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Abstract

We introduce a representation of the double affine Hecke algebra at the critical level ¢ = 1 in terms of
difference-reflection operators and use it to construct an explicit integrable discrete Laplacian on the Weyl
alcove corresponding to an element in the center. The Laplacian in question is to be viewed as an integrable
discretization of the conventional Laplace operator on Euclidean space perturbed by a delta-potential sup-
ported on the reflection hyperplanes of the affine Weyl group. The Bethe Ansatz method is employed to
show that our discrete Laplacian and its commuting integrals are diagonalized by a finite-dimensional basis
of periodic Macdonald spherical functions.
© 2013 Elsevier Inc. All rights reserved.
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1. Introduction

It is well-known that the spectral problem for the bosonic one-dimensional n-particle
Schrddinger operator with pairwise delta-potential interactions (the Lieb—Liniger model) can be
solved by means of the coordinate Bethe Ansatz method [36,44.4]. In this approach, the eigen-
functions of the model are expressed as a linear combination of plane waves with expansion co-
efficients that are determined from the eigenvalue equation. In the repulsive coupling-parameter
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regime, the proof of the orthogonality and completeness of these Bethe eigenfunctions hinges on
the Plancherel formula for the Fourier transform [20,21]. In the case of periodic boundary condi-
tions, i.e. with particles moving on a circle rather than along a straight line, the discretization of
the spectrum is described through a system of algebraic equations for the spectral parameter that
are commonly referred to as the Bethe Ansatz equations. In the repulsive regime the solutions of
these equations are characterized as minima of a family of strictly convex Morse functions [57]
and the orthogonality and completeness of the associated eigenfunctions were demonstrated by
means of the algebraic Bethe Ansatz formalism [15]. Previously, the algebraic Bethe Ansatz
formalism had already been applied successfully in the computation of the quadratic norms of
the Bethe eigenfunctions [32] therewith confirming a remarkable norm formula conjectured by
Gaudin [23]. For an overview of the extensive literature regarding the Bethe Ansatz solution
of the one-dimensional bosonic n-particle model with pairwise delta-potential interactions the
reader is referred to the standard texts [23,33,43,55,54]. Among important recent developments
stand out: the discovery of integrable quantum models with particles on the line interacting pair-
wise through generalized point interactions involving combinations of § and 8’ potentials [1,
27]; ab initio approaches for the construction of the time propagator for the Lieb—Liniger model
(i.e. the fundamental solution of the time-dependent Schrédinger equation) avoiding a priori
knowledge concerning the Bethe Ansatz eigenfunctions (and their completeness) [56,50,2]; novel
methods providing an in-depth analysis of the orthogonality, normalization, and completeness of
the Bethe wave functions (i.e. the Plancherel formula) for the Lieb—Liniger model on the line in
the much harder attractive regime [16,50] simplifying previous discussions in [48] and [28].

A fundamental observation made by Gaudin revealed that Lieb and Liniger’s solution method
via a Bethe Ansatz applies to a much wider class of Schrodinger operators involving delta-
potentials that are supported on the reflection hyperplanes of crystallographic Coxeter groups
(i.e. the finite and affine Weyl groups) [22]. From this perspective, the original one-dimensional
bosonic n-particle model considered by Lieb and Liniger corresponds to the special situation
in which the Coxeter group amounts to the symmetric group in the non-periodic case and to
the affine symmetric group in the case of periodic boundary conditions. An elegant construction
in terms of integral-reflection operators due to Gutkin and Sutherland led to an explicit inter-
twining operator relating these Schrodinger operators with delta-potentials to the free Laplacian,
therewith demonstrating the integrability of the quantum models in question [26,25]. It turns out
that in the case of a finite Weyl group the integral-reflection operators of Gutkin and Suther-
land give rise to a representation of a degenerate affine Hecke algebra, a viewpoint that proved
to be useful for determining the Plancherel formula for the corresponding eigenfunction trans-
form both in the repulsive and in the attractive coupling parameter regime [28]. In the case of
affine Weyl groups the integral-reflection operators give rise to a representation of a trigonomet-
ric degenerate double affine Hecke algebra at critical level, and in both cases (finite and affine)
the Schrodinger operator and its commuting quantum integrals can be interpreted as central el-
ements of this degenerate (double) affine Hecke algebra represented alternatively in terms of
Dunkl-type differential-reflection operators (that arise as images of the directional derivatives
under the Gutkin—Sutherland intertwining operator) [18]. Even though the completeness of the
Bethe Ansatz eigenfunctions for the delta-potential models associated with affine Weyl groups
is known in the repulsive parameter regime [17], a complete proof establishing their orthog-
onality and closed norm formulae generalizing the corresponding results of Dorlas [15] and
Korepin [32], respectively, in the case of the affine symmetric group is not yet available for gen-
eral affine Weyl groups. In [17] a conjectural Gaudin-type formula for the quadratic norms of
the Bethe Ansatz eigenfunctions was formulated and in [5] the correctness of this conjecture was
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confirmed on a case by case basis for small Weyl groups (up to rank 3). The idea of this case by
case test of the norm conjecture is to reduce its proof to the verification of an elementary (but
tedious) algebraic identity, which is then readily checked by brute force for small Weyl groups
with the aid of symbolic computer algebra.

In [28] it was pointed out that the Bethe eigenfunctions of Gaudin’s delta-potential models
with finite Weyl group symmetry are degenerations of the Macdonald spherical functions that
arise in the harmonic analysis of symmetric spaces of simple Lie groups over p-adic fields [37,
38,45]. This connection was explored further in [10], where it was shown that the Macdon-
ald spherical functions themselves can be interpreted as the Bethe Ansatz eigenfunctions of a
discrete Laplacian associated with the finite Weyl group. The transition from the Macdonald
spherical functions to the Bethe eigenfunctions of the delta-potential model corresponds in this
respect to a continuum limit in which the difference step size of the discrete Laplacian tends
to zero. For the (from the point of view of mathematical physics most relevant) special case in
which the Weyl group amounts to the symmetric group, the (finite-dimensional) spectral prob-
lem of the corresponding discrete Laplacian with periodic boundary conditions (thus passing
from permutation-symmetry to affine permutation-symmetry) was studied in [11]. The periodic
discrete quantum model in question constitutes an integrable discretization of the original quan-
tum n-particle delta-potential model on the circle introduced by Lieb and Liniger and can be
solved in a similar way via the Bethe Ansatz method. This model turns out to provide a concrete
quantum-mechanical description of a class of integrable systems originating from (the crystal ba-
sis for) the quantum affine algebra Uqa (n) [34, Sec. 7]. The orthogonality of the corresponding
Bethe Ansatz wave functions amounts to a novel system of finite-dimensional discrete orthogo-
nality relations for the Hall-Littlewood polynomials (as the Macdonald spherical functions are
usually referred to when the Weyl group equals the symmetric group) [12].

Recently, an explicit unitary representation of the affine Hecke algebra in terms of difference-
reflection operators was introduced for which the action of the center is diagonal on the basis
of Macdonald spherical functions [13]. The discrete Laplacian with finite Weyl-group symmetry
studied in [10] corresponds in this representation to a specific central element of the affine Hecke
algebra associated with a (quasi-)minuscule weight. In other words, in the representation of [13]
the center of the affine Hecke algebra provides a complete algebra of commuting quantum inte-
grals for the discrete Laplacian in [10]. The affine Hecke algebra representations in [13] are the
discrete counterparts of the degenerate affine Hecke algebra representations in [28,18] containing
Gaudin’s delta-potential models with finite Weyl group symmetry. The aim of the present paper
is to lift the construction in [13] from finite Weyl groups to affine Weyl groups so as to enable
dealing with periodic boundary conditions. In the very special case of the affine Weyl group of
rank one such a construction was presented recently in [14].

Specifically, we introduce a representation of the double affine Hecke algebra at the crit-
ical level ¢ = 1 in terms of difference-reflection operators and use it to construct explicit
discrete Laplacians on the Weyl alcove corresponding to central elements associated with the
(quasi-)minuscule weights. (This algebra is not to be confused with the trigonometric degen-
erate double affine Hecke algebra represented by the Dunkl operators for the trigonometric
Calogero—Sutherland system diagonalized by the Heckman—Opdam multivariate Jacobi poly-
nomials [47,46], or with the ¢ — 1 degenerate double affine Hecke algebra represented by the
Dunkl-Cherednik type operators for the confined rational Ruijsenaars system with hyperoctahe-
dral symmetry diagonalized by the multivariate Wilson polynomials [24.8,9].) The Bethe Ansatz
method is used to show that our Laplacians are diagonalized by a finite-dimensional basis of peri-
odic Macdonald spherical functions. When the affine Weyl group is equal to the affine symmetric
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group, this reproduces the discrete Laplacians with periodic boundary conditions introduced
in [11] together with the Bethe Ansatz solution. For arbitrary affine Weyl groups, the present
construction provides a discrete counterpart of the representations of the trigonometric degener-
ate double affine Hecke algebra at critical level in [ 18] governing Gaudin’s delta-potential models
with periodic boundary conditions.

It is well-known that the Macdonald spherical functions are limiting cases of the Macdonald
polynomials [40,41]. It is therefore expected that the difference-reflection representation of the
affine Hecke algebra in [13] interpolates between the Dunkl-type differential-reflection repre-
sentation of the degenerate affine Hecke algebra in [18] and Cherednik’s basic representation of
the double affine Hecke algebra containing Macdonald’s g-difference operators diagonalized by
the Macdonald polynomials [7,42]. Based on Ruijsenaars’ results in the rank-one case [52], it is
moreover plausible that the model of Lieb and Liniger with periodic boundary conditions is a lim-
iting case of the elliptic quantum Ruijsenaars—Schneider system introduced in [51]. This points
towards the expectation that in the periodic situation the difference-reflection representation of
the double affine Hecke algebra at ¢ = 1 presented here should interpolate between the Dunkl-
type differential-reflection representation of the degenerate double affine Hecke algebra in [18]
and Cherednik’s general double affine Hecke algebra representation related to Ruijsenaars’ com-
muting difference operators with elliptic coefficients and their Weyl-group generalizations [6].

The paper is organized as follows. Section 2 first recalls some necessary preliminaries con-
cerning (double) affine Hecke algebras and their Weyl groups. Next a fundamental multiplication
relation in the double affine Hecke algebra at the critical level is formulated describing the
multiplicative action of generators on basis elements at ¢ = 1. Sections 3 and 4 generalize,
respectively, the difference-reflection representation and the integral-reflection representation
of the affine Hecke algebra introduced in [13] to the level of the double affine Hecke algebra
at ¢ = 1. For the construction of the double affine extension of the difference-reflection rep-
resentation, the multiplication relation from Section 2 turns out to be instrumental. Both our
representations of the double affine Hecke algebra at critical level act in the space of complex
functions over the weight lattice and are proven to be equivalent with the aid of an explicit inter-
twining operator in Section 5. The action of central elements in the double affine Hecke algebra at
g = 1 under the difference-reflection representation gives rise to an integrable system of discrete
Laplace operators described explicitly in Section 6. Section 7 employs the Bethe Ansatz method
to diagonalize the commuting Laplacians at issue by means of a basis of periodic Macdonald
spherical functions spanning the finite-dimensional subspace of periodic Weyl-group invariant
functions over the weight lattice. The paper ends in Section 8 by discussing the unitarity of the
difference-reflection representation with respect to a suitable Hilbert space structure and conse-
quent orthogonality relations for the periodic Macdonald spherical functions. Some technicalities
regarding the construction of the difference-reflection representation and the study of its unitarity
are relegated to Appendices A and B at the end of the paper.

2. The double affine Hecke algebra at critical level

The primary objective of this section is to set up notation and recall some basic facts con-
cerning affine Weyl groups and their double affine Hecke algebras at the critical level g = 1.
A more complete discussion with proofs can be found in the standard literature [3,30,42,7]. Our
presentation of these preliminaries (cf. Sections 2.1 and 2.2) closely follows Macdonald’s dis-
cussion in [42]. In addition, we describe a (for our purposes) essential multiplication formula in
the double affine Hecke algebra at critical level between the basis elements of the affine Hecke
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algebra and a system of generators for the group algebra of the weight lattice (cf. Sections 2.3
and 2.4).

2.1. Affine Weyl group

Let Ry C V be an irreducible reduced crystallographic root system spanning a real finite-
dimensional vector space V with inner product (-, -), and let Rg = {a¥ | @ € Ry} denote the
dual root system of coroots ¥ := 2a/(a, ). Given a (fixed) positive constant' c, the nontwisted
affine root system associated with Rg is R := R 4 Zc. Here an affine root a =¥ +rc € R
is regarded as an affine linear function @ : V — R of the form a(x) = (x,a") + rc (x € V,
a € Ry, r € Z), which gives rise to an affine reflection s, : V — V across the hyperplane
Vo i={x € V |a(x) =0} given by

Sa(x) =x —alx)a. (2.1)

The affine Weyl group Wp is defined as the (infinite) Coxeter group generated by the affine re-
flections s4, a € R. The isotropy subgroup fixing the origin, which is generated by the orthogonal
reflections s, 1= s4v, o € Ry, is referred to as the (finite) Weyl group Wy (associated with Rp).
For y € V, let us denote by ¢, : V — V the translation determined by the action #,(x) :=x + y.
Since SqvSgv4re = trea, the elements of Wg can be written as vf., with v € Wy and X in the
root lattice Q := Spany(Ryp), i.e. Wg = Wy X t(cQ) (where t(cQ) denotes the group of trans-
lations 7., A € Q). By extending the lattice of translations from the root lattice Q to the weight
lattice P :={A € V | (A,aV) € Z, Ya € Ry}, one arrives at the extended affine Weyl group
W = Wy X t(cP) consisting of group elements of the form v?.) withve Wy and A € P.

A (fixed) choice of positive roots Rar , with a simple basis a7, ..., oy, determines a set of pos-
itive affine roots R := Rg tu (Ry + Nc) generated by a basis of simple affine roots a, ..., a,
of the form ag := ozg +candaj = a}/ for j =1, ..., n.Here n denotes the rank of Ry (=dim V)

and g := —v with ¢ € R(‘)|r being the highest short root (so " is the highest coroot of R}'). The
action of w € W on V induces a dual action on the space C(V) of functions f : V — C given by

(wf)x) = f(w_lx) (w eW, feClV), xe V). 2.2)

The affine root system R C C(V) is stable with respect to this dual action. For w € W the length
£(w) is now defined as the cardinality #R (w) of the (finite) set

Rw):=R"nw ' (R7), (2.3)

with R :=—RT =R\ R".Forwe W and j € {0,...,n} one has that
U(sjw) = L(w) + sign(w ™ 'a;), (2.42)
L(ws;j) = L(w) + sign(wa;), (2.4b)

1 Tn most of the standard literature the constant c is normalized to have unit value; for our purposes, however, it is more
convenient to regard c¢ instead as a positive scale parameter.
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where we have employed the short-hand s := s4; (and with the sign function on R being defined
as sign(a) = 1 fora € R™ and sign(a) = —1 for a € R™). It follows inductively from Eqs. (2.4a),
(2.4b) that any w € W can be decomposed (nonuniquely) as

W=usj --Sj, (2.5)

with ji, ..., je €{0,...,n}, £ =¢4(w),and u € 2 :={w € W | £(w) = 0}. Such a decomposition
(with £ = £(w)) is called a reduced expression for w. Given a reduced expression (2.5), one has
that

R(w)=1{by,...,be} and w=usp, - -sp,, (2.6a)

where
bkzzsjz---sjkﬂajk (k=1,...,€) (2.6b)

(so bg =aj,).

Since Ié"’ is stable with respect to the action of £2 (as its group elements have length zero),
it is clear that the u € £2 act by permuting the elements of the simple basis ao, ..., a,. More
specifically, one has that ua; = Ay, (and thus us ju’l = suj), where j — u; encodes the cor-
responding permutation of the indices j =0, ..., n. The upshot is that W = £ x Wg with Wg
being normal in W, whence £2 is a finite abelian subgroup: 2 = W/ Wpgr = P/Q. The extended
affine Weyl group W can now be presented as the group generated by the commuting elements

from £2 and the simple reflections so, ..., §,, subject to the relations
usju”:suj, uef2, j=0,...,n, (2.7a)
and
(sjs)™* =1, jk=0,...,n. (2.7b)

Heremj, =1if j =k and m j; = 7 /aji (€ {2, 3,4, 6}) with « j; denoting the angle between Vaj
and V,, if j # k (and the provision that for n = 1 the order m g = mg; = 00).

Remark 2.1. While here for technical simplicity it was assumed from the start that our underly-
ing affine root system R is nontwisted and reduced, it is expected that—at the price of a fairly
amount of additional notational overhead—in principle much of the construction below can be
generalized so as to incorporate the cases of twisted and even nonreduced affine root systems.

2.2. Double affine Hecke algebra at critical level

A function t : W — C\ {0} satisfying that (i) 7,5 = Ty Ty if L(ww) = £(w) + £(w) and
(i) ty = 1 if £(w) = 0 is called a length multiplicative function. Such a function is completely
determined by its values on the simple reflections and consistency demands that 7;; = 7y, if s;
and s; are conjugate in W (where j,k =0, ...,n). Let us denote by 7y and 7; the values of t
on the reflections in the simple roots a; with o; short and long, respectively (with the conven-
tion that all finite roots are short when Ry is simply-laced). The value of 7, is thus completely
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determined by 7y and the number of reflections s, with &, short and 7; and the number of re-
flections s, with «j, long appearing in a reduced expression (2.5). Following customary habits,
the multiplicity function will also be denoted by t. This is a function t : R — C\ {0} satis-
fying that 7, = 7, for all w € W and a € R, which means that its value is constant on the
W -orbits of affine roots. Upon compatibilizing both functions on the simple elements such that
Tj =T, = Ty, for j =0, ..., n, one can compute the values of the length multiplicative function
by means of the multiplicity function via the well-known formula

Ty = l_[ 4. (2.8)

acR(w)

Throughout the paper we will always assume that neither t; nor 7, is a root of unity (unless
explicitly stated otherwise).

