9

(=p) 4 (=p) (=p) (vo)
ndy panfpp“'anflzvfl)p<€v0’H "0 >8

Il
1331
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The «, can be expressed through the coefficients of the recurrence relation,
identifying the leading coefficient

4
() — (k) (k)
xEW= % a MNE

k=—q
7(—p)
%y _an+p(xn+p
— F(— 7(—p)
O( an (vfl)p “an O(n

so finally
<E("), H(”)>@ — <E(V0), H(VO)>@.

If the initial conditions ensure { E", H"> =1 for n=0, .., p—1, then
this relation is satisfied for all .

The initial conditions are known from the p(p +1)/2 values <{e;, /) o,
0<j<i<p—1, which is equivalent to knowing the p(p+1)/2 values
CED, HYY 5,0<j<i< p—1. Finally to know that these last ones are the
Kronecker symbol, defines a unique matrix of linear forms @ such that

Vm,n?(), <E(m)> H(n)>@:5n“m' (18)

8. CHRISTOFFEL-DARBOUX FORMULA

In the scalar case, for a family of polynomials (P;),~, orthogonal with
respect to a linear functional ¢, where P (x)=t,x*+ --- and h,=c(P})
the Christoffel-Darboux formula is as follows

G| t, P, (x)P,(y)—P, (y)P,(x)
z h/ P (x )Pk(y):l,,ﬂh,, x—y

k=0

The left hand side of this formula is to be considered as a reproducing
kernel

n

1
K, (x, p)= Y, 7 Pux).Pi(y)

k= Ohk
AK,(x, ) P(p))=Pi(x), k=0,.,n
The generalization of the Christoffel-Darboux formula needs the definition

of a kind of reproducing kernel ([1]) for the vector polynomials H and
E" which would be supposed to satisfy (18). We consider the following
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product, for vectors respectively of He C? and Ee C” as the ¢ x p matrix,
denoted HE (to avoid too many indices)

H,
HE_= (El ”'Ep)z(HiEj)iz1,...,q,j=1,...,p
H‘]
and then define K, (x, y) as the ¢ x p matrix
K. (x, y)= Z H"™(x) E™(p). (19)

Then
K, y) OHO () = 3 HOCE™ (), HO(3) o = HO(x)

m=0

k=0, ..n
(K, (x, y)* O*E"(x)=E"(y)  m=0,..,n

To obtain a kind of Christoffel-Darboux formula, we now study
(x =) K,(x, »)
= X (eH ) B = ) yE)
) ay) - a0
aé)‘” C - ' a';" E(O.)(J’)

=(HOx), .. H"T9(x))| 0 :
@’ J\E™(y)

0 —

aEJ) afn P) 0
—(HA(x), ..., H"(x)) | al?

0 ) )

0
;@q v ad® iafp)
E®(y)

X : , (20)

07 y)
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and finally, we get for n>¢g—1 and n> p—1 (the H"™ are taken in x and
the £ in y)

(x—y) K,(x, y)

—at=p

n+1
0 .
(/qu .
=D .. _ (=P
=(H(n7p+1) H(n+q)) a/1+1 an+p
> a(q) a(‘)
n—g+1 n
. 0
. (/q,p
(q)
an+q
En—a+1
X : (21)
E_(n+p)

This formula (21) is the generalized Christoffel-Darboux identity. It is
valid for n >0, the polynomials of negative index being zero. In the scalar
case where p=¢g =1 the formula becomes

(x—y) Y H"(x)E"™(y)

m=0

0 —a-U\/ E™
:(H(n)(x),H(f7+1)(x)) <a(1) a(;1+l><E(n+1()J(/l)>

and the usual formula is recovered if moreover the matrix A4 is real and
symmetric.

In the scalar case, Brezinski ([3]) has proved that the Christoffel-
Darboux identity is equivalent to the three-term recurrence formula. A
similar result can be proved here. Let two families of polynomials be given,
respectively in C? and C” satisfying, for all n, the generalized Christoffel-
Darboux formula (21) for given constants a!/.

We must first remark that the matrix 4 of the previous part is com-
pletely known except the main diagonal (a'”),-,. So we will consider it
with arbitrary a” (we have put them equal to zero for simplicity, but these
values would disappear anyway in the computation). The formula (20) is
recovered and we write it in block form: the matrix in the middle is part
of A’, so B, contains the n first rows and columns of A/, y, the first n
columns and the rows from index n+ 1 to n + ¢ and similarly for the other
terms in such a way that the multiplications are possible (the H ) are
taken in x and the E™ in y)
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(x_y)Kn(xay)
— ), .. ghr-1) (n), ghr+qg—1) (n+q)
((H H ), (H H ), H )
E©

anl Cn :
><< V-1 Vn > E@=D

(
Or 1 anq)

Em
< E(O)
E<n‘1)>
_((H(O).“H(nfl)) H(n)) anl ﬂnfl (Onfl,l E(,,)
’ / B al=p) .
n n n—+p .
En+pr=1
E@n+p)

