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THETA HYPERGEOMETRIC INTEGRALS

V. P. SPIRIDONOV

Dedicated to Mizan Rahman

ABSTRACT. A general class of (multiple) hypergeometric type integrals associated
with the Jacobi theta functions is defined. These integrals are related to theta hy-
pergeometric series via the residue calculus. In the one variable case, theta function
extensions of the Meijer function are obtained. A number of multiple generalizations
of the elliptic beta integral associated with the root systems A,, and C), is described.
Some of the Cy-examples were proposed earlier by van Diejen and the author, but
other integrals are new. An example of the biorthogonality relations associated with
the elliptic beta integrals is considered in detail.

§1. INTRODUCTION

Exact integration formulas and integral representations of functions are important
from various points of view. Such representations serve sometimes as definitions of func-
tions, but more often they are needed for the better understanding of properties of
functions defined beforehand. Due to numerous applications (see [AAR]), the Euler beta
integral

1

(1.1) /0 21 —2)Plde = %, Rea,Ref >0,

where I'(2) is the standard gamma function, plays a fundamental role in classical analysis.
Various g-generalizations of (LI)) involving g-gamma functions have been proposed within
the theory of basic hypergeometric series [GR]. Recently, a “third floor” of the hierarchy
of beta-type integrals, which is related to the elliptic gamma function, was discovered
in [S2] (in the one variable case) and in [DST), DS2] (multiple extensions). For a brief
review of the results in this direction, see [DS4]. In this paper, we discuss a general class
of hypergeometric type integrals associated with the Jacobi theta functions and propose
several new multiple elliptic beta integrals admitting exact evaluation.

An infinite hierarchy of multiple gamma functions was proposed by Barnes long ago
[Ball:

oo
” i / U r it
(]_2) I‘;l(u;w) — 6277:0 YrifT H (1 + 5) eZi:1(*1) o |
n1,.e,np=0
where the ,; are some constants similar to the Euler constant, and 2 = njwi+- - -+ n,w,
(if some of the ratios w;/wy are real, then they must be positive). The prime in the
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930 V. P. SPIRIDONOV

product sign means that the point ny = --- = n, = 0 is skipped. The function ([2)
satisfies a collection of first order difference equations
r = 1
Hlutwiw) =1,
Ly (u;w) Lro1(usw(y))
where w(j) = (Wi, ..., Wj—1,Wji1,---,wp) and Ty (u;w) = p(w)w®“T(u/w) for some con-

stant p(w) (for a brief account of this function, see also Appendix A in [JM]).
Following Barnes’ analysis, Jackson [J] considered the generalized gamma function
in a slightly different way and proposed the g-gamma function and the elliptic gamma
function. We recall the definition of the latter. Taking two complex variables ¢ and
p such that |g|, [p| < 1, we compose the following (convergent) Jackson double infinite

product:
(1.3) (z10:0) = ] (1 - 2¢'p").
3,k=0

Two first order ¢g- and p-difference equations for this product,
(24, P)oo (23,P)oo
(1-4 5 — & y 7 N — (Z§Q) )
) (42 ¢, D)oo (=)o (P25 4, P)oo >

where (2;p)00 = [[heg(1 — 2p%), are of major importance. Replacing z by pz~! in the
first equation and by ¢z~! in the second, we get

(qp(q2) % q, )0 (ap(pz) ¢, P)oe

L5 = (P25 D) oo = (227" 9)co-
(15) (apz=1¢,p)oo ( ) (apz=1¢,p) ( )
We define a theta function as follows:

(1.6) 0(2:0) = (2:0)oc (P2~ 13 D)oo-
It is related to the standard Jacobi #;-function [WW] in a simple way:

01 (u;0,7) = —i Z (—1)”p(2”+1)2/8q(”+1/2)"
(1.7) n=—oo

=p'/ig " (p;p)ocb(q";p), u€C,

where we assume that ¢ = 2™, p = €277, Sometimes, for brevity, it is convenient to

drop ¢ and p or the modular parameters ¢ and 7 in the notation for theta functions
and elliptic gamma functions, as well as for the elliptic analogs of shifted factorials to be

defined below.
The function 67 (u) is entire, odd (61(—u) = —61(u)), and doubly quasiperiodic:
(1.8) 01(u+o"1) = —01(u), O1(u+Tot) = —e TITITITUY, (y),
These transformation properties of the #;-function are used extensively in our formalism.
For the 0(z; p) function, they take the form

(1.9) O(pz;p) = 0(2z Lip) = —2710(2;p).

Now we multiply the left-hand sides and right-hand sides of the first identities in
(L) and (LX), respectively, and do the same with the second identities. This yields the
difference equations
(1.10) I(gz3q,p) = 0(z:p)T(230,p), T(pziq.p) = 0(z;0)T (219, p)

for the elliptic gamma function I'(z; g, p); in the explicit form, we have

(L.11) M) = []

7,k=0

1 — - lgitiph+

1 — zqipk
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THETA HYPERGEOMETRIC INTEGRALS 931

Despite the fact that the general idea of associating a generalized gamma function with
the elliptic theta function was formulated in the well-known paper [J|, it did not get
much attention. However, Jackson’s double infinite product was used explicitly in the
mathematical physics literature on integrable models of statistical mechanics starting
with Baxter’s work on the eight vertex model; see [Bax]. The name “elliptic gamma
function” for the product (LI1l) was proposed by Ruijsenaars in the recent paper [Rull,
where he reintroduced the function I'(z; ¢, p) anew and started a systematic investigation
of its properties. A further detailed analysis of this function was performed by Felder
and Varchenko in [F'V].