The double affine Hecke algebra at critical level H is now defined as the complex unital
associative algebra spanned by the basis

X*T,, AeP, weW, (2.9)

with X* = T, = 1 if A =0 and w = 1, such that the following multiplication relations are satis-
fied (forallu € 2, j =0,...,n,we W,and A, u € P):

TuTw="Tuw,  TuX"=X"*T,, (2.10a)
TiTy =Tow+ x (w™'a;) (xj — 7 ") T, (2.10b)
/ X" — X'
A S5 -1
T]X =X"J T]+(TJ—T] )m, (ZIOC)
XA XH = XA (2.10d)

Here x : R — {0, 1} denotes the characteristic function of R~ and we have employed the short-
hand notations 7; := 7y, and 7 := Tj;. Furthermore, the prime symbols refer to the derivative
in the sense of calculus projecting W onto Wy and R onto Rg . More specifically, for v € Wy
and A € P one has that (vt.;) = v, whence for a = a" + rc € R this means in particular that
sy =sg witha' = (¢¥ + re)’ = V. Alternatively, the relation in Eq. (2.10b) can be replaced by
the equivalent relation (cf. Egs. (2.4a), (2.4b))

TwTj = Tus, +X(waj)(rj—rj_1)Tw. 2.11)
Throughout, fractions of the type in Eq. (2.10c) involving (double) affine Hecke algebra elements
or their images under a representation are to be interpreted in terms of their terminating geometric
series:

L [X X X i a) > 0,
N

X* — X% -
x5 if (A, o) (2.12)

_xhey _ xm2g xS (A, a) <0.
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The double affine Hecke algebra H contains several important subalgebras. The subalgebras
Hy C Hr € H C H spanned by Ty, with w € Wy, w € Wg, and w € W, respectively, are re-
ferred to as the finite Hecke algebra, the affine Hecke algebra, and the extended affine Hecke
algebra (i.e. the Hecke algebras of the finite Weyl group Wy, the affine Weyl group Wg, and the
extended affine Weyl group W). The defining relation in Eq. (2.10b) gives rise to the following
multiplication rule for the basis elements of these subalgebras:

TyTy = Tpp if L(wd) =L(w) + (@) (w,de W). (2.13)

A second way in which an extended affine Hecke algebra appears inside H (explaining the name
double affine Hecke algebra) is via its Bernstein—Zelevinsky presentation as the subalgebra with
basis X*T,, A € P, v € Wy. This affine Hecke algebra contains a large commutative subalgebra
C[X] C H spanned by X*, A € P, that is isomorphic to the group algebra of the weight lattice.
It is endowed with a natural Wp-action inherited from the action of the Weyl group on V re-
stricted to the stable lattice P: v(X?) := XV* (v € Wy, A € P). It follows from the relations in
Egs. (2.10a), (2.10c) that its Wp-invariant subalgebra C[X 1o spanned by the Wy-invariants

mu(X)= Y  X*, (2.14a)

neWor

with A in the cone of dominant weights
Pt:={ieP|(r,a")>0, Va e Rj}, (2.14b)
is contained in the center Z(IH) of the double affine Hecke algebra at critical level:

Cix™ c zH). (2.15)

It is immediate from the first relation in (2.10a) and relation (2.10b) that for any w € W the
reduced expression in (2.5) gives rise to the following decomposition of the corresponding basis
element T,,:

Ty =T,Tj - Tj,. (2.16)

In other words, the elements 7, (u € £2) and T; (j =0, ...,n) generate the extended affine
Hecke algebra H. To describe an appropriate system of generators for the group algebra C[X],
let us recall that a nonzero weight w € P is called minuscule if 0 < (w, ) < 1 for all @ € Ra’
and that it is called quasi-minuscule if 0 < {w,a) < 2 for all @ € RS’ with the upperbound
2 being realized only once. Together with the zero weight the minuscule weights constitute a
complete set of represententatives for P/Q, and the quasi-minuscule weight is unique and equal
to the highest short root ¥ € Ry. Since the orbit of short roots Wyt generates the root lattice Q,
together with the minuscule weights they form a generating set for the weight lattice P. Let

Py:={veP||vav)| <1, YaeRy\{v}} (2.17)
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(i.e., Py is the smallest saturated set containing all (quasi-)minuscule weights). Then the com-
muting elements XV (v € Py) generate C[X] and combined with the above elements generating
H this provides a (complete) system of generators for the double affine Hecke algebra H.

More specifically, the double affine Hecke algebra at critical level H can be presented as the
complex unital associative algebra generated by 7, (u € £2), T; (j =0, ..., n) and the commut-
ing elements X" (v € Py) (with T, = X" =1 if u = 1 and v = 0), subject to the relations

1.7, =T,; and TuTjZTujTu (u,uef2, 0<j<n), (2.18a)
(T —)(Ty+771) =0 ©<j<n), (2.18b)
TkaTj"-:TijTk"' (Oéjgﬁkgn), (218C)

—_——— — —

m ji factors m j factors
T,X' = X""T, (uef, vePy), (2.18d)

s’V 1 X" — XS;V
v s, — .

T/X =X Tj+(fl—l'j )m (Oéjén, v e Py), (2.18e)
X'X"=X"""  (v,D € Py such thatv + 7 € Py) (2.18)

(where it is understood that the number of factors m j; on both sides of the braid relation for H
in (2.18c) is the same as the order of the corresponding braid relation for W in (2.7b)). Notice
that the second term on the RHS of Eq. (2.18¢) amounts to a linear expression in the generators
because of Eq. (2.12) and the property that Py (2.17) is saturated (so the « ;-string connecting v
and s} v belongs to Py). The characterization of the group algebra C[X] as the algebra generated
by the commuting generators X", v € Py (2.17), subject to the relations in Eq. (2.18f) hinges in
turn on the fact that Py contains a linear basis for the weight lattice with respect to which Py
is path-connected in the following sense: for any v € Py there exists a path 0 — vV — ... —
v® =y of weights in Py such that two subsequent weights in the path differ by an element of
the basis at issue. In other words, the commuting algebra generated by the XV, v € Py (2.17),
subject to the relations in Eq. (2.18f) is freely generated by the generators corresponding to the
basis elements and thus isomorphic to C[X]. For classical root systems it is not difficult to single
out a basis for P with the above properties by inspecting the tables in Bourbaki, whereas for
[£2] =1 (so Py = Wpd U {0}) one may pick any choice of simple basis for the simply-laced
subsystem Wy¥. For the remaining exceptional types (viz. E¢ and E7) a suitable basis is readily
found with the aid of a small computer calculation.

2.3. Multiplicative action of C[X] on H

The first three defining relations (2.10a)—(2.10c) for H encode the multiplicative action of
(the generators of) H on (the bases of) H and C[X]; the last defining relation (2.10d) describes
the commutative multiplication within C[X]. To complete the explicit description of the multi-
plicative structure of H we provide a helpful formula describing the multiplicative action of (the
generators of) C[X] on (the basis of) H.

Let us recall for this purpose that the Bruhat order on Wp is defined as the transitive closure
of the relations w < ws, < £(w) < £(ws,) for w € Wg and a € R™ (cf. e.g. Ref. [30, Sec. 5.9]).
This partial order is extended to W such that elements belonging to different W/ Wg cosets are
not comparable [42, Sec. 2.3]:
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uw<uw < u=u and w<w {@,uecf2, w,we Wg). (2.19)

Some key properties of the Bruhat order that will be used frequently are (for w, w € W and
acRM):

w<w & wl<w !, (2.20a)
wLw = WS, Sws; Or ws; <w, (2.20b)

and
ws, <w <& a€ R(w). (2.20c)

Moreover, given a reduced decomposition (2.5) for w, all elements of W smaller than w in the
Bruhat order are the ones obtained by deleting simple reflections from this reduced expression.

Theorem 2.2. For any w € W and v € P} := Py \ {0} (2.17), the product T\, X" expands in the
basis (2.9) as

T, X' = X"VT, + > ( ot Y AT X”) (2.21a)

veW neWov
r<w

with expansion coefficients Ay, and B, , determined by the following recurrence relations for
J €10, ..., n} such that sjw < w:

A + gAY — AV ifsv > vand (n,aV) >0,
ASTY ifsv>vand (n,av) <0,
AL =1 f (n. &%) (2.21b)
Aslsw + gAY 5w ifsv<vand (n,a”) >0,
AL+ gAY if sv<vand (n,a") <0,

where we have employed the short-hand notation s =sj, o« =aj and g =q; :=1; — r;l, and

BY if sv>v,
B’ = (ADY, — ASTV) 41 o0 , 221c
! q UG;OV o vsw) {B.;jvsw—'—qBvsw lfSU<U, ( )
(n,a¥)=2
subject to the boundary conditions
1 ifn=
ATy { gn=vy B), =0, (2.21d)
’ 0 ifn#v'v ’

and

ALy, =B,,=0 ifvLw. (2.21e)
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Moreover; the expansion coefficients in question comply the following invariance with respect
to the action of §2 on the indices:

Az/vr{;tvw = AZ:ZJ’ B;v,uw = B:,w (u € ‘Q) (221f)
The proof of this theorem is by induction on the length of w; the details are relegated to the
end of this section.
For w € Wy, Theorem 2.2 amounts to a multiplication formula in the Bernstein—Zelevinsky
presentation of the extended affine Hecke algebra with basis X*T,, A € P, v € Wy. The expan-
sion for T, X" simplifies in this situation if v € Pj is dominant:

Corollary 2.3. For w € P (quasi-)minuscule and w € Wy, one has that

Ty X? = XV°T, + Z (B, + AY ,X")T,, (2.22a)

veWy
v<w

where the coefficients AY , and By, are determined by the recurrence relations (for s = s,

v, w v, w
a=uaj,q=q;with j€{l,...,n} such that sjw < w):
A© Ay sw if sv>vand (vw,a”) =0or sv < v and (vw,a") <0,
v AQ, sw T4AY o ifsv>vand (vo,a”) > 0orsv <vand (vo,a") =0,
(2.22b)
and
A oo =
w B;%,sw l'fSU >V %050 lfv 10[ @
Bv,w - B;i),sw +qu()Lfsw l'va <V + _qA%),SU) lfU o= —w, (222C)
0 otherwise,

subject to the boundary conditions Ay, =1, By, =0, and A}, = BY , =0 if v L w.

Corollary 2.3 is immediate from Theorem 2.2 and the following lemma upon setting A7, :=

w,w
Av,u; .

Lemma 2.4. For w € P (quasi-)minuscule and v, w € Wy with v < w, the expansion coefficients
AZ:L,Z, n € Wow, vanish if n # vw.

Proof. The proof is by induction on £(w) starting from the elementary case that £(w) = 1. For
w=s; (j=1,...,n)itis readily deduced from Theorem 2.2 (or alternatively from Eq. (2.18¢)
and the fact that w is (quasi-)minuscule) that

0 ifsjo=uw,

T;X? — X%i°T; =
/ / {qu if sj0# o,
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which confirms the stated vanishing property of Agjﬁ if £(w) = 1. When £(w) > 1 we pick
s = such that sw < w. For n # vw the recurrence relations in Eq. (2.21b) combined with the
induction hypothesis entail that

—qAySw ifsv>vand (n,aV) >0,
0 if d(n,av) <0,

AN — 1 sv>vand (n,a”) (2.23)
’ 0 if sv <vand (n,av) >0,
gAY if sv <vand (n,a) <0,

where A%y = 0 if sy # vw. Since the equality sy = vw implies that (n,a") =
—(w sy, v la) = —(w, v '), it is moreover clear from Eq. (2.4a) that in this situation
(n,av) <0 if sv > v and (n,a") > 0 if sv < v. In other words, the coefficient A%y, in
Eq. (2.23) vanishes (and thus so does AZ:“J) .0

Remark 2.5. The recurrence relations in Theorem 2.2 and Corollary 2.3 are reminiscent of the
recurrence for the Kazhdan-Lusztig R-polynomials in the expansion of affine Hecke algebra
elements of the form Twill (w € Wpg) in terms of the standard basis T,, v € Wg [30, Ch. 7]. In

fact, it is manifest from our recurrence relations that the coefficients Ay, By, and A7, By,
are themselves polynomials in the indeterminates ¢; =7; — © ;1 with integral coefficients. The
boundary conditions in Eqs. (2.21d), (2.21e) imply that these expansion coefficients are actually
quite sparse. For instance, it is immediate from the recurrence that all coefficients B ,, vanish

unless v € Wy Similarly, in Corollary 2.3 the coefficients B,‘jf w vanish if @ is minuscule.

Remark 2.6. For £(w) =0 and £(w) = 1 the formula in Theorem 2.2 reproduces the relations in
Egs. (2.18d) and (2.18e) (in the form of Eq. (2.25a) below), respectively. In principle the expan-
sion coefficients AZ:Z), B:f,w (v < w) can be computed inductively from the recurrence relations
in explicit form for any w € W, but the expressions soon tend to become quite cumbersome. In
the very special case that Ry is the root system of rank one and v = £tw, with w denoting the
minuscule weight, then it is not hard arrive in this manner at the following explicit expansion

formula [14]:

TpX® = XV,

e (£(ws) — £(w)) XC@I=LRNEDTTT N L (g(w) — L)) T,
veW,v<w
where ¢ € {1, —1}, X := X?, 5 := 51,
Ay =T (g gy, e [0 TUEWR
1+ 12 1 ifwe W\ W,

and T 1= 1.
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2.4. Proof of Theorem 2.2

We need to show that the product T, X" expands on the basis X "y (LeP,veW)as

T, X" = Z (Bg,w + Z Aﬁ:;x") Ty, (2.24)

veW neWov
v<w

with expansion coefficients Ay, By ,, governed by the recurrence relations and boundary con-
ditions stated by the theorem. For £(w) = O the expansion in question reduces to Eq. (2.18d).
For £(w) > 0, we pick s :=s; (j =0, ..., n) such that w := sw < w and perform induction with
respect to the length of w:

TuX'=T,TX" =) <B,‘j’stTv + > AZ:;)TSX"TU).

v<w neWyv

Invoking of the commutation relation (cf. Eq. (2.18e))

gX"+q if (n,a")=2(&n=0a),
gX" if (n,aV)=1,
T,X"=X"T,+ {0 if (n,a) = o, (2.252)
—gX*" i (n,a¥) =
T (@ n=—a)
(where o = ) followed by the multiplication rule (cf. Egs. (2.4a), (2.10b))
T if sv > v,
T,T, = . (2.25b)
Tsy +qT, ifsv<wv,

entails that:

- Z(BZ,@ t 2 AZIEX&,")“” +4q ) (Bv”,w > AZifDXS’")Tv

v<w neWov ;;vgj?j neWyv
s (X amx- Y anx)
v~ neWyv neWov
(n,aV)>0 (n.a¥)<0
.V 1.V
+qZ( oA X AU,@)TU- (226)
v<w neWyv neWpv
(n,a¥)=2 (n,a¥)==2

Upon substituting w = sw, exploiting that v < w if sv < w or v < w (in view of Egs. (2.20a),
(2.20b)), and recalling that AZ ”w =B ,=0ifv & w (by the induction hypothesis), it is not
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difficult to rewrite the expansion in Eq. (2.26)—by collecting the coefficients of the basis ele-
ments (2.9)—in the form of Eq. (2.24), with coefficients A}y, and B, ,, given by Egs. (2.21b)
and (2.21c), respectively.

This proves that the product T, X" expands as in Eq. (2.24) with coefficients AZ:,'L and B,‘j,w
satisfying the recurrence relations in Eqs. (2.21b), (2.21c¢) together with the boundary condition
in Eq. (2.21e). The invariance of these coefficients with respect to the action of §2 in Eq. (2.21f)
is then clear from the following elementary computation (and the linear independence of the
basis elements (2.9)):

Z( vawt Y AZ;wX">Tv=TuwX”=TuTwX”
v<uw neWov
E (it T arpxe)r,

v<w neWov
’
ZZ ulvw+ZA—1vw
v<uw neWyv

Finally, it is immediate from the recurrence and Eq. (2.21¢) that A}, = Aw i)v and By, ,, =
B} ., which together with Eq. (2.18d) implies Eq. (2.21d).

3. Difference-reflection operators

When our positive scale parameter c is integral-valued, the weight lattice P C V is stable with
respect to the action of W. Unless explicitly stated otherwise, from now onwards we will always
consider an integral-valued scale parameter ¢ > 1:

ceN.y. 3.1

For this situation, we introduce in this section a representation of H given by difference-reflection
operators acting in the space C(P) of complex functions f : P — C. Our starting point is an
analogous difference-reflection representation of H on C(P) taken from Ref. [13].

3.1. Difference-reflection representation f"(H )
For any affine root a, let us define the following difference-reflection operator on C(V)

Ty =Ta+ xasa—1) (a€R), (3.2a)
where 7, and x, act by multiplication and

Ty ifa(x) >0,
Xa(x) =11 ifa(x) =0, (3.2b)

ra_l ifa(x) <O0.

More explicitly, T, acts on f:V—>Cas
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Ta f(5aX) ifa(x) > 0,
(Taf)(x) = { Taf(x) ifa(x) =0, (3.3)
T f(sax) + (ta — T f () ifa(x) <0.

It is instructive to realize oneself that the difference-reflection operator T, maps continuous func-
tions to continuous functions and that its action can be restricted to a discrete difference-reflection
operator in C(P) thanks to our integrality condition for ¢ (cf. Eq. (3.1)). The following proposi-
tion is a straightforward consequence of [13, Thm. 3.1].