From this last one, (x — y) H")(x) E")(y) is obtained as

(x—y) H"(x).E"(y)
— ), .. gh-1 (n) . gnt+tqg—1)),/ (@ (n+q)\ I (n)
(H H")e,+(H H ) Vot a,"H" ) E

—H('”(l,1(E(°)--~E(”*'))’+ﬂ’n(E(”)---E“’“””)’—i—a(’p)f(“’”))

n+p
Separating the terms in x and the terms in y, it follows that

q

<xH(”)(x) -y
Jo—

a(k)H(n+k)(x)> E(n)(y)
p

V4
=H"(x) (yE“”(y)— > aLi"k)E‘"”)(y)>-
k=—q
This equality can be written more compactly as M(x) E™(y)=

H")(x) N(y), which is equivalent, from the definition of the product to the
equality for the components

M) EP()=HO@) N(p),  i=1g, j=1p
so there exists a constant 4, independent of i, j, x, y such that

M(x)=2,H"(x),  N(y)=2,E"(y)
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which is the same as the required recurrence relations with now a!”) =1,

q
xH™M(x)= Y a™H"*P(x)

k= —p

= 3 aRE)
k= —

—q

From the previous generalization of the Shohat-Favard theorem, it follows
that there exists a matrix of linear forms @ such that

<E(n)’ H(m)>@ = 5}1,m’

this leads to the expression of ¢!, the only coefficient not given as data

n >’
a® =(EM xH™Y,,

and this formula is in fact true for all the coefficients because of the link
between a'*' and @

a® =(E"TR xH™Y o, k=—p,..q.

9. MATRIX POLYNOMIALS

In [6] orthogonal matrix polynomials, ie., polynomials with square
matrix coefficients or equivalently square matrices of polynomials are
considered and their recurrence relations studied. For the sake of sim-
plicity, we suppose in the sequel that p>g¢, in the other case, we would
have to consider the polynomials E of size p. Let us rewrite in parallel
the recurrence relations satisfied by the vector polynomials H ™ for d con-
secutive indices

(—=p)
a,
—p)
. anJIr’dfl
a) @
x(H(n) H(n+dfl)) (H(nfp) H(n+zlfl+q)) .
. vy :
(q) (0)
an an+d—l
a'?
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If d is taken as the greatest common divisor (g.c.d.) of p and ¢, then we set
p=ad and ¢ = fd. The matrix on the right hand side can be put in blocks
of size d x d and becomes

B
X( Fl(n) F[(n+dfl) F{(n+kd) F[(n+kd+d71)) r‘k
E s aee

where the first and the last matrices I"~* and I'# are triangular and
invertible.

Now we define the matrix polynomial of size ¢ xd by Qy=(H™, ...,
H®Wd+4=1y and the preceding recurrence relation for the H is equivalent
to the relation with square matrix coefficients I” of size d x d

XQN:Z£: — QN+k'F/1(V’
rysrk resp. lower and upper triangular, invertible
o, feN relatively prime

If ¢ =1 the relation is the relation characterizing the vector orthogonality
of dimension p, if p =g¢, a three term recurrence relation is obtained as in
[6] where moreover @ =O@* or A=A* and so I' ;"= ("% )*

Conversely, suppose a recurrence relation with square matrix coefficients
dxd is given for matrix polynomials of size ¢ x d

B
XOy= Y Ovuxl%y,  N=0,

k= —a

with the first and the last matrices I"* and I'% invertible. By changing d
to d'=0dd (0 is the gcd. of o, ff), and Qy to (Qu, s Onis_1), the
recurrence relation becomes a recurrence relation of the same kind where
the sum is from —a' = —a/d to ' = /0 which are now relatively prime.

With the method explained in [6], it can be assumed without loss of
generality that one of the matrices " I'% is triangular, but without the
assumption 4 = A*, the other one is not trlangular.

Let us suppose that I",* is lower triangular for all N. The columns of
O, are denoted by H™¥+9 for i between 0 and d— 1, so the sequence of
vectors of size g(H ™), is defined and the recurrence for the matrix polyno-
mials give the following recurrence relation for the H

xH(NtI+i) — a(*p) AH(Ntl+ifp) 4o+ asg,)]+,'H(Nd+i+q)
+17171) (Nd+q+d71)
+ o Fallfs H
If the initial conditions are of maximum order, then it is clear that all the

vector polynomials are of maximum order only if the matrices I'5 are
triangular.
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It is now natural to define “matrix polynomials of maximum order” as
matrices of polynomials where all the columns are of maximum order,
which means that, expanded as a polynomial with matrix coefficients, Q
has as coefficient of x" a triangular invertible matrix.

If the study of orthogonal matrix polynomials is limited to matrix
polynomials of maximum order, this study is completely done through
the study of orthogonal vector polynomials defined very classically by
orthogonality with respect to a bilinear form, i.e., by a matrix of linear
forms defining a formal inner product (formal because it is not defined by
a symmetric, positive definite matrix of forms) and characterized either by
the recurrence formula, or by the Christoffel-Darboux identity.
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