In order to compare the elliptic gamma function with the Barnes multiple gamma
function, in (11 we put

e27rii 2mi =L 27 =3

z = “-’27 q=e “-’27 p=ce€ “-’27

where the w; are some constants satisfying the same constraints for the quasiperiods as
in (I:2). Then it is not difficult to see that the set of zeros and poles of I'(z; ¢, p), viewed
as a meromorphic function of the variable u, coincides with the set of zeros and poles of
the following combination of Barnes I's-functions:

(1.12) I3 (w;wi, wa,w3)'3(u — was wi, —wa, w3)

I3(w1 + w3 — u;wi, wa, w3)'3(w1 + w3 — wa — u; w1, —wWa,w3)

This means that the ratio of I'(z;¢,p) and (ILIZ) is an entire function of u, and this
function is seen to be given by an exponential of some polynomial of u of the third
degree.
For arbitrary complex s, the elliptic shifted factorials are defined as ratios of elliptic

gamma functions:
I'(2¢°;q,p)

I(zq,p)
We use also the following shorthand notation:

0(z;p3q)s =

k
D(ty,....t;q,p) = [[ T3 0,p),
j=1

k n—1

0(tr, . ti;pion = [ [] 0tsa"p), neN.

j=1 £=0

The elliptic beta integral [S2] is the first exact integration formula involving the elliptic
gamma function. We conclude this section by an explicit description of it.

Theorem 1. Let five complex parameters t,,, m = 0,...,4, satisfy the inequalities |t,,| <
1, |pg| < |A|, where A = Hi:o t,. Define the elliptic beta integral as the following contour
integral:
dz
(1.13) NE(t) = AE(z,t)j,
T

where T is the positively oriented unit circle, and

1 o P(2tm, 2 Hmi g p)

1.14 A t) = .
( ) E(Z; ) oI I“(ZQ7 2:—27 2:147 Z_lA; q,p)
Then

2 C(tmts; q,
(1.15) NE(t) _ H0§m<s§4 ( 4,p)

(@ @)oo (P D)oc [Tp—o T(Atm' 1 0,p)
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932 V. P. SPIRIDONOV

Relation ([LT3)) determines a new Askey—Wilson type integral representing an elliptic
extension of the Nassrallah—Rahman integral. Indeed, if we set p = 0, then the integral
(CI3) is reduced to the Nassrallah-Rahman g-beta integral [NR) R1] which, in turn, is a
one parameter extension of the celebrated Askey—Wilson g-beta integral [AW]. Theorem
1 was proved by the author with the help of an elliptic generalization of the method used
by Askey in [As] for proving the Nassrallah—Rahman integral. A large list of known plain
and g-hypergeometric beta integrals was given in [RS2].

As was shown in [DS1], a special finite-dimensional reduction of that is asso-
ciated with the residue calculus results in the elliptic generalization of the Jackson sum
for a terminating g®; basic hypergeometric series, which was discovered by Frenkel and
Turaev in [F'T]. In [S4], the integral (I.I3) was applied to the construction of a large
family of continuous biorthogonal functions generalizing Rahman’s 19®g9 biorthogonal
rational functions [RI][R2]. These functions are expressed in terms of products of two
12F11 elliptic hypergeometric series with different modular parameters (for the defini-
tion of an appropriate system of notation for such series, see [SH]). It is believed that
in the theory of biorthogonal functions they play a role similar to that played by the
Askey-Wilson polynomials [AW] in the theory of orthogonal polynomials. We describe
these biorthogonal functions in the last section and in Appendix A of the present paper
and give complete proofs of some of the results announced in [S4]. An elliptic extension
of Wilson’s discrete (finite-dimensional) set of biorthogonal rational functions [Wi] was
constructed earlier by Zhedanov and the author in [SZ1)[SZ2]. The corresponding three
term recurrence relation generates the most general example in the pool of known termi-
nating continued fractions expressed in terms of series of hypergeometric type, namely, it
is expressed via the 12F1; series as well [SZ3l [SZ4]. The integral (IT3)) leads to integral
representations for a terminating 12 E1; series and its particular bilinear form [S4] (the
proofs are given in Appendix B). All these results open new ways of exploration of the
world of elliptic functions and modular forms, which complement recent progress reached
in the classical setting by Milne [Mi2].

Acknowledgments. This paper is dedicated to Mizan Rahman, a master of g-special
functions from whom the author has learned much over ten years of regular contacts.
The author is also grateful to J. F. van Diejen for many useful discussions during the
work on |[DS1]-[DS4], and for his remarks on this paper. Permanent encouragement
from A. S. Zhedanov is highly appreciated as well. Special thanks go to C. Krattenthaler
for explaining some of the Warnaar theorems [Wal, to V. Tarasov for emphasizing the
importance of the Barnes work [Bal|] and for drawing the author’s attention to the paper
[TV], and to S. Kharchev for a discussion of the properties of the generalized gamma
functions. Some of the main results were obtained during the author’s stay at the Max-
Planck-Institut fiir Mathematik (Bonn) in the summer of 2002. The author is indebted
to this institute for warm hospitality and to Yu. I. Manin, A. Okounkov, and D. Zagier
for several stimulating discussions at MPI on the subject of the present paper. The
organizers of the workshops “Special Functions in the Digital Age” (Minneapolis, USA,
July 22-August 2, 2002) and “Classical and Quantum Integrable Systems” (Protvino,
Russia, January 9-11, 2003) are thanked for giving the author an opportunity to present
there some results of this work.