Proposition 3.1. The assignment T; f"j = f"aj (j=0,....,n)and T, — u (u € §2) extends
(uniquely) to a representation h f‘(h) (h € H) of the extended affine Hecke algebra on C (V).

Proof. It was shown in [13, Sec. 3] that for ¢ = 1 the assignment
Tj+— 1 +X¢;-1(Sj -1 (=0,...,n)

extends to a representation of the affine Hecke algebra Hr on C(P). Moreover, the proof of this
result in [13] extends verbatim from C(P) to C(V) (cf. also [13, Rem. 3.4]), first for ¢ = 1 and
then for general (not necessarily integral) ¢ > 0 upon rescaling. In other words, the assignment
Tj— f‘_aj (j =0,...,n) extends to a representation of Hg on C(V). By flipping the sign of
the choice of positive roots it follows in turn that the assignment 7 > f‘ag_c, T — f"j (j=
1,...,n) extends to a representation of Hg on C(V). We will now modify the action associated
with the affine generator Ty following a translation argument borrowed from the proof of [19,
Thm. 4.11]. Specifically, from the translation £, S,y = $t,¢ = Sa—a’'(x) (X € ¢P, a € R) and the
definition of the difference-reflection operators it is immediate that

txfav+rct_x = fwaer(rC,(x‘av)) (xecP, x e Ry, reZ).

Hence, if one picks—for a given j € {1,...,n}—a point x € c¢P belonging to the intersection
of the hyperplanes (x, ) +2c =0 and (x, oeJV) =0, then ¢, Tag,ct_x =Toand 1, Tjt_ = Tj.

The quadratic relation for Tp follows therefore from the quadratic relation for fag,c and the
braid relation between Ty and fj follows from the braid relation between f’ag,c and f", We thus

conclude that the assignment 7 > f"j (j =0,...,n)extends to a representation of Hg on C(V).
The further extension of this representation from Hg to H as stated by the proposition follows
from the conjugation relation uTju’l = f"u i (ue s, j=0,...,n), which is in turn immediate
from Eq. (2.7a) (and the definition of the difference-reflection operators). O

3.2. Action of T (H) on C(P)

A fundamental domain for the action of Wg on V is given by the (closed) dominant Weyl
alcove

Ac:={er|a(x)>0, Va€R+}
={er|O<(x,av)<c, VaeRg}. (3.4)
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Since R™ is stable with respect to the action of £2, 5o is A.:
={weW|wA,=A.}. (3.5)

Moreover, it is readily seen by induction with respect to the length that for any w € W and
fecyv)

TwH®) =1uf(w'x) ifxe A, (3.6)

where f"w = f(Tw). Indeed, for £(w) = 0 Eq. (3.6) is immediate from the action of 2 C W
on C(V) (cf. Eq. (2.2)), whereas for £(w) > 0 picking j € {0, ..., n} such that ws; < w entails
inductively that

(Tw £)(X) = (T, Ty, £)(x) = T, (T, ) (sjw™"x) = 70 f (w '),

where the last equality hinges on Eq. (3.3) together with the observation that a; (s; wlx) =
—(wa;)(x) > 0 (since wa; € R~ by Eq. (2.4b)).

We will now exploit the integrality of ¢ to restrict the difference-reflection representation
f"(H ) of Proposition 3.1 to a (c-dependent) representation of the extended affine Hecke algebra
on C(P). This representation turns out to be faithful when the intersection of the weight lattice
with the fundamental alcove

Pr:=PNA, 3.7)

contains a W-regular weight (i.e. a weight with a trivial stabilizer), which is the case when c is
larger than the Coxeter number

1
h(Ro) == (p,®") + 1 with p = Y a=wit-t o (3.8)
aGRJ
Here w1, ..., w, denotes the basis of fundamental weights:
1 if j=k,
(wjap)=1 .7 (3.9)
' 0 if j #k.

Proposition 3.2. For ¢ > h(Ry), the action of the representation f"(H ) on C(P) is faithful.

Proof. Clearly the (strictly dominant) weight p (3.8) lies in the interior of A, (3.4) provided ¢ >
h(Rg) — 1. For § C W finite and a linear combination of the basis elements & = Zw esawly € H
that lies in the kernel of 7', i.e. with Y wes dw T,, =0, it thus follows—upon acting on an arbitrary
function f € C(P) and evaluation at p with the aid of Eq. (3.6)—that

Y aptuf(w'p) =0 (VfeC(P)).

wes
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The weights w™!p, w € W are all distinct if p is W-regular. Hence, picking f equal to the indi-
cator function of an arbitrary point w~!p (w € §) reveals that in this situation the corresponding
coefficients a,, must vanish, i.e. the kernel of T is necessarily trivial in H. It remains to infer that
the condition ¢ > h(Ry) effectively guarantees that the weight p is W-regular. Given that p lies
in the interior of A., we only need to check that it is §2-regular (cf. Eq. (3.5)). Moreover, since
forany u € 2 and j € {0, ...,n}

ap(p) ifu;=0,

aj(u‘p)=(ua,-)<p>=au,-(p>={1 20
J ’

one readily deduces that for u € £2 \ {1} (whence ug > 0)

up = Z wj +ap(p)wy, # P,
1<j<n
JFuo

because ag(p) =c — (p, V) =c+1—h(Ry) >1. O
3.3. The extension f(H) — YA‘(H)

Our primary concern is to extend f"(H ) to a difference-reflection representation f"(H) of the
double affine Hecke algebra at critical level on C(P). To this end some further notation is needed.
For x € V, let us write wy € Wg for the (unique) shortest affine Weyl group element such that

X4 1= wWyX € Ac (3.10)
and let W, denote the stabilizer subgroup
Wr.x:={we Wg|wx=x}. (3.1D)

The element w, is a minimal left-coset representative of Wg , and a minimal right-coset repre-
sentative of Wg ., :

Lwyv) =L(wy) +£(v), Yve Wg,, (3.12a)
Lvwy) =L(wy) +£(v), YveE Wgy,. (3.12b)

The length of w, is given by the number of affine root hyperplanes V,, separating x from (the
interior of) A.:

R(wy)={ae R |a(x) <0}. (3.13)

To a weight v € P (2.17), we now associate the operator XV :C(P) — C(P) acting on
f:P— Cvia
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(XU )0 = fO=v) +biu(1 =) f) +7,0 D Al 7, ()0 =)

v<wy,
neWpv
—1 v -1
+1, (BU wt (1=157) D canAl wl) (v 'ry) (ep),
v<wj neWov

(3.14a)

where Ag w and BU » Tefer to the expansion coefficients in Theorem 2.2, and the coefficients
a.,v, by,y and ¢, ; are given by

A = TwwAO.v)twwxu.v)wkrw;’ (3.14b)
C)H_,w;Lv if ()\—U)+ #)\,+,
b= . (3.14¢)
’ By X OV (L= (V) I (= v)s = Ay,
and
—si A,V
Cry =00 — ey () (nY) o) (3.14d)

(with the convention that sign(0) := 0). Here 6 : P — N U {0} denotes the function

o) ==|{be Rwy) | b(h) = -2},

(3.14e)

nY =<ge)® witheY@) = [] ", (3.14f)

oceR+

and—recall—y : R — {0, 1} refers to the characteristic function of R~ (cf. Remark A.3 at the
end of Appendix A). This definition of X" is trivially extended to all v € Py via the convention
that the operator in question is equal to the identity operator in C(P) when v = 0.

Theorem 3.3. The assignment T} — f"j (Gj=0,....,n), Ty~ u(ue),and X" — XV (v € Py)
extends (uniquely) to a representation h — T(h) (h € H) of the double affine Hecke algebra at
critical level on C(P).

The proof of this theorem is relegated to Section 5 below. It consists of showing that the
difference-reflection representation T (H) in Theorem 3.3 arises from an equivalent representa-
tion of the double affine Hecke algebra at critical level in terms of integral-reflection operators to

be introduced in the next section.

Remark 3.4. In the equal label case, i.e. when 7, = 7, Ya € R, one has that
Ty =1 and hY = 2Ry (3.15a)

Here 1V (-) refers to the dual Coxeter number:



J.F. van Diejen, E. Emsiz / Journal of Functional Analysis 265 (2013) 1981-2038 1999

hY(Ro) ==(p,¢")+1, (3.15b)

with ¢ denoting the highest root of Ry (so 2V (Ry) = (0", 9) 4+ 1 with p" := % ZaeRg aV).

Remark 3.5. For v € Wow with w € P minuscule the action of XV (3.14a)—(3.14f) on f € C(P)
simplifies to

(X" £ = ff,w_v) fo—vy+gl S A fjwn(ﬁ, O —n). (3.16)
i

Indeed, invoking of Lemma A.1 from Appendix A (below) reveals that for A € P and v € Pj:
Wy, —v) € Wrp, (A=) #Ay (3.17a)
and
veWpd if(A—v)i=A;0r0(Ay—v)>0 (3.17b)

(where we have used that w) (A — v) = A4 — w} v). Hence, for v € Wow with @ minuscule one
has that (A — v)4 # A4 and 6(A+ — v) = 0 (by Eq. (3.17b)). We thus conclude that in this

situation a;,, = rf,wm_v) (because £(wy, A—v)Wi) = £(Wy, 1—v)) + £(wy) by Eq. (3.17a)) and,

furthermore, that by, = c;, , = 0 for all n € Wyv. The simplification of the action in Eq. (3.16)
is now evident upon recalling that the relevant coefficients B ,, vanish in view of Remark 2.5.

4. Integral-reflection operators

In this section we formulate a representation of H on C(P) in terms of integral-reflection op-
erators. This extends an analogous integral-reflection representation of the affine Hecke algebra
introduced in Ref. [13].

4.1. Integral-reflection representation I (H)

For any affine root a = «" + rc € R, we define a corresponding discrete integral-reflection
operator of the form

Iy =184+ (ta — 7, ) (4.1a)

Here J, : C(P) — C(P) denotes a discrete integral operator that integrates the lattice function
f (X)) over the a-string from A to s, A, where an endpoint in the negative half-space

Hy:={x €V |a(x) <0} (4.1b)
is included and the endpoint(s) in the nonnegative half-space V \ H, are excluded:

—fO—a)—= f(A—2a)—--- = f(sq2) ifa(r) >0,
(Ja)RX) =10 ifa(r) =0, 4.1¢c)
JO+fAr4a)+-+ f(sqh — @) ifa(d) <O0.
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As usual, the operators corresponding to the simple basis will be abbreviated by 1; :=I,;, j =
0,...,n.

Theorem 4.1. The assignment T; — 1; (j =0,...,n), T, u (u € 2), and X* >t (LeP)
extends (uniquely) to a representation h — I (h) (h € H) of the double affine Hecke algebra at
critical level H on C(P).

The integral-reflection representation / (H) is a double affine extension of [13, Prop. 4.1],
where it was demonstrated—by exploiting a duality relating to the standard polynomial represen-
tation of the affine Hecke algebra in terms of Demazure—Lusztig operators—that the assignment
Tj—1;(j=1,...,n)and X * — t, (A € P) extends to a representation of the extended affine
Hecke algebra with Bernstein—Zelevinsky basis X *T,, . € P, v e Wy. Hence, to prove Theo-
rem 4.1 it only remains to infer the following relations (foru € 2, A € P, v € Py):

-1

utu =1, uliuw' =1, (j=0,....n), (4.2a)
(Io—t)(lo+1, ") =1, (4.2b)
[ S—; ——
my; factors my; factors
and
N A
Ioty =ty lo+ (0 — 175 ") — (4.2d)
1 —1_g

(cf. Eq. (2.12)).
4.2. Proof of Theorem 4.1

Eq. (4.2a) is an immediate consequence of the following elementary relations upon special-
ization:

wz‘xw_1 =ty and wlaw_1 =Ily, (weW,xeV,aeR). 4.3)

The first of these relations is manifest from the fact that w acts as an affine linear transformation
in V and the second relation follows from the conjugation relations

ws,w ' =54 and wlw = Ty, “4.4)

(the former of which is obvious since w € W acts in fact as an affine orthogonal transformation
in the Euclidean vector space V and the latter conjugation is readily verified from the first and
the definition of J, by acting with both sides on an arbitrary function f : P — C). To verify
Egs. (4.2b)—(4.2d) it is convenient to proceed along the lines of the proof of Proposition 3.1. For
this purpose we prepare two lemmas. The first formulates an auxiliary representation of Hg fol-
lowing from [13, Prop. 4.1] and the second highlights the commutativity of the integral-reflection
operators associated with perpendicular reflection hyperplanes.
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Lemma 4.2. The assignment Tj — 1,v (j =0, ..., n) extends (uniquely) to a representation of
J
the affine Hecke algebra Hg on C(P).

Proof. From Proposition 4.1 of Ref. [13] cited above, it is immediate that the assignment 7
I = Ia/y (j =1,...,n) extends (uniquely) to an integral-reflection representation of the finite
Hecke élgebra Hy on C(P). To further extend this representation from Hy to Hpg as stated by
the lemma, it suffices to verify the quadratic relation (4.2b) and the braid relations (4.2c) with
Iy replaced by Iag. When acting with both sides of these relations on an arbitrary function f €
C(P), equality follows by relying once more on the integral-reflection representation of the finite
Hecke algebra Hy. Indeed, the quadratic relation for /,v follows from the quadratic relation for
the integral-reflection representation of the finite Hecke algebra corresponding to the rank-one
root system with simple basis «g and the braid relation between Iag and Iajy, jef{l,...,n},
hinges on the braid relation for the integral-reflection representation of the finite Hecke algebra
corresponding to the rank-two root system with simple basis ap, ;. (Notice in this connection
that (g, oajy) < 0 because —ag =0 € P, ie. ap and o form the basis of a rank-two root
system; moreover, the orthogonal projections of A € P onto the line spanned by o and onto the
plane spanned by o and o ;, respectively, belong to the weight lattices of the corresponding root
systems of rank one and rank two.) O

Lemma 4.3. Fora =a” +rcand b= BY +Ic in R with {a, BY) =0, one has that
1y, Ip] := 1,1 — Ip1, = 0.
Proof. Since [/, I}] is equal to
TaTlsar b1+ Ta (v — T V) sas Ip1 + (0 — 77 ) Jay s61+ (0 — 7' ) (16 — 7, ) s T,
it is sufficient to verify that
[$assp]1 =0, [s, Jal =0, [sa, Jp] =0, [Ja, Jp] =0.

The vanishing of the first three brackets is plain from the second relation in Eq. (4.3) and the
first relation in Eq. (4.4). Moreover, acting with J,J, on an arbitrary function f € C(P) and
evaluation at A € P manifestly produces that (J,J, f)(A) = 0 if a(A)b(A) = 0, whereas for
a(A)b(A) # 0 it yields a sum of the form

Jadp I)0) =sign(a)b) Y f(w).

MEXab;A

Here X,., C P denotes the intersection of A + Q and the rectangle with vertices A, s, A, spA, and
SqSp), leaving out the weights on the (boundary) «-string and B-string intersecting at the vertex
that belongs to the positive quadrant {x € V | a(x) > 0, b(x) > 0} (which means, in particular,
that the only vertex actually contained in Xy, is the one belonging to the negative quadrant
{xeV]alx) <0, b(x) <0}). Since Xp., is clearly symmetric in a and b so is the value of
(Jadp f)(X), whence [J,, Jp] =0. O

After these preparations, we are now in the position to finish the proof of Egs. (4.2b)—(4.2d).
We will need the decomposition of ¢V in the simple basis of Rg :
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ﬁvzmloci/~|—~--+mnanv. 4.5)

Given a concrete root system Ry, the corresponding values of the strictly positive integers
mi, ..., my, can be read-off from the tables in Bourbaki [3].

Proof of Eq. (4.2b). One readily infers with the aid of Bourbaki’s tables that the GCD of
mi,...,my, is equal to 1. In other words, there exists a i € P such that (i, #") = 1. From the
second conjugation relation in Eq. (4.3) we now deduce that 7., Iag ey = I,mag = Ij. Hence,
the quadratic relation for Iag following from Lemma 4.2 implies the quadratic relation for /y.

Proof of Eq. (4.2¢). Let J be the subset of indices j € {1, ..., n} such that GCD(m, ..., r?zj,
...,my) =1 (where the hat indicates that the corresponding value m; is omitted). From the
tables in Bourbaki it is seen that |J| = n for the (simply laced) root systems of type ADE, |J| =
n — 1 for the root systems of type BCF, and |J| = 0 for the root system of type G. For j € J,
there exists a u € P such that (u, ) =1 and (u, ozjV) = 0. In this situation Eq. (4.3) implies
that 7., Loyt = Ii,qy = 1o and 1., Ia]yt,cu =1l ,0v = Ia]y = I;, whence the braid relation
between Iy and I; is then a consequence of the braid relation between Iag and Ia]y following
from Lemma 4.2. Inspection of the tables in Bourbaki reveals moreover that for j € {1,...,n}\J
one has that («p, a]Y) = 0, except when «; amounts to the short simple root of the root system
of type G. When (o, an) =0, the order mg; of sos; is equal to 2. The braid relation reduces in
this situation to the commutativity Io/; = Iy, which follows in turn from Lemma 4.3. When
«a; is equal to the short simple root of the root system of type G, then t; = 7o and, furthermore,
the roots ap and o; form the simple basis of a type A root system of rank two centered at the
intersection of the lines ap(x) =0 and a;(x) = 0. Since the affine roots ag and a; take integral
values on P, this lattice is contained in the weight lattice of our translated rank-two root system
of type A. The upshot is that in this situation the braid relation between Iy and /; follows from
that of type A.

Proof of Eq. (4.2d). For any j € {1,...,n}, the integral-reflection operator /; satisfies the
relation

_1)& —Is;n

lin=tpdj+ (5 =7 ) 7= heP
—%

J

(by [13, Prop. 4.1]). By picking o short (so Woa; = Woayg and 7; = 19) and applying the second
conjugation relation in Eq. (4.3) with an appropriate element w € Wy such that wa; = ag, we
arrive at Eq. (4.2d) with Iy replaced by Iag~ The translation employed in the proof of Eq. (4.2b)
above now transforms the relation in question into the one for .

5. Equivalence of f‘(]HI) and I (H)

In this section it is shown that the difference-reflection representation f(H) arises from the
integral-reflection representation / (H) by means of an explicit intertwining operator.

5.1. Intertwining operator

Let J : C(P) — C(P) be the operator determined by the following action on f € C(P):

(THW =1, U, HAy) (L€ P). (5.1)
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It is clear from this definition that [ acts trivially on lattice functions with support inside the
fundamental alcove: (J f)(A) = f(A) if A € PC‘“ . Moreover, in the definition of 7 one may
actually replace w) by any w € W such that wA = A,. This hinges on the following useful
invariance property for the action of I,, on f € C(P): for any w, w € Wg and € P one has
that

o, I W =1 Uz H(w) ifw ' p=0"pu (5.2)

Indeed, from the decomposition w = v, w,,-1,, with v, € Wg y (s0 €(w) = £(vy) + L(w,,-1),)
by Eq. (3.12b)) it is readily seen—via a reduced decomposition of v, —that fujl Iy H(n) =
(Jf)(u)’l,u). Notice in this connection that (/; f)(u) = t; f(u) for any simple reflection
sj € WR,W

Proposition 5.1. The operator J (5.1) constitutes a linear automorphism of C(P).

To demonstrate the bijectivity of 7 : C(P) — C(P) it will be shown below that the operator
in question is triangular with respect to a suitable partial order on P that is inherited from the
Bruhat order on Wg. Next we will verify that the following intertwining relations associated with
the generators of H are satisfied:

JIi=T,7 (j=0.....n), (5.3a)
Ju=uJ e, (5.3b)
Tt=X"'T (vePy). (5.3¢)

These intertwining relations imply—in combination with the bijectivity of 7 (5.1)—that The-
orem 3.3 follows as a direct consequence of Theorem 4.1, i.e. the difference-reflection rep-
resentation f"(H) arises from the integral-reflection representation / (H) in Theorem 4.1 upon
intertwining with 7:

JI) =TT (YheH). (5.4)
5.2. Triangularity

Our starting point for the triangularity proof for 7 (5.1) is the following (very rough) partial
order on V stemming from the Bruhat order:

Vx,yeV: x<y iff (@) xyz=yy and (i) wy<wy. (5.5

By definition, this order only compares points belonging to the same Wg-orbit. For x,y € V,
we denote by [x, y] the interval {z € V | x <z <y} (so [x, y] =0 if x £ y). Since a nonempty
interval [x, y] contains only a finite number of points, its convex hull Conv[x, y] is a compact
polytope in V. We will now employ the convex polytope generated by the interval [x, x] C Wgrx
of all points smaller or equal to a given point x € V to refine the partial order in Eq. (5.5) (so as
to permit comparing points belonging to different Wg-orbits).
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Lemma 5.2. For any x,y € V, one has that:

i) Conv[y, y] € Conv(Wyy),
ii) Conv[xy,x]=Conv[y,,y]=>x=1y,
iii) x € Conv[yy, y] = Conv[x, x] € Conv[yy, y].

Proof. i) It is sufficient to verify that [y, y] € Conv(Wpy). To this end we perform downward
induction with respect to the partial order in Eq. (5.5) starting from the (trivial) maximal point y
(€ [y+,y] N Conv(Wpy)). Assuming that x € (y+, y] := [y+, y]\ {y+} belongs to Conv(Wyy),
let s =s,, a € R™, denote any reflection such that wys < w, (so sx € [y, y] with sx < x since
(sx)+ = x4 = y4 and wyx < wys < wy < wy). We then have that

Conv{x, sx} € Conv{x,s'x} € Conv(Wpy),

where Conv{x, sx} denotes to the line segment connecting x and sx and—recall—s’ € W, refers
to the derivative of s. The first inclusion hinges on Eq. (2.1) and the observation that a’(x) <
a(x) < 0 (cf. Egs. (2.20c), (3.13)) and the second inclusion follows from the fact that the convex
polytope Conv(Wyy) is Wp-invariant. We thus conclude that the point sx € [y, y] belongs to
Conv(Wyy), which completes the induction step.

ii) Since all points on the orbit Wyy are vertices of Conv(Wyy), part i) implies in particular
that the point y is a vertex of the Conv[y,, y]. Moreover, since all vertices of the latter polytope
are contained in the generating set [y, y], it follows that the point y can be characterized as the
unique vertex of the convex polytope Conv[y., y] that is maximal with respect to the order in
Eq. (5.5).

iii) It is sufficient to verify that [x, x] € Conv[yy, y] when x € Conv[y4, y], which will
again be done by downward induction with respect to the order in Eq. (5.5) starting from the
maximal point x. Assuming that X € (x1, x] belongs to Conv[y, y], lets =s,,a € R*, denote
any reflection such that wis < w; (so sX € [x4, x] with sx < Xx). To complete the induction
step it remains to show that sx € Conv[y,, y]. To this end we note that the convex polytope
cut out by the intersection of Conv[y,, y] with the nonpositive half-space H, = H, U V, (cf.
Eq. (4.1b)) contains x (because of Egs. (2.20c), (3.13)) and it is finitely generated by the points
of [y4,y] N H, and the vertices of the boundary facet Conv[y4, y] N V,. Since s([y+, y] N
Hy) € [y+, y] (again by Egs. (2.20c), (3.13)) and s(Conv[y, y] N V,) = Conv[yy,y] NV, C
Conv[y, y] (because the points of V, are fixed by s), it follows that sx € s(Conv[yy, y]N H,) C
Conv[y+,y]. O

It is immediate from part ii) of Lemma 5.2 that the inclusion relation
Conv[x4, x] € Convly4,y] (x,yeV)
defines a partial order on V. This partial order refines the order in Eq. (5.5):
x<y & x€lyr,y]l & [xy,x1CS[y+.y] = Conv[xy,x] C Convlyy, yl.
We will now weaken the order in question to the following partial order < on the weight lattice:

Yu,reP pu=<xir iff () r—pe@Q and (i) Conv[u4,u] € Conv[iy,A]l. (5.6a)
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It is obvious from this definition and part iii) of Lemma 5.2 that the set of weights smaller or
equal to a given weight A € P consists of the finite intersection

{ueP|uxr}=Convlis, A]N (A + Q). (5.6b)

Proposition 5.3. The operator J (5.1) is triangular with respect to the ordering in Eq. (5.6a) in
the sense that for all f € C(P) and » € P:

THOY= Y Doafw), with J =17, (5.7)

HEP, u=A

and with the expansion coefficients Jy ., pt < A being Laurent polynomials in the indeterminates
T; with integral coefficients.

Proof. The proof is by induction on the length of w;, starting from the trivial situation that
L(wy) =0 (e A€ PC+) in which case (J f)(X) = f(1). For £(w,) > 0, we pick j € {0, ...,n}
such that wys; < w;, whence w), = Ws;58 j with £(w;) = E(ws‘j;\) + 1 (i.e. sjA < A). Elementary
manipulations now reveal that:

(TP =13, Uy HOD) =77 7}, (1 ) ((552)+)

St Y T HWE Y B fw, (58)

HEP, us;A HEP, U

where the equality (i) relies on the induction hypothesis, and the equality (ii) hinges—upon re-
calling that ({; f)(u) involves a linear combination of function values supported on the «; string
from p to s j u—on the observation that the convex hull of Conv[Ay, s;A] and s;(Conv[Ay, s;A])
is contained in Conv[A, A] (because [Ay,s;A]Us;([A4,s;A]) € [Aq, A]). It is manifest from
the definition of the integral-reflection operators that the expansion coefficients J,, ; are Laurent
polynomials in the indeterminates 7; with integral coefficients. It remains to verify that the value
of the diagonal coefficient Jj , pans out as stated in Eq. (5.7). Indeed, since A is the unique max-
imal vertex of the polytope Conv[A,, A] with respect to < (cf. part ii) of Lemma 5.2), it follows
that in Eq. (5.8) the only contribution to the diagonal on the LHS of equality (ii) stems from the
term corresponding to 1 = s;A. Moreover, one reads-off from the explicit action of /; that the
coefficient of (1) in (I; f)(s;A) is given by rj_l if s;A <A (soaj;(A) <0). A comparison of the
coefficients of f (1) on both sides of equality (ii) thus entails that Jj ; = r;z Jsj s whence the
stated value of J; ; follows from the induction. O

The triangularity in Eq. (5.7) implies that f € C(P) can be uniquely solved from the linear
equation (J f)(A) = g(») for any g € C(P), by performing induction in A with respect to the
order in Eq. (5.6a). In other words, the intertwining operator 7 : C(P) — C(P) is a bijection.

5.3. Intertwining relations

We will now verify the intertwining relations in Eqgs. (5.3a)—(5.3c). The proof of the first two
relations hinges on some short computations analogous to those in the proofs of [13, Lem. 5.2]
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and [14, Prop. 4.2]. They are included here merely to keep the presentation self-contained. The
proof of the last relation is more intricate and some of the harder details are hidden away in
Appendix A at the end of the paper. In all three cases the idea of the proof is to act with the
operator at the LHS of the relation on an arbitrary function f € C(P) and then pull the action
of the integral-reflection representation through the intertwining operator so as to recover the
operator at the RHS.

5.3.1. Proof of Eq. (5.3a)
Forany j € {0,...,n}:

TLHGW = 15 U1 )0
el *‘((Iw,fxm+x(wxa,)(r, — 17 (L, /) 0)

= 07y T, NOD + 15 (0 (L, 04) = 7 (L, £)(04))

ML (1,7 o).

5.3.2. Proof of Eq. (5.3D)
For any u € £2:

(Juf)n) =t Luyuf) i) = 15 (0™ Ly f) (™" 2y )
Tty Qu, HD(72),) = (T O™ '2) = @T

(where it was used that u~' I, u = Iy-1y,, and u wyu = w, 1, cf. Eq. (4.3)).

5.3.3. Proof of Eq. (5.3¢c)
For v =0 Eq. (5.3¢) is trivial whereas for any v € Pj:

(TR = 15 Uu,th ))O4)

Thm.2.2 _
= Ly £ )

+r! ( L LN+ Y AL ,‘j)k(tnlvf)(h)). (5.9)

veWp neWov
v<w),
The first term may be rewritten as
T (o Ly HO) = 1, (L ) (Wi =)
Eq. (A.1

= a4 (T N0 =) + by, v =12 T H O,

with a, , and b, , as in Eqgs. (3.14a)—(3.14f). Furthermore, invoking of the stability property in
Eq. (5.2) allows to recast the term with coefficient BU w, @

(I fHy) = Tv(jf)(v_l)»_;_).
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Finally, for the term with coefficient AZjvw,\ we obtain
(tlo YOy) = (L )y — 1)
Q2 (TN —m+er(l— 152U f)0p)
@, 2 L ET DO =)+ e (1- 5T N0 4,

with ¢y, , given by Eqgs. (3.14d)—(3.14f). Here we used (i) Lemma A.2 in the form

for—m=15,  (THO = +crg(l—157°)fGr)

with f replaced by I, f and (ii) Eq. (5.3a) in combination with Proposition 3.1 and Theorem 4.1
for the first term and Eq. (5.2) for the second term. Substitution in the RHS of Eq. (5.9) now
entails that

(Tt /YN = ar (T O = ) + b u (1 — 75 )T SHR)
+r,l Y A, (LI Oy —n)

v<wy
neWov
1va(m (=57 ¥ il )T NE0)
v<wjy neWpv

=(X"Tf)().

Remark 5.4. The intertwining property in Eq. (5.4) constitutes a discrete analog of the
intertwining property in [18, Thm. 5.3] between the integral-reflection and the Dunkl-type
differential-reflection representation of the degenerate double affine Hecke algebra at critical
level. In particular, the intertwining relation in Eq. (5.3c) producing the operator X" as the im-
age of the translation operator ¢, is the discrete counterpart of the intertwining relation in [18,
Eq. (5.10)], where the directional derivative gets mapped onto the corresponding Dunkl-type
differential-reflection operator. In other words, the operators X Vove Pg‘, should be viewed as
the discrete Dunkl-type operators associated with the present construction. From this perspec-
tive, our proof of Eq. (5.3¢c) based on the multiplication formula in Theorem 2.2 corresponds to
a discrete counterpart of the proof of [18, Eq. (5.10)] based on the multiplication formula [18,
Eq. (5.1D)].

6. Integrable discrete Laplacians

The images of the center under representations of (degenerate) affine Hecke algebras provide
a fruitful framework for describing quantum integrable systems, cf. e.g. Refs. [28,7,42,13] for
examples of integrable systems arising in this manner. In the present setup quantum integrable
systems are obtained similarly via the image of the commutative subalgebra C[X]"0 ¢ Z(H), in
the spirit of [18] where the quantum integrals for the Schrodinger operator with a delta potential
on the affine root system arise from the algebra of Wy-invariant polynomials contained in the
center of the degenerate double affine Hecke algebra at critical level. For our integral-reflection
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representation, the quantum integrable system at issue consists merely of (linear combinations
of) free discrete Laplace operators in C(P) of the form

my(t) :=1(mu(X))= Y 1 (w0eP™). 6.1)

ve Wow

The difference-reflection representation on the other hand produces a nontrivial integrable
t-deformation of these Laplace operators (cf. Remark 6.5 below). In this section we compute
the simplest of these (deformed) Laplacians explicitly.

6.1. Laplacians associated with the (quasi-)minuscule weights

To any symmetric polynomial p € C[X]"0, we associate a (deformed) discrete Laplace oper-
ator L, : C(P) — C(P) defined by

L,=pX):=T(p(X)) (peCIx1™). 6.2)

Since the symmetric subalgebra C[X W0 ¢ H is commutative, the associated Laplacians L,
p € C[X]1"0, form a quantum integrable system:

[Lp,L;1=0 (Yp,peClx]™). (6.3)
The next theorem makes the action of L, on C(P) explicit for p = m,, with @ (quasi-)minuscule.

Theorem 6.1. For € P™ (quasi-)minuscule, the Laplacian Lo, := Ly, =, Wow XV acts on
C(P) via

Lo NN =D (o fOh—=)+biu(1=157)f) (f€C(P), heP), (64)

ve Wyw
where a;, , and b, , are given by Egs. (3.14b)—(3.141).

Proof. Acting with L, on an arbitrary function f € C(P) entails that (for all A € P):

LoT 1) EY (Tmao@) £)0) L 0 Ly mo(0) £) 0p)
L e o), ) 0 = 7 Y Ty ) (wi = )
ve Wow
Eg. (A1)

> @ (THR =) +biu(1=15)T R,

veWyw

whence the theorem follows from the bijectivity of 7. O
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6.2. Wpg-invariant reduction
The Wg-invariant subspace
C(PVr:={feC(P)|wf=f weWg) (6.5)

consists of the functions f : C(P) — C that are symmetric with respect to the action of Wy and
periodic with respect to the lattice of translations 7 (c Q).

Proposition 6.2. The Wg-invariant subspace C(P)WR is stable with respect to the action of L P
p e C[XW.

Proof. Since the relations s; f = f and f“j f=rt;f for j €{0,...,n} are equivalent, one may
alternatively characterize the space of Wr-invariant functions as

CPYVR={feC(P)|Twf=1wf weWr}. (6.6)

The proposition thus follows from the fact that the Laplacians L, p € C[X 1", commute with
the operators fw, w € Wg (cf. Eq. (2.15)). O

The finite intersection PCJr (3.7) constitutes a fundamental domain for the action of W on P.
Hence, we may identify the space C(P)"® with the finite-dimensional space C(P.") of functions
f: Pt — C. The following theorem describes the restriction of the action of the operator L,,
in Theorem 6.1 to C(P;F). The proof hinges on Macdonald’s celebrated product formula for the
generalized Poincaré series of the Coxeter group associated with the length multiplicative func-
tion T [39]. For the stabilizer Wg ) of A € PCJr , Macdonald’s formula for the Poincaré polynomial
in question becomes:

1— T2T2hts(a)_[2ht1(a)
2\ . 2 a*s [
WR»)\(T )‘_ Z Tw= 1_[ 20t (@) 20y (@)
s !

weWg aeR} 1=

1—7%,e.(aY) 1 — 12 he; (—aY)
= [T —— = Tl y

_ , 6.7
1 — e (@) 1= hyer(—a¥) (6.72)
aeRg' O‘GRS—
(A,aV)=0 (A, a¥)y=c
where
he :=13e:(9Y) and e () := l_[ to((@m (ne PY) (6.7b)
aERg

(with PV denoting the lattice of coweights). Here we used the notation R;L :={a € R" |
a(A) = 0} and the heights hty(a) and ht;(a) of a = kopag + - - - + ka, € R™ are defined as

hty(a) := Z kj and ht(a):= Z kj (6.7¢)
0<j<n I<j<n
«; short aj long

(with—recall—the convention that all finite roots are short if Ry is simply-laced).
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Theorem 6.3. For w € Pt (quasi-)minuscule, the restriction of the action of L, to C(Pj') o~
C(P)Wr is given by

LoNA) =Upo(t)fW+ D Viu(r?)f—v) (6.82)
veWpw
A—vePch

(f €C(PH), h € P, with

2 _2htg(a) _2ht;(a)
-1 T

V;hv(rz) = l_[

2hty (@) 2 (@)
acRA\RY, 1-7 K

1—12 e () 1— 12 hrec(—aY)

= _ 6.8b
1_[ 1 —er (V) l_[ 1 —hee(—aY) ( )
oteRar ozERO+
(A,a¥)=0 (ra¥)=c
(v,a¥)<0 (v,aV)>0

and

Uno(@)i= Yt +(1-7%7) Y aw (6.8¢)
veWow veWow
(A—v)4=A WH—pyA=A

where the coefficients c;,,, are of the form in Egs. (3.14d)—(3.14f).