§2. A GENERAL DEFINITION OF THETA HYPERGEOMETRIC INTEGRALS

The right-hand side of ([LT3)) belongs to a general class of integrals related to the series
of hypergeometric type built from Jacobi theta functions. In accordance with the theory
of general theta hypergeometric series developed in [S5], we give the following definition.
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THETA HYPERGEOMETRIC INTEGRALS 933

Definition. Let C' denote a smooth Jordan curve on the complex plane, and let
A(y1,..., Yn) be a meromorphic function of its arguments yi,...,y,. Consider the
(multiple) integrals

C C

and the ratios

A(yl,...,y£+17~'~7yn)
2.2 he(y) = '
(2:2) o(y) A1, 55+ Yn)

Then the integrals I,, are called:
1) the plain hypergeometric integrals if

(2.3) he(y) = Re(y)
are rational functions of y1,...,y, forall £ =1,...,n;
2) the q-hypergeometric integrals if
(2.4) he(y) = Re(q”)
are rational functions of ¢¥*, ..., ¢¥", ¢ € C, forall £ =1,...,n;
3) the elliptic hypergeometric integrals if for all £ = 1,...,n the ratios he(y) are elliptic
functions of the variables yi, ..., y, with periods c=% and 7o~1, Im(7) > 0;

4) the general theta hypergeometric integrals if he(y) and 1/hs(y) are meromorphic
functions obeying the double quasiperiodicity conditions

h[(yh - Yk + 0_1; o 7yn) =€ ;L=1 aek(j)yj—i_b[khé(Y)a

(2.5) n .
he(y, .- yk + To ... yYn) = eXj=1 C"“(J)yfrd““hg(y)

with the quasiperiodicity factors similar to those for the Weierstrass sigma function
(which is related to #1(u) in a simple way; see [WW]).

If we assume that the variables y1,...,y, are discrete, y € N, and replace integrals
by sums ZyEN"’ then we get the definitions of the plain and g-hypergeometric series,
which go back to Horn [GGR], and the definition of the elliptic hypergeometric series
suggested in [S5], respectively. The theta hypergeometric series were defined in [S5] in a
less general form because of the less general choice of quasiperiodicity factors. Evidently,
if apr(j) = bex = cor(j) = dor. = 0, then the theta hypergeometric functions are reduced
to the elliptic ones. The integrals (or series) defined in this way do not form an algebra
because, in general, sums of hypergeometric integrals do not fit the above definition.

The shifts y¢ — ys+1 in (Z2) may be replaced by translations by an arbitrary constant
Yye¢ — Y¢ +wi, wp = const. However, we can replace wy by 1 after an appropriate rescaling
of y¢, which results in a simple deformation of the contour C in (2.1]).

Consider the case of n = 1 in detail. The general rational function of y can be
represented in the form

H?=1(1 —aj+y) H;:n-{-l(a’j —1-y)
[ (b =1 =) [[j—p (1 =05 + )
where n,r, m, s are arbitrary integers, x is an arbitrary complex constant, and the a;, b;
describe the positions of the zeros and poles of R(y). The equation A(y+1) = R(y)A(y)
has the following general solution:

I T -l T —a; +y)
Tl T = by + ) T a Ty — )

R(y) =

Z,

(2.6) Afy) = z¥p(y),
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934 V. P. SPIRIDONOV

where I'(y) is the standard gamma function and ¢(y) is an arbitrary periodic function,
o(y+1) = p(y). If we set ¢(y) = 1, then for an appropriate choice of the contour C' the
integral I (see (ZI)) is none other than the Meijer function [EMOT]. In this case we
have no natural additional tools for fixing an infinite-dimensional (functional) freedom
contained in the solution A(y).

In the g-case, in a similar way we can write

[T (= tg) I (1=t 07) .
H;n:1(1 - wj_lq_y) H;:m+1(1 — w;q¥)

For 0 < |q| < 1, the general meromorphic solution of the equation A(y+1) = R(¢¥)A(y)
is

R(¢¥) =

Il (8 0 Y Qoo [T (05 0%5 @)oo
I (0% @)oo T, (W) ' ¥ @)
where, again, ¢(y) is an arbitrary periodic function, ¢(y + 1) = ¢(y). In this case, for
©(y) = 1 the integral I; describes a g-Meijer function, which was investigated by Slater

" [F?ol]r |g] > 1, the equation A(y + 1) = R(q¥)A(y) has the following general solution:
I (050 oo [T (W) 150 oo
H;:n+1(tj71q7y§ 7 e H;:erl (quyih 7 oo
1

(2.7) Ay) = Yo(y),

Aly) =

z¥p(y),

that is, we have an effective ¢ — ¢~ replacement and a reshuffling of parameters in

e.0).

We remind the reader that ¢ = e . The parameter o gives a second scale, which
may be used for generating a natural additional restriction upon A(y). The function ¢¥ is
periodic under the shift y — y+o0~!, and ([2:7) satisfies the equation A(y+o=1)/A(y) =
27y + o) /p(y). We can fix ¢(y) by demanding that

oy +o") =R(™)p(y),

where R is another rational function of its argument. In accordance with the periodicity
condition ¢(y + 1) = ¢(y), we have

H?:l(l _ fje—QTriy) H;:n’+1(1 _ 5;162Wiy)

H;nz’l(l _ u~)j—1€2m‘y) H?:m,’-{-l(]‘ _ @jefzmy)v

2mio

R(e%riy) _

where the fj and w; are arbitrary new parameters. Note that we cannot multiply the
function R by terms like pe2™*¥ k € Z, p € C, if they are different from 1, because then
the periodicity condition for ¢(y) will be broken. For |¢| < 1, the general meromorphic
solution of the difference equation for ¢(y) is as follows:

Hj’:mq_l (wj672my§ (j)oo ngnq_l ((ﬁj_le2my§ Q)oo
T172, (@5 273 q)o TT)Z, (Fe 27 G) oo
where § = ¢ is the modular partner of ¢. Indeed, for Im(o) > 0 we have Im(c~!) <
0, and (Z8) is well defined. The function ¢(y) in (ZF) is an arbitrary elliptic function
with periods 1 and o~!. It is characterized uniquely by the position of its poles and
zeros in the fundamental parallelogram of periods containing 2k — 1 free parameters,
where k is the order of ¢(y). Thus, the space of solutions is not too large: it becomes

finite-dimensional (in the sense of the number of free parameters).
Consider the regime |g| = 1. Denoting ¢ = w;y/ws and assuming that Re(o) > 0, we
introduce the variable u = yw;. Now it is possible to choose the parameters t;, fj, etc.