Proof. It is immediate from Theorem 6.1 that the action of L, reduces to an action on C (Pj) =
C(P)Wr of the form in Eq. (6.82) with

V,\,V(tz) = Z .y U] Z rikin @ Z ‘1,'3)“

neWow neWow neWg ; (A—v)
(A=m)+=A-v A=n)4=A—v

= W (t?)/(Wrs N W) (2?)

and

Uo(?) = D aw+(l-%7) D b

veWow veWow
(o—v) =1
(0. (i), i) 2 -2
= Z Ty, T (1 -1 ) Z Chv-
veWow veWow
A—v)4=2 WH—pA=A

Here we used that for any A € P and v € Wyw: (i) ay, = tl%k—v’ ) A —v)y #riff wy_, €

Wg.5 (by part i) of Lemma A.1), and (iii) v + (1 — (A, vY)) € RT if (A — v)4+ = A (by part ii)
of Lemma A.1), whence b, ,, = 0 in this situation. Finally, by plugging in Macdonald’s product



J.F. van Diejen, E. Emsiz / Journal of Functional Analysis 265 (2013) 1981-2038 2011

formula for the Poincaré polynomial in Eq. (6.7a) the coefficient V; , (t?) is rewritten in the form
given by Eq. (6.8b). O

Remark 6.4. For @ minuscule, the actions of L, in Theorems 6.1 and 6.3 reduce to (cf. Re-

mark 3.5)
(Lo f)(A) = Z timu_v)f()» —v) (feC(P), LeP) (6.92)
veWow
and
(Lo ) = Z Vin(2) fO.—v) (f €C(PT), e PF), (6.9b)
veWyw
r—vePF

respectively. For the root systems of type A, i.e. with the (affine) Weyl group being equal to the
(affine) permutation group, the operator L, (6.9b) was previously found in [11, Prop. 2.2]. From
this perspective, our present construction provides a Hecke-algebraic framework for the discrete
integrable Laplacians in Ref. [11] permitting their generalization from the affine permutation
group to an arbitrary affine Weyl group.

Remark 6.5. For t — 1, the intertwining operator 7 (5.1) becomes trivial:

T—>1

(THO) = fG) (feCP), reP). (6.10)

The action of L, on C(P) reduces in this situation therefore to that of m,,(¢) (6.1), viz.

LoNHBDZ Y fi—w). (6.11)

ve Wow

This amounts to the action of a conventional Laplacian on C(P) (shifted by an additive constant
such that the diagonal term vanishes).

7. Diagonalization: periodic Macdonald spherical functions

In this section we diagonalize the commuting Laplacians L, p € C[X "o, inC (PC+) with the
aid of a basis of periodic Macdonald spherical functions. In the remaining of the paper, we will
restrict attention to the following (repulsive) parameter regime

—1<t?<l. (7.1)

(Actually this parameter restriction is relevant only from Section 7.3 onwards.)
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7.1. Affine Macdonald spherical functions

For a spectral parameter & € V, the affine Macdonald spherical function ®¢ € C(P) is defined
as

®; =T with ¢ := I (1g)e's, (7.2a)

where ¢’é € C(P) denotes the plane wave function ¢'¢ (1) := /") (A € P) and

1o:= Y o7, (7.2b)

veWy

For our purposes it is sufficient to restrict attention to affine Macdonald spherical functions cor-
responding to a regular spectral parameter & taken from

Vieg:={6 €V |(E,a) ¢21Z, Va € R} }. (7.3)

A celebrated formula for the affine Hecke algebra element 19X*1y, A € P, originating from the
work of Macdonald (see e.g. Refs. [37, Thm. 1], [38, (4.1.2)] and Refs. [45, Thm. 2.9(a)], [49,
Thm. 6.9]) implies that the function ¢, & € Viep, decomposes as the following linear combination
of plane waves [ 13, Prop. 5.9]

¢e =Y CEe™ (&€ Vi), (7.4a)
veW
where
1 — 12, e—it6e
. o
ce =[] — (7.4b)
aeRg

The plane waves e’é, £ € V /27 QV are the characters of the weight lattice P. It is therefore
clear that the plane waves ¢'¢!, ..., ¢! are linearly independent in C(P) iff they belong to dis-
tinct wave vectors €1, . . ., &, on the compact torus V /27 Q" In particular, for £ € Vi, the plane
waves /%5, v e W, are linearly independent, because the stabilizer of £ € Vi, inside the affine
Weyl group Wy = Wy x 1 (2w oY) of R:= Ro + 277 is trivial. As a consequence, one concludes
from the explicit plane-wave expansion in Egs. (7.4a), (7.4b) that for a regular spectral parameter
the affine Macdonald spherical functions @, ..., @g, are linearly independent in C(P) iff the
corresponding spectral values §i, ..., &, belong to distinct Wy orbits of Vieg. In other words,
a complete domain of regular spectral values parametrizing the affine Macdonald spherical func-
tions in Egs. (7.4a), (7.4b) is given by the fundamental domain 27t A of Ve with respect to the
action of W, where AV refers to the open alcove

AV =€V |0< (£ a) <], VaeR]} (7.5)
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7.2. Periodicity

Since Tj19 = t;1p for j =1,..., n, itis clear that the affine Macdonald spherical function is
Wo-invariant:

f”fbg:f}j(bgzjlﬂbg thj¢g=‘rj(p§, (7.6)
s0 §;P¢ = P¢ for j =1,...,n. The following proposition provides additional constraints on

spectral parameter £ guaranteeing the affine Macdonald spherical function to be periodic with
respect to translations in ¢ (c Q).

Proposition 7.1. For & € Vi, (7.3), the affine Macdonald spherical function ®¢ (7.2a), (7.2b)
lies in the Wg-invariant subspace C(P)WR (6.5) provided the spectral parameter satisfies the
following algebraic system of equations of Bethe type

’ 1 — 72 piEa)y va¥)
plclEm) — 1‘[ (L) , Yveo. (7.7)

2 — l<§ 0()
T e ’
(XERO aY

Proof. One deduces fromAEqs. (6.6) and (7.6) that the affine Macdonald spherical function
is Wg-invariant provided To®s = 19P¢, or equivalently: logs = To¢z. For & € Vieg (7.3_), the
plane wave decomposition in Eq. (7.4a) combined with the explicit action of 9/p on e’¢ (cf.
Egs. (4.1a)—(4.1¢)):

‘L'g -1 it 11— r&e‘“‘iﬂ>

ic(€,9) Jisp€
—e—i&n® T 1 =em ¢ ¢

oloe’ & —

produces on the one hand that

2
T,
ologs = ) l()ivwcw’g)e'vs
veWy
l(U%' 9)
+ Z lvw —— o Cspv)e " WEN e (£ € Vieg).
veWy

When comparing this expression with the corresponding plane wave decomposition of rgqﬁg, it
readily follows—upon exploiting the linear independence of the plane waves e'¥¢, v € Wy, when
& € Vieg—that the affine Macdonald spherical function is Wg-invariant for & € Ve, provided

icqe.py _ Clopvg) 1— 72¢i06:)
C(v§) ¢} —elwed)’

Yv e Wp.

By substituting the product expansion for C(-) over Rar (cf. (7.4b)) and canceling the common
factors in the numerator and denominator:
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Clsv8) _ I 1— 12,60 I 1= 2,6l

- 2 iEa) = 2 Ea

c® a€R(sp) v el aeRy Toqv — el
(9,aV)>0

- 226l 6:9) I 1 — 12l (6 (D)
2 — elE) 12, — ¢ite)

aeRf\p) @7

(where it was used that 0 < (%, aV) < 1 foralla € Ra' \ {#}), the relation for the spectral param-
eter at issue is rewritten in the form of the algebraic system given by Eq. (7.7) (first for v € Wy
and then for v € Q upon recalling that the short roots generate Q over Z). 0O

The following explicit formula for the periodic Macdonald spherical function is immediate
from the plane waves decomposition in Eqs. (7.4a), (7.4b), the Wg-invariance in Proposition 7.1,
and the trivial action of the intertwining operator 7 (5.1) on functions supported in the funda-
mental domain P

Corollary 7.2. For & € Vieg (7.3) subject to the periodicity conditions in Proposition .1, the
affine Macdonald spherical function is given explicitly by

D: (L) = Z C(§)e' Y5 ) (L e P), (7.8)

veW

with C (&) taken from Eq. (7.4D).

The algebraic system in Eq. (7.7) inherits from @¢ the invariance with respect to the action
of the affine Weyl group Wy on the spectral parameter &. It constitutes a generalization of the
Bethe Ansatz equations in [11, Prop. 3.2] to the case of arbitrary Weyl groups in the spirit of
[18, Thm. 2.6]. A standard technique due to C.N. Yang and C.P. Yang [57] allows one to char-
acterize the solutions of such Bethe Ansatz equations in terms of the global minima of a family
of strictly convex Morse functions [43,23,33,15]. We will now detail the relevant solutions for
the algebraic system of Bethe type equations in Eq. (7.7) by adapting Yang and Yang’s method
to the present context sticking closely to the approach in [11, Sec. 4] and [18, Secs. 2, 9—11].
To avoid linear dependencies it suffices to consider only solutions belonging to the fundamental
alcove 2r AY (7.5) (cf. Remark 7.8 below).

7.3. Solution of the Bethe type equations
Forany u € PY,letV, : V — R be a smooth auxiliary function of the form

(&,0)
2
@ =5Eo -2l el ¥ [ weoex (7.92)
0

o,
ozeRar(’)

where pV = J ZaeRJ oY (cf. Remark 3.4) and
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X

dy
v () = (1= 750) / ; 3
¢ J 1 —2z7, cos(y) + 7,
et <1+t£vt (x)) N (1—f§ve"X> .90
= 2arctan an{ = ) | =ilog| —2%— ). .
1—‘(§V 2 & e”‘—'l:‘fv

Here the branches of arctan(-) and log(-) are assumed to be chosen such that vy (Xx) varies
from —m to 7 as x varies from —x to 7w (which corresponds to the principal branch) and v,
is quasi-periodic: vy (X + 27) = vq(X) + 27. Our parameter restriction (7.1) moreover guar-
antees that the odd function v, is smooth and strictly monotonously increasing on R. Let us
denote the directional derivative of V, (§) in the direction n € V by (3, V) (&) := ((VV,) (&), n)
(where V refers to the gradient) and write H(£) € End(V) for the (u-independent) Hessian
of V), at the point £ € V. An explicit computation reveals that the associated quadratic form
Hy e (§) :i=(HE)n, &) = (9,0 V,)(§) characterizing this Hessian is given by:

(1 — 7)) (n, @) (¢, @)
a, a)(1 =212, cos((€, a)) + 7))

Hpc@E=cno)+ ) ( En.CeV).  (71.10)

aeRy

It is manifest from this explicit expression that H, ,(§) > 0 for n # 0, whence H(£) is positive
definite and V), : V — R is a strictly convex Morse function. For any p € PY, we now define
&, as the unique global minimum of V, (7.9a), (7.9b). The existence of such a minimum is
guaranteed since V), (§) — +o00 when & — oo (as fox v (y) dy = 0 for x € R). Moreover, because
&, is a critical point of V,, it provides the unique solution of the critical equation VV,, =0, or
more explicitly:

cEu+py (E) =2m (0" + 1) where p)/(€):= ) vo((E @)’ (7.11)
aeRy

Proposition 7.3.  For a coweight i belonging to the fundamental region

Pl i={ueP’|0< (u,a)<c, Yae RS} (7.12a)

c
the unique global minimum &, of V,, (7.9a), (7.9b) enjoys the following properties:
i) The point &, provides a solution to the Bethe type equations (7.7).
ii) The parametrization p+— &, i € Pcv’+ is injective.

iii) The minimum &, belongs the intersection of the open alcove 2 AY (7.5) with the compact
convex polytope in 'V cut out by the following (moment gap) inequalities:

27 (p" 4, ) 27 (p" 4, )

< (&, ) < , VYaeRT, 7.12b
() (s ) P o€ R, ( )
where
2 1-7
2 oV
ka(t?) == - A 7.12¢
()= 2 (1 £ [ ])? 7120

+
a€R,
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iv) The position of &, depends analytically on the parameter(s) ij € (—1,1), and one has that

lim &, =

— = (p¥ d i =2nc 7.12d
b c+h(R0)(p +u) an lmé, =2mcp (7.12d)

where—recall—h(Rg) denotes the Coxeter number of Rg (cf. Eq. (3.8)).

Proof. i) Upon pairing Eq. (7.11) with an arbitrary positive root:

6, BY + (o) (E), B)=27(p" + 1. 8) (BER]), (7.13)

multiplication by i and exponentiation of both sides (while using that e%«® = (¢/* — tjv) /(1 —
rjv ¢'*)) reproduces the Bethe type equations in Eq. (7.7) evaluated at £ = £ . (first for v = B and
then for arbitrary v € Q as the root lattice is generated over Z by R(J)r ).

ii) The injectivity of the parametrization wu — &, is immediate from the observation that
Eq. (7.11) permits recovering p from &,,.

iii) Using that vy (X) is an odd function, one may rewrite (,ovv (¢4), B) in Eq. (7.13) as

1
{0y €. B) =5 D va({8 )", )

aE€Ry

1
=3 > (val(Ewr @) — va((spEu. ))) (. B). (7.14)

a€ERy
(@¥,)>0

Because v (x) is strictly monotonously increasing and

(o) — (sp&u. ) = (Eu, B, BY), (7.15)

one reads-off from Eq. (7.13) with (p,/(§,), B) in the form given by Eq. (7.14) that the sign of
(£,1, B) must be the same as that of (p¥ + u, B), i.e. (§,, B) > Ofor u € Pt Since B e Rar was
arbitrary, to confirm that &, lies in the fundamental alcove 2r AY (7.5) it only remains to verify
that (§,,, ¢) < 2w (where—recall—¢ denotes the highest root of Ry, cf. Remark 3.4). To this end
we will infer that the inequality (£, ¢) > 27 would imply that (u, ¢) > ¢, which contradicts
our assumption that u € PCV’Jr (7.12a). Indeed, from Eqgs. (7.14), (7.15) with 8 = ¢ and the
quasi-periodicity of the strictly increasing function vy (x) one deduces that for (§,,, ¢) > 27

Rem. 7.4

clEu o)+ (p) (Ew). ) = 2w+ Z (o, @ N, a¥) =" 27 (c+h(Ry))  (7.16)

+
Q€ERy

(where we used in passing that ¢ € PT and that h(Rg) = |Ro|/n). By combining the inequality
in Eq. (7.16) with Eq. (7.13) for 8 = ¢, we conclude that in this situation

c+h(Ro) <{p" + 1, ¢)= (1, ) + h(Ro) — 1,

i.e. (u, ) > ¢ as announced.
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It remains to verify the (moment gap) bounds in Egs. (7.12b), (7.12c). Upon writing

(sp&, @) 1 44
—T ¥ y
wa(6,) = va((spt.) = [ "k
o 1— 2Tav cos(y) + Ty

and observing that the integrand stays bounded between (1 — tsv) /(1 + |r§v|)2 and (1 —
t2,)/(1 — |12, 1), one readily infers from Eqs. (7.14), (7.15) that

K (T2) €. BY < (o) ). B) < k—(T?) (6. B)  (n€ PV, BERY), (7.17)

where it was used that

1 1_fév v v
5 Z (1ﬂ:|‘[2 |)2<'B’O{ >(06,,3 )
aeRy aY
(B,0V)>0
]_T Rem741 ]_7:4 2
T2 Z e e el azee )

aeR

Combination of Egs. (7.13) and (7.17) now entails the desired (moment gap) inequalities in
Egs. (7.12b), (7.12¢).

iv) The integrand of v, (x) (7.9b) is analytic in rjv € (-1, 1), and thus so is the function V,, (§)
(7.9a) and its critical equation (7.11) determining the global minimum &,. Since the Jacobian of
the critical equation (7.11) with respect to & amounts to the positive definite Hessian (&) (7.10)
of V,(§), its determinant is nonzero (viz. positive). Straightforward application of the implicit
function theorem therefore yields that the solution &, of the critical equation must depend an-
alytically on t(fv € (—1, 1). The first limit in Eq. (7.12d) is now immediate from the (moment
gap) inequalities (7.12b), (7.12c¢) and the observation that lim;_, o k+ () = |Ro|/n = h(Rgp). For
7 1 1, the function vy (x) (7.9b) tends pointwise to the following staircase function

27 sign() ([ - 1) ifx eR\ 272,
X ifxe2nZ,

v(X) ::{

where [-] refers to the ceiling function rounding up to the next higher integer. Since v(x) = m for
0 < x < 27, it follows that on the compact closure 27 AY = {£ € V | 0 < (£, &) <27, Vo € R0+}
the function V), () (7.9a), (7.9b) converges in this limit uniformly to the strictly convex Morse
function § (S £) — 27 (11, &), which has a unique global minimum given by 277¢~! it (belonging
to 2w AV 1f ne PCV’Jr (7.12a)). The upshot is that VV,, extends to a continuous function of (¢, 7) €
2mAY x T with T = {—1 < 12 < 1} U {r = 1}. Invoking of [17, Lem. 4] (with X =27 AV,
Y =7T,and f =V,) now ensures that for u € P the global minimum &, € 27 AY of V,, with
—1 < 72 < 1 converges for T 1 1 to the global minimum 27¢~ ' € 27 AV of lim;y1 V. O

Remark 7.4. In the proof of part iii) of Proposition 7.3 it was used that for any root multiplicative
function t and root 8 € Ry:
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> TaV(ﬁ’“v)(avﬁW:% D e (7.18)

aeRS’ a€ERy

(cf. the proof of [18, Lem. 10.1]). Indeed, the Wy-invariant linear map A, : V — V defined by
Ax =), R} Ta (x,aY)a (x € V) is a constant multiple of the identity by Schur’s lemma and

the irreducibility of the representation of Wy on V. A computation of the trace of A, reveals that
the proportionality constant at issue is equal to

n

1
cf=;E (Arej,ej) = E TQVE ej, o ej,

j=1 ozeR+
= - E TV oz a E TV,
ozeR+ aeRo

whence (A8, BY) = c: (B, BY) = 2c¢; (which amounts to Eq. (7.18)).
7.4. Diagonalization

For p = Zkep pAXA € C[X] (so only a finite number of the complex coefficients p,, A € P,
are nonzero), we define

)= Z pies(h) = Z pre 8 e P(v/2m QY), (7.19)

rEP reP

where P(V /2 QV) denotes the algebra of trigonometric polynomials on V with period lattice
27 QV. Clearly the assignment p — p(e®) defines an algebra isomorphism between C[X] and
PV /2rQY).

The main theorem of this paper affirms that the periodic Macdonald spherical functions con-
stitute a complete basis of eigenfunctions for the Laplace operator L, with eigenvalues given by
the evaluations of p(e~¢) at the minima &, corresponding to the coweights in the fundamental
region PCV’Jr (7.12a).

Theorem 7.5. The periodic Macdonald spherical functions ®¢,, n € P, form a basis of
C(P.}) consisting of joint eigenfunctions for the commuting Laplacians L p (6.2):

Ly®s, = p(e ) ds, (peCiX]™, pe P’ ™). (7.20)

Proof. For any & € Vieg and o € P, the affine Macdonald spherical function D¢ (7.2a), (7.2b)
satisfies the eigenvalue equation for Ly, = L, :

L@ =mo(X)T ¢z =T (my(X)) T b
=T 1(mw(X))pe = Tmo(t)de = my(e™%) s,

where the last step hinges on the plane wave expansion in Eqs. (7.4a), (7.4b) and the explicit
action of the free Laplacian m,,(¢) (6.1) on plane waves:
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My (1)e'’s = Z eVt = mw(e_ié)eivé (v e Wp).

ve Wow

The explicit formula of the periodic Macdonald spherical function in Corollary 7.2 confirms—
upon evaluation at . = O—that for £ satisfying the Bethe type equations in Eq. (7.7) we indeed
arrive this way at a nonvanishing eigenfunction in C(P)W& =C (Ph):

1 _ fzve_iwé’a)
_ _ o
20 =3 CooH=3 ] "
veWy veWoaeR
1—72e ()
2 oV T
e T, = — Os
Lw=1l =y >
veWy acRT

where the equalities on the second line rely on Macdonald’s well-known identity from Ref. [39,
Thm. (2.8)] and Macdonald’s product formula (6.7a), (6.7b) for A = 0. Since the symmetric
monomials 7, (X), @ € Pt form a basis of C[X]"°, and the algebra of Wy-invariant trigono-
metric polynomials p(e~¢) on the torus P(V /27 Q") separates the points of the fundamental
alcove 2w AY (7.5), it follows that distinct solutions of the Bethe type equations belonging to
2w AY give rise to linearly independent eigenfunctions. As a consequence, the eigenfunctions
D, 4 € P T associated with the Bethe solutions in Proposition 7.3 form a complete basis of

C(P}) because dimC(P+) = |PF| = |P."F| (cf. Remark 7.7 below). O

In particular, for the simplest Laplace operator L, with w (quasi-)minuscule given by The-
orems 6.1 and 6.3 the diagonalization in Theorem 7.5 boils down to the following spectral
decomposition.

Corollary 7.6. For w € PT (quasi-)minuscule, the eigenvalues and eigenfunctions of the in-
tegrable Laplacian L., (6.82)—(6.8c) in the space C(P;) are given by me(e"%1) and De,,
ne PL.V’J“.

Remark 7.7. Since the fundamental region P (3.7) consists of all nonnegative integral combi-
nations of the fundamental weights kjw; + - - - + k,w, such that kym + - - - + k,m, < ¢ (Where
the integers my, ..., m, refer to the coefficients of the highest coroot ¥V in the simple basis
ay,...,a) of Ry, cf. Eq. (4.5)), it is elementary that the dimensions dimC(P;") = |PF|, c € N,
can be computed from the generating function

1+ Y dimC(PH)g =1 - ' [T —a")"" (1l <1). (7.21)

c>0 j=1

One reads-off from this generating function that the dimensions in question are invariant when
replacing Ry by its dual root system R, i.e. |[PF|= |PY""|. For root systems other than of
type B or C this is obvious because then Ry and Rg are isomorphic. The root systems of types B
and C on the other hand are dual to each other and share the property that 1 <m; <2 for j =
1,...,n with the lower bound being reached only once, so their generating functions coincide.
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Remark 7.8. It is immediate from the proof of Proposition 7.3 that in fact for any u € P the
global minimum &, of V), (7.9a), (7.9b) provides a solution to the Bethe type equations (7.7)
in V and that the assignment . — &, u € P" is still injective. This injection turns out to be
equivariant with respect to two actions of the affine Weyl group W generated by the orthogonal
reflections across the walls of 27 AY:

wé =&y (we Wi, nePY), (7.22)

where w acts on the LHS via the standard action of WponV and on the RHS via a ‘dot action’

voxi=v(x+p")—pY, v - X :=x + (c + h(Ro))v

(x eV, ve Wy, ve Q) for which PV is manifestly stable. Indeed, the equivariance in
Eq. (7.22) is a consequence of the following W s-equivariance of the gradient of the Morse func-
tion V,:

Wi (W) =w'VV, () (E€V, we Wy, peP),

which is readily inferred from Eq. (7.11) upon using that ,ovv (wé) = w,ovv (&) for w € Wy (since vy
is an odd function) and p) (§ + 27 v) = p,/ (§) + 2w h(Rp)v for v € OV (by the quasi-periodicity
of vy, Remark 7.4, and the fact that 2(Rg) = |Rp|/n). It follows from Eq. (7.22) and the injec-
tivity that &, € Vieg iff (0¥ + 1, &) ¢ (¢ + h(Ro))Z for all @ € Ry (i.e. iff u € P is regular with
respect to the ‘dot action” of Wp). The parametrization u — &, u € PY°T in Proposition 7.3
arises by restricting the injection on P to the regular elements of fundamental domains for the
corresponding W s-actions.

Remark 7.9. It follows from the proof of Theorem 7.5 that for any spectral parameter value
& € Vieg the affine Macdonald spherical function @; (7.2a), (7.2b) is a joint eigenfunction of
Laplacians L, (6.2)inC (P)Wo, but—in view of Proposition 7.1—only for £ satisfying the Bethe
type equations (7.7) it restricts to an eigenfunction in C(P.") = C(P)". The completeness of
the eigenbasis in Theorem 7.5 implies that apart from the solutions detailed in Proposition 7.3
there are no other solutions of the Bethe type equations inside the fundamental alcove 27 AV .

Remark 7.10. For p = m,, with @ € P™ (quasi-)minuscule, the eigenvalue equation in Theo-
rem 7.5 amounts to that of a free discrete Laplacian:

D v —v)=mu(e F)Ye(r) (rePF), (7.23a)
veWow

subject to the boundary conditions

r]?l//g(sj(,\—v)) ifa;(0—v)=—1,

) , , (7.23b)
e (sj—v) + (2= DY () ifa;(l—v)=-2,

Ve(h —v) =

0 < j < n.Indeed, it was shown in [10, Sec. 4] that the free Laplacian on C (P*) with boundary
conditions of the form (7.23b) for j =1, ..., n is diagonalized by a Bethe Ansatz wave function
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of the form in Egs. (7.4a), (7.4b). For A € Pc+, this Bethe Ansatz wave function satisfies moreover
the boundary condition (7.23b) for j = 0 provided the spectral parameter £ solves the Bethe
Ansatz equations in Proposition 7.1 (cf. also [11, Prop. 3.2]).

Remark 7.11. It is immediate from the proof of Proposition 6.2 that its analog for the extended
affine Weyl group is also valid: the Laplacians L, p € C[X 1", map the W -invariant subspace

cP ={fecP)|wf=r wew}
={feCP)|Tuf=tuf we W}

into itself. The corresponding Bethe Ansatz equations guaranteeing the W -invariance of the Mac-
donald spherical function @¢ (7.2a), (7.2b) are of the form in Eq. (7.7) with v € P. By adapting
the argument in the proof of part i) of Proposition 7.3 it is seen that this £2-invariant subspace of
C(P)"r is spanned by the eigenfunctions Pg,, 1 E P Nov.

8. Hilbert space structure

In this section we endow the function space over our weight lattice P with an appropriate
Hilbert space structure and study the unitarity of the difference-reflection representation T(H),
the (self-)adjointness of the Laplacian L, and the orthogonality of the periodic Macdonald
spherical functions @, in this Hilbert space. For this purpose we will further restrict to the
positive parameter regime

0<t?

<1 8.1)
from now on (but see Remark 8.8 below).

8.1. Hilbert space

Let us define 2(P, §) to be the Hilbert space of functions {f € C(P) | (f, f)s < 0o} associ-
ated with the inner product

(f.8)s=Y_ fg)s, (f.gel*(P.9)), (8.22)
AEP
where
5 :=Wg'(t?)rs, and Wg(r?):= Z 2. (8.2b)
weWpg

Here the normalization of the orthogonality measure § : P — (0, 1) is chosen such that it restricts
to a probability measure on the Wg-orbits of the regular weights: »° .y, 8, < 1 for A € P
with equality holding when |Wg ;| =1 (cf. Eq. (8.3b) below). It follows from [39, Thm. (3.3)]
that the relevant normalization factor given by the generalized Poincaré series Wg(t?) may be
alternatively rewritten in product form as (cf. Egs. (6.7a), (6.7b))
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1— _L_ag _L_SZ htg (a) _L_l2 ht;(a)

Wr(z?)=(-h)™" ]

2 hty 2 ht,
weRt 1— P (a)tl 1(a)
ht(a)<h(Ro)

where ht(a) := hty(a) + ht;(a), or equivalently

_ 1— 'L'tfve-[ (Olv) 1— Tgvhrer(_av)
WR(-[Z) ={1-hy) 1 l_[ ( —eo@”) >< 1 — hper(—a) )
aeRy

(though we will not actually use these product formulas here). Since the total mass of § is finite,
all bounded functions in C(P) belong to [*(P,8). As such it is clear that our Hilbert space
contains the Wg-invariant space C(P)"® as a finite-dimensional linear subspace. By partitioning
the sum in Eq. (8.2a) into orbit sums

Y f0eWs= Y Y fesws, (for f,gel*(P,3))

reP rePF HEWRA
=Y fMegt) Y 8, (for f.geC(P)kCP(P,5)),
rept neWgA

it is seen that—upon identifying C(P;") with C(P )WR via the Wg-invariant embedding of C (Ph)
into C(P)—the inner product (-, -)s pulls back to an inner product on C(PCJ“) of the form

(fe)a= Y fMemA;, (fgeC(PF)), (8.32)
repPr
with
A)L = Z 8/11 = m Z ‘CI%IL = m (83b)
neWri neWpri ’

In other words, the inner product (-, -)a associated with the orthogonality measure A : P —
(0, 1) turns C(P;) into the finite-dimensional Hilbert space IZ(PCJF, A) in such a way that its
Wg-invariant embedding into [2(P, 8) becomes an isometry.

8.2. Unitarity and (self-)adjointness

The extended affine Hecke algebra H carries a natural antilinear involution % : H — H deter-
mined by

Ty:=T,1 (weW), (8.4)

w

which turns it into a x-algebra. The difference-reflection representation T (H) restricts to a uni-
tary representation on £2(P, 8) with respect to this %-structure.
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Proposition 8.1. The difference-reflection representation h — f(h) (h € H) on C(P) restricts
to a unitary representation of the affine Hecke algebra into the space of bounded operators on
I12(P.,9), i.e.

(T f.8)y=(f.T(h*)g), (heH. f.gel*(P.?)). (8.5)

Proof. Formally the proof is the same as that of [13, Thm. 6.1], which corresponds to the sit-
uation that ¢ = 1. Since strictly speaking the statement for ¢ € N.; only follows from that
for ¢ = 1 when f, g € [?(P,8) are supported on the sublattice ¢P, the argument is repeated
here (for ¢ € No1) so as to keep our presentation complete. Let f, g € [*(P,8). It suffices
to show that the actions of f"j (0< j<n)and u (u € £2) determine bounded operators on
12(P,8) satisfying (i) (f“jf,g)g = (f, f”jg)g and (ii) (uf, g)s = (f,u_lg)g. Property (ii) fol-
lows by performing the change of coordinates A — uA to the (discrete) integral (uf, g)s. In-
deed, invoking of the symmetry 4, = &, (as wyy = uwyu~! and therefore Tw,, = Tw,) then
produces the integral (f,u~'g)s. Property (i) follows in turn by performing the change of co-
ordinates A — s;A to the integral ( Xa, sj f. &)s, which entails the integral (f, xq;s;8)s. Here
one uses the symmetries SjXa; = Xa s] and SS A= Xa (A6, (as Wy ;% = WS and Z(ws A =
L(wy) + sign(a;(A)) for a;(A) # O) The computatlons in questlon also reveal that the ac-
tions of u and s; (and thus that of TJ) are indeed bounded in [2(P, 8) (as (uf, uf)s = (f, f)s
and (s; .57 f)s = (Xa;5j f Xa;'5) F)s = {f: Xay$jXa'sj £)s = (f X2, )s» and xa; is a bounded
functionon P). O

Let us denote the longest element of Wy by vg. The *-structure on H will now be extended
to an antilinear anti-involution of the subalgebra C[X]"0 @ H = C[X]"0H C H with basis
my(X)T, (€ P, w e W) as follows:

my(X)* :=my=(X) (LePT), (8.6)
where A* := —vgA (€ PT). We expect that the unitarity of Proposition 8.1 carries over to
CIX1"MH:

0
(Lpfog)s=(fLpg)s (YpeCIX1"0and f,g €*(P,3)). 8.7)

For p = m,, with € P (quasi-)minuscule, the explicit formula for L p in Theorem 6.1 allows
us to confirm that Eq. (8.7) indeed holds in this special case. Notice in this connection that if @
is minuscule then so is w*, and that if  is quasi-minuscule then w* = w.

Theorem 8.2. For w € P (quasi-)minuscule, one has that

(Lof,8)s = (f. Lurg)s (Yf, g €l*(P,5)). (8.8)

Proof. It follows from the explicit formula in Theorem 6.1 that L, is bounded in lz(P, 8) for w
(quasi-)minuscule. Indeed, for any v € Wyw the coefficients a; , and b, ,, (3.14a)—(3.14f) remain
bounded as functions of A € P. By comparing (L, f, g)s with (f, L,+g)s we see that
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(Lof8)s — (fiLor@)s = Y (arnf O —v)gl) —ar ., fFEG+ 1)),

reP
ve Wow

= Z (ak,va)\ - a)»fv,fva)ﬁv)f()L - V)émy

rEP
veWyw

whence it suffices to show that a; 6, = ay—y,—v8,—y for all A € P and v € Wyw, or more ex-
plicitly:

Twa, () Wi Ty vy T = Twyy, | ywi—y Twa, o) Twi—v

The proof of this relation for the length multiplicative function t is relegated to Appendix B
below. O

The following (self-)adjointness relation is immediate from Theorem 8.2 upon the restriction
of L, to the Wg-invariant subspace 12(P,8)"r = ZZ(PC+, A).

Corollary 8.3. For w € P (quasi-)minuscule, one has that

(Lof g)a=(fLorg)a (Vg €l?(PF, A)). (8.9)

Remark 8.4. For the classical root systems of types A,, B> and D4 the unitarity in Eq. (8.7)
and the (self-)adjointness relation in Eq. (8.9) with w € P arbitrary are a direct consequence
of Theorem 8.2, because in these special cases the monomials m,(X) with w (quasi-)minuscule
already generate the complete algebra C[X]"0.

8.3. Orthogonality

The diagonalization in Corollary 7.6 and the expected unitarity in Eq. (8.7) suggest that the
periodic Macdonald spherical functions form an orthogonal basis of [ 2(PC+ , A). However, since
Corollary 8.3 only establishes the (self-)adjointness relations for w (quasi-)minuscule, the or-
thogonality in question is not immediate at this point (because of possible degeneracies in the
spectrum of the relevant discrete Laplacians L,,) and a more sophisticated analysis is required.

By a standard continuity argument, it does follow from the diagonalization in Corollary 7.6
and the (self-)adjointness relations in Corollary 8.3 that the periodic Macdonald spherical func-
tions CD;:# and (pfﬁ (u, 1 € PCV’+) are orthogonal in 12(P6,+, A) for all 0 < 72 < 1 if—for some
(quasi-)minuscule weight w—the corresponding eigenvalues Mg (') and my, (') (of L) are
distinct as analytic functions in the parameter(s) 7,v, @ € R(J{ . In view of the injectivity in part ii)
of Proposition 7.3, this assures the orthogonality for x # [ in the case of the classical root sys-
tems A,, By and Dy, as for these types the relevant symmetric monomials My (e') withw € PT
(quasi-)minuscule separate the points of 27 AY (7.5) (cf. Remark 8.4). More generally, it suffices
to verify the inequality of mg(e'$1) and mw(eisﬂ) (or any of their derivatives with respect to the
parameter(s)) at any fixed value for 7 in the analyticity domain —1 < 72 < 1 to conclude their
inequality as analytic functions. By determining the limiting behavior of m,,(e'5*) for 1 1, and
computing m,(e'5*) and %mw(e’fﬂ) (B € Ry) at the special limiting value T — 0 by means

\

of part iv) of Proposition 7.3 and the implicit function theorem, we arrive at the following explicit
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numerical criterion guaranteeing the orthogonality of the periodic Macdonald spherical functions
for general Ry.