(2.8) o(y) =

o(y),

—27i/o
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THETA HYPERGEOMETRIC INTEGRALS 935

in a special way, so that the infinite products (¢;¢%; ¢)oo, (£;672™%; §) s, ete. in (Z7) and
(28) combine into the double sine functions S(u + g;; w1, ws) for some g;, where

(627riu/w2 : q)oo

is a well-defined function as |g| — 1. Indeed, it can be checked that the zeros and poles
of (2.9) coincide with the zeros and poles of the function I'y(w; + wy — u;w)/Ta(u;w),
which is a well-defined meromorphic function of u for w; /we > 0.

In this case o is real, and if o is incommensurable with 1, then ¢(y) = 1 (i.e., the
function A(y) is determined uniquely). For a description of the properties of the double
sine function and some of its applications, see [JM| [KLS| NU| [Ru2]. In particular,
the integrals introduced by Jimbo and Miwa in [JM] as solutions of some g¢-difference
equations at |g| = 1 provided the first examples of g-hypergeometric integrals for ¢ on
the unit circle. Faddeev’s concept of the modular double for quantum groups (see [F]) is
also related to the function (2.9).

Thus, the world of ¢g-Meijer functions appears to be richer than in the plain hyper-
geometric case. The introduction of the additional equation involving shifts by o1
has brought some new nontrivial structures in the integrals and reduced the functional
freedom in the definition of the meromorphic function A(y) to an elliptic function @(y)
containing a finite number of free parameters.

Now, we turn to the single variable elliptic hypergeometric integrals. The general
elliptic function of order r + 1 can be factorized as follows [WW]:

(2.9) S(u;wi, ws) =

H 01 ’U,j + y; o0, ’7') — g(toqu"'7t7"qy;p)
01(vj +y;0,7) O(woqY, ..., wrq¥;p)’

(2.10) .

0(to, -, tr;p) = [ [ 0(ti:p),

=0

where p = €2™ Im(7) > 0, ¢ = €*™. The parameter + is an arbitrary complex number,
but t; = ¢* and w; = ¢ satisfy the balancing constraint

s

(2.11) > (ui—v) = Htz = sz,

i=0
which guarantees that the meromorphic function h(y) is doubly periodic:
hy+o~')=h(y), hly+7o")=h(y).

For 7 = o (which requires that Im(o) > 0), the function h(y) gives an explicit form of
¢(y) in @Z3).

In order to find the integrand A(y), it is necessary to solve the first order difference
equation
(2.12) Ay +1) = h(y)Aly)

in the class of meromorphic functions. The theory of such equations was developed long
ago (see, e.g., [Ba2]). Obviously, since h(y) is factorized into the ratio of products of
theta functions, it suffices to find a meromorphic solution of the equation

(2.13) fly+1)=0(¢";p)f(y),

which leads to various elliptic gamma functions [J]. The simplest function (CII) of this
sort is determined by equation (ZI3) only up to a periodic function ¢(y+1) = ¢(y) and,
moreover, it requires that Im(o) > 0 (or |g| < 1), which was not assumed in (ZI0I).
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936 V. P. SPIRIDONOV

We introduce the variable z = ¢¥, so that the shift y — y 4+ 1 becomes equivalent to
the multiplication z — ¢gz. Then the general solution of (2.I2)) looks like this:

s P(t iz q, p) 5
(2.14) Aly) =] w5 oly),
]1:[0 I'(w; 2 ¢,p)
where the balancing condition (ZII) is assumed and ¢(y + 1) = ¢(y) is an arbitrary
periodic function. Using the reflection formulas

L(pz,qz" "5 q,p) = Tgz,p2" Y14, p)

=T(pgz,2 " q,p) = T(z,paz" 11 ¢,p) = 1,
in (ZI4) we can replace several elliptic gamma functions containing z in the arguments
by those with arguments containing z~!. After that, A(y) would look closer to the
integrands for the plain or ¢-Meijer functions, but in the elliptic case this does not
increase generality because the right-hand side of (2.15) is trivial.

In the region Im(c) < 0, that is, for |¢| > 1, the general solution of can be
written in the form

'(w; qy 1,q 1,p
(2.16) H T J )ew+5<p(y).

(2.15)

Effectively, we have a permutation of parameters and a simple ¢ — ¢! substitution in

the elliptic gamma functions in ([234) (cf. the definition of this function for |g| > 1 given
in [EV]).

Let us take ¢(y) = 1. Then the function (2:14]) satisfies two simple difference equations
of the first order:

(2.17) Aly+o 1) =e7A(y),

/o a’:1q
(2.18) Aly+7107 1Y) =™/ H 2 w]qy A(y).
j

Suppose that 1,07 ', 70~! are pairwise incommensurable. Then the system of three

equations (212)), (2.17), and ([2.18) determines A(y) uniquely up to a factor. As in the g-
hypergeometric case, we can generalize equations (2171) and (ZI8), use them as natural
tools for fixing the functional freedom in A(y), and get qualitatively different elliptic
hypergeometric integrals in this way.

The ratio A(y + 7o~ 1)/A(y) in @IR) is an elliptic function with periods 1 and o~*
Therefore, it is natural to demand that A(y+o~1)/A(y) be also an elliptic function with
periods that, by symmetry, are equal to 1 and 7o~

Theorem 2. Suppose that A(y) satisfies equation @I12) and that 1, o~ ', 70~ are
pairwise incommensurable. Denote § = e 27/7 = ¢2™7/7  For simplicity, assume that
Im(o) >0 (i.e., g <1). If Ay +701)/A(y) is an elliptic function with periods 1 and
o~ Y, then for Im(7 /o) > 0 the most general form of the meromorphic function A(y) is
as follows:

K n ~ 5 ~ o~

I'(t;q%; q,p) D(tje 2"%: g, p) 5

2.19 Ay) = 2D . LA
(2.19) ) 1:[ F(quy;qm)E)F(wje‘%w;qm)

where HJ ot _1 H ol zI)_l =1. For Im(7/0) <0, we have

T 2miy~—1. 5 ~—1
(2.20) H (t;q%; 4, p) H (wje” i P iGp )ew+a
P(w;q¥;4,p) - T(Eje=>™p=11q,p-
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Proof. First, observe that for Im(s) > 0 we have Im(c~!) < 0 automatically, that is,
|g] < 1. Therefore, for Im(7/c) > 0 the function I'(z; ¢, p) is well defined.