Proposition 8.5. For any ., ji € P,"" the corresponding periodic Macdonald spherical func-
tions are orthogonal:

(g, Peda= D Pe,(M)Pe; (WA, =0, (8.10a)
repPF

if for some w € P (quasi-)minuscule and some € € {0, 1}, B € Ra“:

My (¢'55) 5 my, ("7 (8.10b)
or
oY U in(Efa))va)
veWoo  geRf
H0tH=IIﬁH
# Z Z 5 sin E ca))(v,aV), (8.10¢)
veWow geR;
lleell=1IB1I
where ||| = (o, «)'/? and

EM =1limé§, =

T—€

i (v e —
{%(P +un) ife=0, (8.10d)

2mic ife=1.
Proof. It is clear from part iv) of Proposition 7.3 that for 0 < 72 < 1

lim mw(eig“) =my, (eig;).

T—€

Henc¢, if Eq. (8.10b) is satisfied (either for € = 0 or for ¢ = 1) then the eigenvalues My (e'é) and
M (e'67) cannot be identical as analytic functions of t,v, o € Ra' , whence (@, Pz )a =0.1In
the same way it is seen from the limit

P .
léll, 0 \Y
5 me(e'") = z(c+h(R0)) Z Z sm (1 a){v.a¥) 811

BY veWpw geRrt
leell=llAll
that (P¢, , Pg; ) a = 0 if the inequality in Eq. (8.10c) is satisfied. To verify the limit in Eq. (8.11)
we first compute %mw(eiéﬂ) for general 0 < 72 < 1:
/3\/

82 ma)( lSlL —_ Z e VSII _l Z e Usl’*< ai;> (812&)

Tgv 5V veWpw veWow
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with (upon employing the implicit function theorem to Eq. (7.11))

98y -1 apy
=— . 8.12b
3f§v H (6w 3T§v () ( )

Here H (&) refers to the Hessian with components H,, . (§) given by Eq. (7.10) and

9y (¢ — 2sin((€, @) .
Brév(é)_ 2 1—2T§vcos((§,a))+t;‘va' (8.12¢)

+
aERy

leell=lAll

For © — 0 the expression in Egs. (8.12a)—(8.12¢c) simplifies to the RHS of Eq. (8.11) since

=0 =0

w = 52 and H, () = (c+ h(Ro))(n,¢) (in view of Remark 7.4 and recalling also that
|Rol =nh(Rp)). O

For a given concrete root system R and a fixed value of ¢ € N | of ‘reasonable size’, a direct
verification of the numerical criterion in Proposition 8.5 readily entails the orthogonality of &g,
and P, in IZ(PC+, A) for most (and possibly all) coweights p # ft in Pcv’+. In fact, we have
not spotted any counterexamples where our criterion fails to separate the eigenvalues if u # [,
even though we are not in the position to offer an a priori argument ruling out the existence of
such degeneracies altogether (apart from the above separation argument in the already mentioned
cases when Ry is of type A, By or Dy).

8.4. Normalization

To determine the spectral measure of the eigenfunction transform of our Laplacians L, (6.2)
it remains to compute the quadratic norms of the periodic Macdonald spherical functions in
IZ(PC'*‘ , A). After the seminal contributions of Gaudin and Korepin [23,32], it is nowadays a
paradigm of the Bethe Ansatz method that the quadratic norm of a Bethe eigenfunction corre-
sponding to a solution of the Bethe equations determined by the global minimum of a strictly
convex Morse function should (essentially) be given by the determinant of its Hessian [33,53].
Translated to our present setting, this heuristics—which is confirmed for many Bethe Ansatz
models [33]—gives rise to the following conjectural Gaudin-type determinantal formula for the
quadratic norms in question.

Conjecture 8.6. For any u € P,"", the quadratic norm of the periodic Macdonald spherical
Junction @, in the Hilbert space IZ(PC‘" , A) is given by

(P, Pe)a= > |Pe, (W)]°As = Ind(Ro)C (5,)C(—5,) det H(Eu), (8.13)
reprt

where Ind(Rg) := |$2|, C(-) is taken from Eq. (7.4b), and detH(-) refers to the determinant of
the Hessian given by Eq. (7.10).

Conjecture 8.6 generalizes analogous conjectural normalization formulas from [12, Eq. (3.5)]
(corresponding to the special situation of a root system of type A [11]) and [17, Eq. (11)]
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(corresponding to the trigonometric degenerate double affine Hecke algebra at critical level
encoding Gaudin’s Weyl-group invariant delta-potential models with periodic boundary con-
ditions [18]). Following a brute-force approach detailed in Refs. [12] and [5] for these two
previous conjectures, it is possible to confirm that Conjecture 8.6 holds true for small root sys-
tems. In a nutshell, the idea is that the plane wave decomposition in Eq. (7.8) permits expressing
the sum )=, p+ | Pz (M[*A;, in terms of exponential sums of the type Y, P &M A, (with

§ € Wo(§ — v§), v e Wp). Since A, (8.3b) is determined completely by the stabilizer Wg , par-
titioning of the exponential sum into partial sums over weights of P.* having the same stabilizer
subgroup inside Wg (i.e., weights belonging to the same facet of the Coxeter complex of Wg)
produces an exact evaluation of the exponential sum in terms of terminating geometric sums.
Upon elimination of any exponentials of the form ¢/“¢-#) 8 € R, with the aid of the Bethe type
equations (7.7), one ends up with a tedious algebraic expression for ), _ p | Pe (M)|2A,, that is
to be compared with the conjectural formula Ind(Rg)C (§)C(—&)detH (&) on the RHS. In all
cases that we have checked (using computer algebra), both expressions turn out to agree as alge-
braic functions of the spectral variable £ and the parameter 7. Specifically, equality was checked
for all classical root systems of rank < 2 symbolically and for all classical root systems of rank
< 4 upon evaluating both expressions at a large number of random values for 7g, 7; and §. We
also verified the case of the exceptional root system G; symbolically for a significant number of
random values for 73 and 1;.

For 7 1 1 (cf. Remark 6.5), the (conjectural) orthogonality of the periodic Macdonald spheri-
cal functions reduces to the following orthogonality relations

. L ¢ Ind(Ro)| W if = fi,
> Mk(e’sxlt)Mk(e ’fﬁ)|WR,A|—1:{ 0IWe. .l ‘ H ’f (8.14a)
rept 0 if u#p,

for the periodic symmetric monomials M), (e’gﬂ) (A e P+, e Pcv’+), where

My (€' ) |Wg. N Wolm;.(e Z ol M) (8.14b)

veWy

5;1 = 2nc"u (cf. Eq. (8.10d)), and Iéc = Ro + cZ refers to the affine root system with Ry
replaced by R For T — 0 on the other hand, one arrives at the following orthogonality relations
(cf. [31, Thm. 6.2], [29, Prop. 5.4] and—for Ry of type A—[12, Eq. (4.8)] and [35, Thm. 6.7])

i —ig0 + h(Rp))" Ind(R if u=n,
Z x;(e’s’?)m(e zsﬁ)={(0 (R0))" Ind(Ro) 1 w LNL (8.153)
rePF 0 1f/*L 7é M,
for the periodic anti-symmetric monomials x; (eiég) (LePr pe P ), where
xu(€F) =D (=) Weitethe) (8.15b)

veWy

and &) = 77 (0" + ) (cf. Eq. (8.100)).
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Both degenerations of the orthogonality relations under consideration can be verified directly
with the aid of the orthogonality of the characters e i"_ll‘, uw € PY/cQV, of the finite abelian
group P/cQ:

> e, )—{ e\t (8.16)
T |P/eQ] ifpecQY,
upon using that |P/c Q| = ¢ Ind(Rp) and
a2 W= Z —f(/\) for f € C(P)"*. (8.17)

AeP/ 0

Indeed, the LHS of Eq. (8.14a) is readily rewritten as

22

veWo re P+

Z 2ric v(pu— vu)()L)

RklveW

Eq. (8.17) Z Z p2mic v(u— v“)(?») Eq. (8.16) {c" Ind(Ro)IW,QMI if u=n,
|W0| v,0eWg AP /cQ 0 if et

(where it was exploited in the last step that both coweights p and i belong to the fundamental
domain P, (7.12a)). Moreover, the LHS of Eq. (8.15a) is rewritten along similar lines as

Y i@ S Z e TV HH=PHD) (1) 4 5

veWy rePFveWy
~ 2mi
= TN N e 3 i )
veWy p+k€p;rh Retn:h veWy
E (8 17) 27i
q- |W | Z (— 1)5(1)) Z ec_,.;,v(ﬂ +u—(pY -HL))(,O—I-)L)
v, 0eW) p+reP/(c+h)Q
Eq. 8.16) [ (¢ +h)"Ind(Ro) if pu= [,
o if o # i,

where we have employed the short-hands & for h(Rp) and R, for the affine root system with
c replaced by ¢ + h. The first equality relies on the fact that A € P iff p + A is a regular point
of PL h (with respect to the action of Wg_,), while we also used that in the expression on the
second line the terms with |Wg_,, a| > 1 cancel out; in the last equality it was exploited that for
W, L € Pcv’+ both coweights ¥ + w and pV + [i are regular points of the fundamental domain

V.4 . . .
PC ThRY) (with respect to the action of WRH—h(R(\)/) ).

It is not very difficult to infer that for 7 1 1 the inner product (@gﬂ, ngﬁ) A indeed tends to
the LHS of Eq. (8.14a). Here one uses that for u € Pt lim;y1 &, = Eli and lim;41 C(§,) = 1.
(When [Wg u' > 1 the second limit can be deduced from the first with the aid of the critical
equation (7 1 1), cf. also the proof of Proposition 3 in Ref. [17].) This confirms the orthogonality
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of the periodic Macdonald spherical functions in the limit T 1 1. Moreover, the conjectured value
of the quadratic norm of the periodic Macdonald spherical function on the RHS of Eq. (8.13)
converges for 7 1 1 to the RHS of Eq. (8.14a) provided

lim det () = Wi | (me P (8.18)
T C»

Whereas Eq. (8.18) is readily seen to hold when p is Wy —regular (ie. Wy u' = 1), the limit
in question is far from obvious when |Wp | > 1 (cf. also [17, Sec. 2]). In other words, this
only confirms our norm formula for the perlodlc Macdonald spherical functions in the limit
711 when € P tis Wy -regular whereas for [W; | > 1 the limit in Eq. (8.18) would
follow rather as a consequence of the norm formula in COH]CLtUle 8.6. The limiting behavior for

7 — 0 is straightforward: upon multiplying out the (normalizing) Weyl denominators x, (e’sﬂ)

-0

and x, (e_lsﬁ) the inner product (®¢,, I tends for ¢ — 0 to the LHS of Eq. (8.15a) and
the RHS of Eq. (8.13) converges to the RHS of Eq. (8.15a), which confirms our orthogonality
relations for the periodic Macdonald spherical functions in the limit T — 0.

Remark 8.7. In the special situation that we are dealing with a root system Ry of type A and
w is chosen to be minuscule, the diagonalization, adjointness relations, and the integrability of
the symmetrized operator L, (6.9b) in Corollaries 7.6, 8.3 and Eq. (6.3), respectively, as well
as the orthogonality of the basis of periodic Macdonald spherical functions implied by Propo-
sition 8.5 (and Remark 8.4), reproduce the principal results of Ref. [11] in Proposition 2.3 and
Theorems 5.1-5.3. While double affine Hecke algebras did not manifest themselves at all in
Ref. [11], their role in the present generalization of these previous results to the case of arbitrary
Weyl groups seems to be fundamental (reminding of a similar state of affairs in the theory of
Macdonald’s polynomials [40,42,7]).

Remark 8.8. For the parameter regime —1 < 72 < 0, the coefficients a,,y and by,
(3.14b)—(3.14f) are still real-valued for any A € P and v € P because of their quadratic depen-
dence on 7. For the coefficient b, , this is immediate form the definition whereas for a, , this
follows from the observation that the coefficient in question is always of the form Tl%luk()tfv) 0 2¢
with € € {0, 1} (cf. Appendix B). Macdonald’s product formula (6.7a), (6.7b) reveals moreover
that A, > 0 in this parameter domain even though the positivity of the nondegenerate scalar
product (-, -)s (8.2a), (8.2b) is now lost. The upshot is that Theorem 8.2, Corollary 8.3 and
Proposition 8.5 remain valid (with the given proofs applying verbatim) for —1 < 2 < 0. It is
also expected that the prediction of the quadratic norms in Conjecture 8.6 still holds for the
parameter regime at issue.

Acknowledgments

The results of this paper were presented at the Complex Analysis and Integrable Systems
program of the Mittag-Leffler Institute, Djursholm, Sweden (Fall, 2011) and at the Analysis Col-
loquium of the Delft University of Technology, Delft, The Netherlands (Spring, 2012). We would
like to thank Alexander Vasil’ev (JFvD) and Wolter Groenevelt (EE) for these opportunities to
report our work. Our brute-force verification for small root systems of the Gaudin-type normal-
ization formula in Conjecture 8.6 depended heavily on Stembridge’s Maple packages COXETER
and WEYL. We are grateful to Manuel O’Ryan of the Universidad de Talca for the necessary



2030 J.F. van Diejen, E. Emsiz / Journal of Functional Analysis 265 (2013) 1981-2038

computer facilities permitting to carry out these computations. Finally, the referees’ constructive
comments helping us to straighten the presentation are very much appreciated.

Appendix A. Intertwining properties

In this appendix we prove that for any f € C(P), > € P and v € Pj:

T L, P (Wi (A =) = a5 (T ) =)+ bsu (1= 75 )T L), (A.1)

with a, , and b, , given by Egs. (3.14a)—(3.14f). This relation lies at the basis of the affine
intertwining relation in Eq. (5.3c) and the explicit expression for L, in Theorem 6.1. It is a
double affine analog of a similar relation in [13, Eq. (7.7)]. The proof below runs along the same
lines as the corresponding proof in [13, Sec. 7.1], but we feel compelled to provide details in this
appendix as the transition from ‘affine’ to ‘double affine’ is quite subtle at key points.

Our verification of Eq. (A.1) hinges on two technical lemmas concerning the properties of
O(A —v) (3.14e) and (J f)(A —v) (5.1) for L € P (and v € P}).

Lemma A.1. For . € P} and v € Py, we are in either one of the following two situations: i) if
(A —V)+ # A, then w)_, € Wg » and

L forvY — (A, v") € R(wy—v),

00— = {0 forv¥ — (L, vY) ¢ R(w;_),

or ii) if (A — V)4 = A, then w/k_vv = —a; for some j €{0,...,n} with t; = 19, moreover,
SjWr—y € Wgri O(A—v) = 0,

R(wy—y) \ R(sjw)—) = {(Sij—v)flaj},
anda;j(h) =1, i.e (sjwi_y) la; =v¥ + (1 — (1, v)).

Lemma A.2. Forany f € C(P), A€ Pt and v € Py

Tuy Ly, (=) 4) = FO =) = (1 =75 7) F ),
with ¢, = 0(A — v)eY (V) (hY) ™SV (of Egs. (3.14d)~(3.141)),
It is readily seen from Lemma A.1 that for > € P and v € Py:
O(A—v)€{0,1} and (r,vY)e{—c,0,c} ifOL—v)>0 (A.2)

(which means, in particular, that in XV (3.14a)—(3.14f) the factor 6(A4 — n) of ¢, (3.14d) only
assumes the values 0 or 1). To infer the second statement one notices that v¥ — (A, vV) € RT
ifO(L —v) >0,i.e.ve RyN Py = Wo? and (A, vV) € cZ. The statement now follows because
|(x,vV)| <cwhen A€ PF.

The proof of Lemma A.1 uses an elementary recurrence relation for 6 (3.14¢). Let u € P\ P
and j € {0,...,n} be such that a; € R(w,) (cf. Eq. (3.13)). Then w,, = Ws; S with £(w,) =
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E(wsm) + 1, and thus R(w,) = SiR(waﬂ) Uf{a;} (cf. [42, (2.2.4)]). From the definition of 6
(3.14e) it is clear that in this situation:

) 1 ifa:(u) =—
0( ):{Q(SJM)—F 1 a](,u) (A3)

O(s;jm) ifaj(u) #-2.
Armed with this recurrence for 6 it is seen that for A and v as in Lemma A.l1 with A — v ¢ PCJr s

and V:=A —s;(A —v) (sos;(A—v)=1—"D)with j €{0,...,n} such that a; € R(wy_,), we
are necessarily in one of the following three cases:

(A) a;(\) =0 and (v,aY) =1 (s0 aj(A, —v) = —1). Then s; € Wg.y, so U = s’v and
J Jj J J » j

00 —v) =700, — sv).
B) aj(d) = Oand(va) 2(s0a;j(A—v)= —2).ThensjeWR,Aandv:aj,sof):s}v:
—aj and O(% — )Eq =700 shv) + 1.

(C) aj(x)=1and (v, of Yy = 2(soa](k—v) —1). Then v =«; and ¥ =0, so w;_, =s; and
00.—v)"™ (“)em—

It is moreover manifest that the cases (B) and (C) only occur when v € Ry N Py = Wpd and
(thus) 7; = 0.