The function A(y) in (ZI4)) gives the general solution of equation (ZIZ). Suppose
that A(y +o0~1)/A(y) is an elliptic function of order n + 1 with periods 1 and 7o0~!. For
Im(7/0) > 0, this demand is equivalent to the following equation for o(y):

y—l—a H teQ’”yp)
0(

(2.21) (60T )’

where []" j=o? ~_1 = 1. Note that we cannot multiply the right-hand side of this equation
by any constant different from 1, since this would violate the condition ¢(y + 1) = ¢(y).
The meromorphic solution of (ZZT]) is

n 2miy.
(2.22) o) =] —IF( — D) 5
=0

(’I,Uje 27”y7 q, p)

where ¢(y) is an elliptic function with periods 1 and o~!. We can write
H —27 zy H a e 27rzyp7b e 271-1,y7q p)
9 e 27rzy q 1“ je” 2miy b o~ 27myp q p)

where ]/, ajb;I = 1. Therefore, we can absorb the function ¢(y) into the ratio of

elliptic gamma functions in (Z2Z) by changing n + n+2m and identifying t = pay, Wy, =
ag for k=n+1,...,n+m and & :Bk,wk :ﬁBk fork=n+m+1,...,n+4 2m. Since
n, fj, and ; are arbitrary, without loss of generality we can set ¢(y) = 1, which yields
the desired expression (ZI9).

The function ([ZT9) satisfies the following equations:
t e —2miy.

D Ay,

2.2 A =/
( 3) (y+0 =€ nge 27myp)

n ~ ; ~
A )
2.24 A _ oo T 2aa":0) A VYN
( ) (y +710 =e H 9 w] qy H 9(15;‘6727”9}5 ; q)
The elliptic functions defined by the products H;:o and H?:o in (Z24) have different

forms though both have periods 1 and o~'. They are related to each other by the
modular transformation o — —1/c for the corresponding theta functions.

Now, we consider the region Im(7/0) < 0. Equations (2.12)) and (2:24)) are well defined
in this case. They can be used for the determining of A(y), and it can be checked that,
indeed, the function (Z20) provides their general solution. Equation (Z23]) is replaced
now by the following one:

AW+ o) _ oo T 205
A(y) o O(tje—2miv; 1)’
1

that is, p in (Z:ZI) is changed to p~!, and the parameters ¢;,1; are replaced by p~lw;

and p~'¢;, respectively. Using (ZI0), it is easy to construct A(y) satisfying (ZI2)), (Z2Z3),
and (2.24) in the region |g| > 1 as well. O

(2.25)

In order to be able to work with ¢ on the unit circle |¢| = 1, we need another elliptic
gamma function: a kind of elliptic analog of the double sine function (2.9). Denote
2mi L ~ —2mi Y2
q = e w2 5 q = e w1 5
(2.26)

_ 27ri%l ~ 27ri%l
pbp=e 2, p=e¢ b

where the w; are some complex numbers.
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Suppose that wy /we > 0 and Im(ws/wz) > 0 (i.e., [p| < 1). Then we have Im(wz/w;) =
(wo/w1) Im(ws/we) > 0, that is, |[p| < 1 automatically. Therefore, in the analysis of
equation (ZI2) for |¢| =1 it is necessary to assume that |p|, |p] < 1.

Definition. Let |g|, |p|, |p] < 1. Then we define a new elliptic gamma function by the
formula

(2.27) Guw) = [] L

7,k=0

2T gHIph ) (1 — 21 k)

— 67
(1— "2 giph) (1 — e *T'oT gipkt1)

In the limit p — 0 taken in such a way that simultaneously p — 0, we get
G(u7 w1, w2, w3) - ‘871 (U, Wi, (UQ),

where the double sine function S(u;w) is fixed in (3).
The function G(u;w) satisfies the following three difference equations:

(2.28) Glu+ wisw) = (€™ %2 ; p)G(u; w),
(2.29) Gu+ wasw) = (™7 p)G(u; w),
0(c* "%z q)
Gu+ws;w) = ————"-G(u;w)
(2.30) 0(e”""*1¢;q)

= S(u;wr,w2)S (w1 + w2 — u;wr,w2)G(u;w).

For pairwise incommensurable w1, ws, ws, these equations determine the meromorphic
function G(u;w) uniquely up to multiplication by a constant, which follows from the
nonexistence of triply periodic functions.

The first equation requires that |p| < 1, the second requires |p| < 1, and both of
them do not impose any constraint upon g. The third equation (Z30) involves only the
function S(u;wi,ws), which is well defined for w;/we > 0, that is, |¢| = |G| = 1. This
means that the function G(u;w) may be well defined in this unit circle region as well.

In essence, the original elliptic gamma function (IZT1]) has the same properties as the
function (LIZ). In a similar way, the function (ZZ7) can be expressed as the following
combination of the Barnes I's-functions up to an exponential of some polynomial in u of
the third degree:

Is(u; wi,wa,ws)'3(ws — w1 — u; —wi, —w2, ws)
(2.31) [3(w1 + ws — ujwi, w2, w3)3(u — w1 — wa; —w1, —wa, w3)
X Iy (w3 — wo — u; —wa, w3)la (w3 — u; w1, w3).

From this representation it follows that, indeed, ([2.27) is well defined for real wi,ws
with wy/we > 0 (and any complex ws), like in the double sine function case. A more
detailed analysis of this correspondence and an investigation of other properties of the
function G(u;w) will be given elsewhere. In particular, it is expected that G(u;w) is the
key function for an elliptic extension of the modular doubling principle for g-deformed
algebras [Fl [KLS].

As a result, for |q| = 1 we get a solution A(y) of equation (2:12) by the mere replace-
ment of I'(¢¥; ¢,p) in 2:14) by G(ywi;w). In the rest of this paper we limit ourselves to
the case where |¢| < 1. Note that the region |p| = 1 is not well defined in the elliptic
functions setting. In a sense, the region of real ws/ws is reachable only at the level of
the original Barnes multiple gamma functions.

§3. A THETA ANALOG OF THE MEIJER FUNCTION

The integral corresponding to (ZI4) may be regarded as a kind of elliptic extension
of a particular Meijer function. The general Jacobi theta function analog of the Meijer
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function arises in the case where h(y) is a quasiperiodic function corresponding to the
fourth case of the definition given at the beginning of §2 (see ([Z.3)).

Let Ps(y) = Z?Zl a;y" be an arbitrary polynomial of the third degree with the prop-
erty P3(0) = 0. The function defined by the integral

H;:o F(tqu; q, p) eps(y)
¢ Mo T(wka; 4, p)
where C' is some contour on the complex plane, may be called a theta analog of the Meijer
function whenever the integral is well defined. Note that no constraints are imposed in

B.1) upon the integers r, s and the complex parameters ¢;, wy.
We have the following equation for the integrand A(y) of B.1):

Aly+1) _ hy) = P 0(tog”, .-, tsq”;p)

Aly) O(wog?, ..., wrq¥;p)’
where Po(y) = Ps(y + 1) — Ps(y) is a polynomial in y of the second degree. From the
considerations of [S5| it follows that this h(y) is the most general function such that h
is meromorphic in y (together with its inverse 1/h(y)) and satisfies the quasiperiodicity
conditions

(3.3) hy+o~') =eh(y), hly+ro")=eVn(y)

for some constants a,b,c,d. The function h(y) may also be interpreted as a general
meromorphic modular Jacobi form in the sense of Eichler and Zagier [EZ].

However, the integral (3]) is not the most general integral leading to (B:2). Using
appropriate modifications of the integrands (Z19) and (220) and replacing y by y/w,
we arrive at the general theta analog of the Meijer function.

Definition. In the definitions (Z26) of the bases, assume that |g|,|p| < 1. Then, for
|p| < 1, the integral

(3.1) Gy (Lia5q,p) =

dy,

(3.2)

27miy - 27miy
* Tt eTz; , " T(tie =1 ;4,
(3.4) forﬁl(ww,aw>: LLemo Tt = 2 Lo G qu 7 W) dy
C TTho T(wre = 3q,p) [T1mg D(@je” <1 ;G,5)

is called the general theta hypergeometric integral of one variable whenever it is well
defined. For |p| > 1, we set

(3.5)
2miy - _ 2miy — e
[lr—o Dltre == 5 q.p) [T7Lo D(@e” =1 554,57 ")
Grm (ww’aw): N Zriy T 2riy
€ Il T(wre ™2 1q,p) [Tjo T(tje” = p=15q,p71)
There are no constraints upon the integers r,s,n,m € N and the complex parameters
tjstj, Wi, W
Both integrands in (34l) and &3] satisfy the equations Ay + w;)/A(y) = hi(y),
i = 1,2,3, where the h; are some quasiperiodic functions: h;(y + wy) = e®*¥+birp(y),
i # k, with a;x, b;r, being some constants related to the parameters t,t,w,w, «, and
w. The integral (BH) was determined by the condition that it has the same functions
hi(y), hs(y) as (B4). For a special choice of the parameters t,t,w, W, a, in the limits

e W) gy,

Ipl, |p] — 0 or |p|,|p|™! — O the function G2" (ww,a w) is reduced to the general ¢-
hypergeometric integral considered in §2 (see [Z7) and ().

The general single variable theta hypergeometric series is defined by the following
formula [S5]:

tO tl ts'p. Q)n P
36 E L0seaits o s U1, s bsy Py e 3(n)
( ) s+1 r(wl,...,'wrv 7qp E 9q7UJ1,---,wr;p;q)n
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Actually, these series are slightly more general than those introduced in [S5], because in
that paper we considered only the case where ag = 0, but the generalization to (3.0]) is
straightforward. We note that the presence of cubics of the independent variable y in
(B) or n in (B0) is natural since we are working at the level of the Barnes multiple
gamma function (L2) of the third order.

Writing (3.6)) in the form of the sum ) ¢, with ¢o = 1, we easily see that ¢,41/cn, =
h(n), where h(n) is given by with wg = ¢ and y = n. This coincidence is not
artificial. Consider the sequence of poles of the integrand in located at y = yo +
n, n € N, for some yy. We denote by kc,, c¢o = 1, the residues of these poles. As
y — Yo +n, we have A(y) — ken/(y — yo —n) + O(1). Now it is not difficult to see that

Ay +1) Cn+1

li = = lim A h .
y-ryortn Aly) Cn y—yotn Y () = hlyo +n)

In particular, this means that the sums of the residues in the integral (B that appear
from appropriate deformations of the contour C, form the theta hypergeometric series
(B8) for some choices of the parameters.

In accordance with the classification introduced in [S5], the elliptic hypergeometric
series correspond, by definition, to h(n) equal to an elliptic function of n. Such series are
called also the balanced theta hypergeometric series. They are defined by the following
constraints imposed upon (B.6):

T T
(3.7) s=r, az=ay=0, Htjzl_[wj.
=0 =0

Similarly, the integral (31)) will be called the elliptic (or balanced theta) hypergeometric
integral if conditions (B7) are satisfied. Evidently, in this case h(y) in ([3:2)) becomes an
elliptic function of y.