A.l. Proof of Lemma A. 1

It is sufficient to restrict attention to the case that A — v ¢ P (as for A — v € P the lemma
is trivial). For a reduced decomposition wj—, =sj, - - -5, with £ = £(w;—,) = 1, we write vy :=
s}k-us}lv fork=0,...,¢ and by = B + ric:=sj, ---sja;, ., fork=0,...,£ -1 (with the
conventions that vy := v and by := aj,). This means that R(wj—,) = {bo, ..., be—1} (cf. [42,
(2.2.9)]). It is immediate from the observations (A)—(C) above that the minimal sequence of
weights taking A — v to (A — v);+ by successive application of the simple reflections in our

reduced decomposition of w;_, is either of the form (situation i)):

Sj s Sjp_ s
)»—v:)»—voi>k—v1$~-.L>)L—w_1i>)»—vz:(k—v)+,
or of the form (situation ii)):

N
A—v:k—vo—>k—v1—> L‘—>)\—ve1—>)\ A —v)4,

s
because case (C) can at most occur at the last step: A — vy 2n= (A — v)4 (as this case
takes us back to PCJr ). In situation 1) (i.e. case (C) does not occur at the last step) we have that
wy—y € Wgx and (A — v)4 # A, whereas in situation ii) (i.e. case (C) does occur at the last

step) we have that sj,w;—, =sj,_, ---5j, € Wg i, (A —v); = A, and 7j, = 9. Moreover, in
. . ’ / _ o o / =1, —(d ... ) —
the latter situation G Wi,V =V =aj, e v= (Sje w,_ ) aj, = (sj1 sjlilozﬂ) = Be—1,

which implies that

()\,, vv) +ri—1c=be_1(A) = ((Sjlwk_v)_lajl)(k) =a;,(Sj,_, - -sjjA)=a;,(A) =1,
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i.e.
v+ (1= (A, vY)) =be—1 € R(wr—y) \ R(sj,wi—y). (A.4)

It remains to compute 8 (A — v). Since 8((A — v);) = 0, it is clear from the observations
(A)—(C) that (A — v) is equal to the number of times case (B) occurs in the above sequences,
i.e. the number of times that (v, a]YkH) =2fork=0,...,¢ —1, where £’ = £ in situation i) and

¢ = ¢ — 1 in situation ii). Since for k =0, ..., ¢ —1:
baf,)=2 & [B)=2 & v=p
and
(A BY )+ ke =be (W) = (sj, -+ sjpaj, VM) =aj, (sj, s, M) =aj,, (A) =0,
ie.
B — (1. BY) = bi € R(wy—y),

it follows that 8 (A — v) is equal to 1 or 0 depending whether v¥ — (A, vY) € R(w)—,) or v¥ —
(A, vY) ¢ R(wy—y), respectively. In particular, in situation ii) we have that 8 (. — v) = 0, because
by Eq. (A.4) (and thus (A, vV) — 1 € ¢Z) the fact that vV — (A, v") belongs to R(wj_,) (and thus
(A, vY) € ¢Z) would imply that ¢ = 1, which contradicts our assumption that ¢ > 1.

A.2. Proof of Lemma A.2

The explicit action of /; implied by Eqgs. (4.1a)—(4.1c) simplifies close to (the positive side
of) the hyperplane V; to

T f () ifa;j(u) =0,

AN =17 e =17"fu—a) ifa;(u) =1, (A.5)
o =20 = (= D e —e) e =2

(for f e C(P), u € P, j=0,...,n). With the aid of these formulas the proof of the lemma
follows by induction on £(w;_,) starting from the trivial base . — v € P

Specifically, let £(w;—,) > 1 and s5; (0 < j < n) be such that £(wy—ys5;) = £€(wy—) — 1 (i.e.
aj € R(w;—y)). From the observations before the proof of Lemma A.1 it is clear that w;_,s; =
Ws; (x—v) With either s (A —v) = A — s}v (cases (A) and (B)) or s (A —v) = A(€ PF) (case (C)).
In the latter situation wy_, = s; and the statement of the lemma reduces to the second line of
Eq. (A.5) (with u = X). Moreover, in the cases (A) and (B) invoking of the induction hypothesis
yields

Ty, Ly, (A =) 4) =7, ka_x}u (wa_s'/.v LiH((x— s’ v)+)
=7 ) (= 5jv) = tjen (1= 752 ) U )

(where we have used that (A — s}v)+ = —v)y).
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In case (A), one has that 7;({; f)(A — s}v) = f(A — v) (by the second line of Eq. (A.5)
with © = A — s}v) and (I; f)(A) = t; f(A) (by the first line of Eq. (A.5) with u = A),

which completes the induction step for this situation as now c, ¢, = cx ,,rj_z. Indeed, clearly
.S ;

o(x — s}v) = 0(r — v) with for j > 0: e/ (s;v) = e;/(v)tj_2 and (A,s;vY) = (sjA,vY) =
(A, vY), whereas for j =0: e (s)v) = e/ (v —ap) = e/ (v + ) =¢) (1))h¥'l:0_2 and—assuming
(A —v) > 0—(,sjv") = (spA, V") = (A +cap, v¥) = (A, v") +c(ap, v") = (A, 1) +¢ (upon
recalling that v € Wo¥ when 6(A —v) > 0 and thus (ap, v") = (), v) = 1), i.e. sign((A, spv)) =
sign({A, v)) + 1 (cf. Eq. (A.2)).

In case (B), one has that 7;(/; f)(A — s}v) =f(xA—-v)— 102(1 — r()_z)f(k) (by the third
line of Eq. (A.5) with u = A — s}v and the fact that 7; = 19) and ¢, ¢, = 0 (since 0 <

7

o — s}v) < 6(A —v) < 1), which completes the induction step for this situation as now
Cry = rg. Indeed, clearly 0 (A — v) = 1 with for j > 0: ¢/ (v) =) (aj) = rjz = ‘L'g (as e} (aj) =

2ai,aY)
erv(sjaj)rj R erv(—ozj)'l:;.t = r;}/erv(aj)) and (A, vY) = (A, a]Y) = 0, whereas for j = 0:

e(v)=eY () =e)(—0) = rg/hj and (A, vY) = (A, ) =ap(A) —c=—c <O0.
A.3. Proofof Eq. (A.1)

We are now in a position to verify Eq. (A.1) by making the action of the intertwining operator
on f € C(P) explicit:

Eq. (5.2) —
a)n,l)(jf)()" - U) qé a)\,vtwul,k()\_v)wx(Iw1;;A(A—|»)wAf)(()” - 1))'|')' (A6)

Throughout it will be used that wy (A — v) = A4 — wjv.

For (A — v)4 # A4, Lemma A.1 (with A and v replaced by A4 and wjv) ensures that
Wy, (h—v) € WR. ., Whence £(wy, —v)w).) = €(Wy, x—v)) + £(w;) and we may rewrite the ex-
pression in question as:

Tuj)\l Tww;\()»—v) (Iww;h()»—v) IwA f) (()\' - 1))"")

M () (w0 o= ) = 65 g o (1= 752 Ly £)Gp)

=7 (L, (WA =) = by (1 = 752) (T HR),
which proves Eq. (A.1) when (A — v)4 # A4,
Similarly, for (A — v); = A4 we rewrite the RHS of Eq. (A.6) as:
BTy sy Ty sywn L))
o _—
= T w6y (L s, g ) Ot)
—1 —1
— x((sjwu, g—nywr)"'aj)(zj — T; )(ISjw,,}A(A_v)wxf)()\+))
e (L a0 =) =72 x (0 + (1= () (1= 767) T, £)0)

= 25 (L, P (=) = by (1= 75 2) (T HHO),
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which proves Eq. (A.1) when (A — v); = Ay. Here the equality (i) hinges on Eq. (2.10b) (for
any j € {0, ...,n}), whereas for inferring equality (ii) we pick j as in part ii) of Lemma A.1
(with A and v replaced by A4 and wiv). Then sjwy, (—v) € Wr, (80 £(SjWy, G—v)Wi) =
E(sjwu, 6—v) + Lw)) and  (5jwy,6-v) 'aj € RWy,—v) (50 LWy, G—v) =
£(s jwy, (r—v)) + 1). Hence, in this situation the first term on the RHS of equality (i) may be
rewritten as:

tww}»()h_‘)) (Ij Isjwwx()u—v)w)» f) ()\,+) = Twwx(k—u) (Iwwx(k—u) Ill))L f) (()" - \})+)
Lem. A.2

=" (I, H(wr (A — 1)), (A.72)

where it was used that Crpwly = 0as O(ry — w;v) =0 (by Lemma A.1). For the second term
one deduces in a similar way that:

(Is]-ww)h(;h_v)wg f)()\-F) = (Isjqu;L(A—v) waf)()"-f')

Eq. _
2 1y iy 0y (i YO = Tuy 75 T, )O4). (AT

15

2)

Performing the substitutions (A.7a) and (A.7b) on the RHS of equality (i) gives rise to equal-
ity (ii). Here one uses in addition that—for this particular choice of j—Lemma A.l guarantees
that t; = 7o and

(8 W, G—myw) '@ = w; N (wivY 4+ (1= (g, wivY))) =vY + (1= (2, vY)).  (A8)

Remark A.3. It is read-off from Eq. (A.8) that forany A € P and v € Pj such that (A —v), = A4,
one has that v¥ + (1 — (A, vY)) € R (and thus v € Ry N Py = Wy and (A, vY) — 1 € ¢Z).

Appendix B. The adjoint of L,
In this appendix it is shown that for all A € P and v € Py:

B.1)

Tww)\ (A—v) Wy twwx(k—v) tw)\ = rwwlf‘}(k) Wi —v Tww)hfv ) rwkfv .

This relation for the length multiplicative function 7 lies at the basis of the unitarity in Theo-
rem 8.2 and the consequent (self-)adjointness relation in Corollary 8.3. The proof of Eq. (B.1)
hinges on two lemmas elucidating the geometric interpretation of the group element wy,, (»—y)wx
for (A — V)4 # A4 (i.e. A and A — v lie on the same closed alcove wA., w € Wg) and for
(A —v)y =X, (i.e. A and A — v are separated by a (unique) wall V,,, a € R™), respectively.

Lemma B.1. Let L € P and v € P} be such that (A — v) # Ay. Then wy,, 5,—v)w, is the unique
element in Wy of minimal length mapping both A — v and X to Pj, i.e. Wy, h—v) € Wg;y, and

W,y (M) Wh—p = Wy, (h—p) Wi (B.2)

Lemma B.2. Let A € P and v € P} be such that (A — v)y = Ay. Then

— (W )W)V = = (Wa, ) Wi—v)'V (B.3a)
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Sfor some j € {0,...,n} with t; = 19, and wy,, (.—v)w;. is the unique element in Wg of minimal
length mapping A — v to Ay and A 10 SjAy, i.e. SjWy, j.—v) € Wr s, and

Wiy, (W) Wr—v = S j Wy, (A—v) Wi (B.3b)
with K(ww;h(k—v)) = E(Sj wwk(k_v)) + 1 and E(wwxf\;(}»)) = E(Sjwwx,v()x)) + 1.

For (A — v)4 # A4 the relation in Eq. (B.1) is manifest from Lemma B.1 and the symmetry in

. . . . . . . . . 2 _ 2
A and A — v, which entail that in this situation both sides simplify to iy Gytn. = Tibgy Gy
For (A — v)4+ = A4 the relation follows in turn from Lemma B.2. Indeed, in the latter situation it

is readily seen that

tww)‘(k—v) Tw;, = TOTSjwwx(x—u) Tw), = ‘Cotsjwu,vl(k—u)wl = TOTwwx,v(x)wxfu

and (upon interchanging the role of A and A — v)

Tww, 0 Twi—y = T0Tsjwy, o) Twi—y = T0Tsjwy, _ oywi—y = T0Twy, avywis
whence both sides of Eq. (B.1) now simplify to T0Twy, rmuyws, Ty Gy wa—s
B.1. Proof of Lemma B.1

Clearly wy, 3—vywar(A —v) = (A — v)4 and—by Lemma A.1 (with A and v replaced by
Ay and w;v)—it furthermore follows that wy, x—v) € Wg i, 1.6. Wy, —vywy(A) = A4 and
LWy, A=y W) = LWy, (1)) + £(wy). Let w now denote any element in Wg of minimal
length sending A and A — v to PC+. Then ww;1 € Wga, (so b(w) = E(ww;l) + ¢(w,)) and
ww; ! (wy (k= v)) = (h — )y (50 Lww; ") > L(wy, ), ie.

Cw) = L(ww; ) + £Lw;) = LW, ) + LWa) = LWuy, ) W2).

It thus follows that £(w) = £(wy, (1—v)w;) (and therefore E(ww;l) = {(Wy, (1—v))) by the min-
imality of ¢(w), and consequently ww;1 = Wy, (.—v) (by the uniqueness of wy, (—v)), 1.€.
W = Wy, (—v)Wy. The equality in Eq. (B.2) now follows upon interchanging the roles of A and
A—v.

B.2. Proof of Lemma B.2

For j € {0,...,n} as in Lemma A.l (with A and v replaced by A, and wjv) we have
that s wy, .—v) € Wg,a,, whence wy, a—yywy maps A — v to A and A to s;jAy. In addition
(W, r—rywp) 'V = w;_wng’lv = —aj and L(wy, (1)) = £(SjWy, 0.—v)) + 1 (@8 R(Wy, (h—v))
is the disjoint union of R(s;wy, (»—v)) and {(sjwwk(;\_v))_laj}).

Let w now be any element in Wg of minimal length satisfying that w(A — v) = A4 and wA =
sjAy. Then sjww;l € Wra, (sol(sjw) = E(sjwwil) + £(wy)) and ww;l(w;\()» —V))=Ay
(s0 L(ww ") > L(wy, 1)), ie.
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1 1

L(w) © L(sjw) — sign(w_ aj) = E(sjww;l) + L(wy) — sign(w_ aj)

Ya;) =12 6wy, g—v)) + L(wy) —sign(w™'a;) — 1

> E(ww;l) + L(wy) — sign(w_

1

= £(5j Wy, (h—v)) + £(wy) — sign(w_ aj) =L(5j Wy, h—v) W) — sign(w_laj)

. ' B i
@ (8 j W, vy W) — SIGN((Wa, =1y W) laj) a@ LWy, (—v)Wi). (B.4)

In steps (i) and (iii) we employed Eq. (2.4a), and in step (ii) it was used that w’laj =
(Way, (,\_U)wk)’laj. Indeed, one has that

w V= (W, gwywi) "1V = Ve,

where V,, a € R" stands for the root hyperplane consisting of all points equidistant to A
and A — v (which is in fact the unique root hyperplane separating A and A — v), and fur-
thermore that (w’)’lozj =w) g — Sjhy) = w Ay — w’lsj)ur =A—V)—A=—-v=
(W, v w})~'a;. By the minimality of £(w), one concludes that all inequalities in Eq. (B.4)
must in fact be equalities. In particular, one has that £(w) = €(wy, ;.—vywx) and Z(ww;l) =
£(Wy, (r—v)). But then ww;1 = Wy, (L—v) (by the uniqueness of wy), (x—v)), 1.€. W = Wy, (A—v) W3-

The second equality in Eq. (B.3a) and the equality in Eq. (B.3b) now follow upon in-
terchanging the roles of A and A — v (which amounts to replacing A by A := A — v and v
by v := —v). More specifically, by proceeding as before, application of Lemma A.1 (with

— Y ; / / o a I~
A and v replaced by A, = A4 and wxv) entails that Wy, WiV = wwid_ﬁ)wiv = o
for certain k € {0, ...,n}, and furthermore wy, ,oywr—v = ww;(i—ﬁ)wi maps A—D=Axto

Ay and A = A — v to spiy. Since both the line segment connecting A and s A+ and the
line segment connecting A4 and sgA; belong to the Wg-orbit of the line segment connect-
ing A and A — v, we have that k = j and the second equality in Eq. (B.3a) follows. Here
we have used the fact that if Conv{A,sgAs} = wConv{i,,s;jAy} for some w € Wg and
some j,k € {0,...,n} such that s;Ay # A, and sgAy # A,—where we assume without loss
of generality that w € Wg;, (since otherwise we replace w by ws;)—then w € WR,SM +
and thus k = j. Indeed Conv{Ay, (A4 + sjA4)/2} C Ac and wConv{Aiy, (A4 + sjAy)/2} =
COHV{)\,+, ()LJ,. + Sk)»+)/2} C Ac, SO U)COHV{)»_;_, ()\+ + S])\.+)/2} = CO]’IV{)\+, ()\,+ + Sj)\,+)/2},
ie. wsjly =sjAq.

The upshot is that both sides of Eq. (B.3b) map A to A, and A — v to s;A,. To see that the
group elements at issue are in effect the same it therefore only remains to verify that their lengths
are equal (by the uniqueness of the minimal element w,,, ,)wa—v). We exploit Eq. (2.4a) and
the minimality of wy,, a—v)w; and wy, ) Wa—y to arrive at the following estimates:

LWy, )y Wi—v) < L(Sj Wy, (—v)W3.)
= (W, r—v) W) + sign((Wu, i—v) wk)_laj)
< (s jWa,_, ) Wr—v) + sign((Wu, a—v) wx)_laj)
= L(Wy;_, () Wr—v) + Sign((wwx,u(x)wx—u)_laj) + Sign((wwl()u—v)wk)_laj)

= L(Wy,_, () Wr—v)s (B.5)
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where we used in the last equality that (cf. step (ii) above): (wwl_v(x)w;h_u)_laj =
(sjwwk(k_v)wk)_laj = —(wwk(;h_v)w;t)_laj. Hence, all inequalities in Eq. (B.5) are again
equalities, and in particular £(wy,_,)Wi—v) = £(SjWy, a—yWa), 1.€. Wy, ,)Wr—v =
8 j W, (=) Wi
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