When h(y) is an elliptic function of y and of all parameters u;,v; (we remind the
reader that ¢; = ¢",w; = ¢¥7), we call (B88) and 1)) the totally elliptic hypergeometric
series and integrals, respectively. As was shown in [S5], in addition to the balancing
requirement, such a property imposes the following constraints on the parameters:

(3.8) tjw; =p=const, j=0,...,r,

which are known as the well-posedness conditions in the theory of basic hypergeometric
series [GR]. The explicit form of the integrand A(y) for well-poised balanced theta
hypergeometric integrals is

m+41 -1 ,—

i tz cq,p) Lo Ty t5 25 4,p)
1l—m -1

§j=0 F Z 14, p) F(p 2 H;nz() t]Za(Lp)

(3.9) e

Y

where we have denoted z = ¢ and v = ;. The parameter p is redundant; it can be
eliminated by the rescalings t; — p'/2t;,z — p~/2z, but we keep it for further needs.
Observe that without loss of generality one of the parameters in (B]) can be set equal
to one by a shift of y.

Without the balancing condition, a theta hypergeometric series ,11F, is said to be
well poised if the constraints ([B:8) are valid with wg = ¢, and very well poised if, in
addition to B8], we have

1/2 1/2

(3 10) tT‘—3 = t() q, tT‘—Q = _t() q,
: 2 — 1/2
tro =ty 2qp~ /2, tr = —to/*qp"/
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Such series take a simpler form

E to .t tr—asqte)* —qte/* .ap™ 2ty % —qpt /Pty aiq.p
r+ r qto/t1,...,qto/tr_4,t0/2,—t1/2 1/2t1/2 71/2t1/27

0(tog>" ,p (tm; D3 On n_Ps(n)
= q)"e 3.
nz:% th H 9 th/tmapv ) (

(3.11)

The essence of (BI0) consists in the replacement of the product of four 0(¢;z;p) by
one theta function o 0(toq?2%;p) (this corresponds to doubling the argument of the 6;-
function). Very-well-poised series play a distinguished role in applications; in particular,
they admit an appropriate generalization of the Bailey chain technique of generating
infinite sequences of summation or transformation formulas [S6].

In the case of integrals, we call (B1]) the very-well-poised theta hypergeometric integral
if, in addition to conditions (3J]), eight parameters ¢; are fixed in the following way:

(3.12) (tm-ss -+ tm—1) = (£(pg)"/?, +¢"p, £p'/?q, £pq).

These constraints lead to squaring the argument of the elliptic gamma function
1

3.13 L(tjz;q,p) = T(pg2?4,p) = g

( ) j:];[i8 ( J ) ( ) F(Z_Q;q,p)

(such a relation was used already in [S2] in the derivation of the elliptic beta integral
(CI3)). As a result, the integrand of the very-well-poised balanced theta hypergeometric
integral takes the form

_ m41 —9 ,_
H9 (t;2:¢,p) L(p™2 ot zg,p)e

1 1-m — .
o Doty 250,0) T(272, (p/pa)222, p" =" pO¢S Ty t25 4, D)

(3.14)

After imposing conditions (BI2)), the parameter p is no longer redundant, and its choice
plays an important role. If we fix it as p = pq, then A(y) takes a particularly symmetric
form

175 Ttz 65275 0,p)

6"/9
['(22,272, Az, Az"1;q,p)

(3.15) Aly) =

where A = (pq) = ;.n;OQ t;. Clearly, the cases where m is odd or even differ from
each other in a qualitative way. The choice m = 13 gives the simplest expression for
A(y) and plays a distinguished role. Other simple choices, m = 9 or 11, correspond to
particular subcases of the situation with m = 13. For m = 13 and v = 0 we get the
integrand Ag of the elliptic beta integral (II4)), that is, the simplest very-well-poised
elliptic hypergeometric integral turns out to be exactly calculable when C' is taken to be
a special cycle corresponding to the unit circle on the z-plane.

The sums of the residues of the function BIH) for m = 13 are expected to form a
14E13 theta hypergeometric series. However, the very-well-arithmetic condition (BI2)
results in the cancellation of theta functions in the corresponding ratios of the series
coefficients h(n). As a result, we get only a 19F9 very-well-poised elliptic hypergeometric
series which, for v = 0, corresponds to the left-hand side of (A1) or (68) with n = 1 (for
more details, see [DS1][S5]). This shift of indices m +— m — 4 brings in another intriguing
point related to the origins of the very-well-arithmetic condition. It is necessary to find
some deeper algebraic geometry explanations of the fact that in the single variable case
“the nice things” (summation or integration formulas) are related to the number 14, the
order of the initial elliptic function h(y). As was shown in [S5] [S7], in the multiple case
this order raises to higher numbers, but in quite an intriguing way as well.
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Since T'((pq)'/?z, (pg)*/?2~"; q,p) = 1, we may drop the two parameters +,/pg in the
condition (BI2)). For p = pg,y = 0, this yields

175 T(ty2, 6525 0,p)

1 A =
(3.16) (v) (22,272, —Az,—Az"1;q,p)’

11—m

where A = (pq) H;n:_07 tj. For m = 11 this expression looks similar to (I.14)), but the
different sign in front of A changes the things drastically, and it is not known whether
the corresponding integral gets any closed form expression.

In a more general setting, we can impose balancing and very-well-arithmetic condi-
tions upon the general theta hypergeometric integrals (B.4)) and (3.5). However, at the
moment it is not known whether the simplest integrals appearing in this way admit exact
evaluation.

As far as the multivariable integrals of hypergeometric type are concerned, the general
form of A(y) in the plain and ¢-hypergeometric cases can be deduced from the Ore—Sato
theorem for Horn’s series (see, e.g., [GGR] for a detailed discussion). The general form
of the multiple elliptic hypergeometric series or integrals is not established yet. We for-
mulate it as an open problem—to find an elliptic or general theta function analog of the
Ore-Sato characterization theorem. In the following sections we give a series of exam-
ples of multivariable extensions of the very-well-poised balanced theta hypergeometric
integrals associated with the root systems A,, and C,.

As to the further possible generalizations, it is natural to consider integrals of hyper-
geometric type for arbitrary algebraic curves or general Abelian varieties. Both would
involve Riemann theta functions of many variables, appropriate generalizations of gamma
functions and theta hypergeometric series. Some preliminary discussion of ideas in this
direction can be found in [S7]; in particular, a special subcase of the g®7 Jackson sum-
mation formula was generalized there to Riemann surfaces of an arbitrary genus.

§4. KNOWN C,, ELLIPTIC BETA INTEGRALS

The following multivariable generalization of the Euler beta integral (1) was intro-
duced by Selberg [AAR):

1 1
// H m?il(l—xj)ﬂ_l H |zj — 2?7 doy - - - doy
0

0 1<j<n 1<j<k<n

oy -1 Dla+ (- DB+ (G — DT +57)
2w Tle+B+(n+5-2101+7) :
where
Re(a),Re(B) > 0,
and

Re(y) > —min(1/n,Re(a)/(n — 1),Re(B)/(n — 1)).
This integral has found many important applications in mathematical physics.

At first glance, the integrand of (@1) does not fit the definition of the hypergeometric
integrals introduced in the preceding section. However, we can rescale y; — y;e in (21,
and choose rational functions R;(y) appropriately so that the limit ¢ — 0 becomes well
defined and yields a system of linear differential equations of the first order. As a result,
we get 0A(y)/0y; = Ri(y)A(y) and, apparently, (B) satisfies these conditions.

Two types of multidimensional generalizations of the elliptic beta integral (LI3) to
the root system C,, were proposed by van Diejen and the author in [DS1], [DS2]. One
of them reduces in a special limit to the Selberg integral (@I)). Here we describe these
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elliptic Selberg integrals explicitly. For brevity, we drop the bases p, ¢ in the notation for
elliptic gamma functions from now on. We introduce the Type I integrand as

(4.2)
Al(z; Cp)

n
SR
= - (zj2k, 252, 25 Lo 2 H
(27_”)” . ] Yy “1%k ) 7 (e}

1<j<k<n j=1

2"+2F(t 2tz )
Az],Az 1y’

]’J

where t, € C, r = 0,...,2n + 2, are free parameters and A = H2"+2

integrand has the form
(4.3)
Al (z; Cy)

t,. The Type II

n 4

1 H F(tzjzk,tzjzk_l,tzj_lzk,tzj_lzk_l) H | Of(t Zj, by z_l)
. - —1.-1 1
(2mi)™ L<i<h<n I'(zj2k, 252 l,zj lzk,zj lzk ) ot (22 23,2 sz,Bz )’

where t,t, € C,r =0,...,4, are free parameters and B = t?"2 HS ots- By T we denote
the unit circle with p051tlve orientation.

Consider the first type of the C,, multivariable elliptic beta integral. We take |p|, |q| < 1
and [t,| < 1,r=0,...,2n+ 2, and assume that |pq| < |A|. Then

Al(z; O, )dzl .. Gan
4 4) T Z1 Zn
(4 2"n! [o<r<s<ania L(trts)

- (PO TEPT(A)
The second type of the multiple elliptic beta integral has the following form. We take
Ipl,lql, [t <1 and |t.| < 1,r=0,...,4, and assume that |pg| < |B|. Then

/ AII(Z;Cn)&-”dﬁ

21 Zn

(4.5)

n

_ 2"n! H D7) [To<rcs<a Lt/ t,ts)
- )G9k 1 T T Tt it 'B)

The elliptic Selberg integral of Type II ([5) can be deduced from the Type I integral
with the help of an interesting trick [DS2]. The type I integral ([£2) was proved in [DS2]
under a vanishing hypothesis, namely, that its left-hand side vanishes on the hypersurface
of the parameters A = t3,,12 after an appropriate deformation of T to an integration con-
tour C that separates the sequences of poles in z converging to zero from those diverging
to infinity. As p — 0, both Type I and II integrals are reduced to Gustafson’s well-known
g-Selberg integrals [G1],[G2], which are related (for particular choices of the parameters)
to the Macdonald—Morris constant term identities and the Macdonald polynomials for
various root systems [M], including the Koornwinder polynomials [K].

As was shown in [DST), DS3], the sums of residues of the functions (f2)) and (E3)) form
some multiple elliptic hypergeometric series. In particular, the multivariable 19Ey sum
conjectured by Warnaar in [Wa] can be deduced from (H). The residue calculus for
(E4) yields an elliptic extension of the basic hypergeometric series summation formula
proved in [DG] and [MI]. Recursive proofs of these multivariable Frenkel-Turaev sums
were given by Rosengren in [Roll Ro2|. The well-arithmetic property (or total ellipticity,
in the case of elliptic hypergeometric series) plays an important role in such summation
formulas. First examples of (plain) multiple hypergeometric series well-poised on classical
groups were introduced by Biedenharn, Holman, and Louck in [HBL].
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§5. A NEwW C),, INTEGRATION FORMULA

We define
AT (z;Ch)

(5.1) 1 z 1 e D(2Vai, 2Vt 2V ta, 2V ts, 2Vt x;)
H Zje( - ;p>H : 1F( Qf/ ”f;) * - ’

’L ’ ’L
where A = ttitatzq™ L.

Theorem 3. Impose the following restrictions upon the parameters: |x;|, |tx| < 1, |t] <
|z;|, where i =1,...,n, k=1,2,3, and |pq| < |A|. Then

/ AIH(Z.Cn)ﬁ...dﬁ

Z1 Zn
2n
- - x;0 (z;/x;,t/zixi;p)
(5.2) (P )% (4:0)% 1<E<n ! ’ ’
« I\n ﬁ H1<r<e<3 t tsqz 1 f[ Z; tkvttk/xl)
palet T(Afai, Az ft) 2% T(Ag = /ty) )

Proof. Consider the determinant

de,t (/ AE(Zami;thn_jath]_lat:iatmi_l) _Z)
T z

1<i,5<n
1 dz1 dzn
= T8 - G 7 z )
(2mi)m /n z1 H (1) D)

where Ag is the integrand of the elliptic beta integral (IT4) with an appropriate choice
of the parameters. The expression standing on the right-hand side of (53]) appears
after taking the integral signs outside the determinant symbol, so that we get a multiple
integral with

(5.3)

[(zixs, zit1, zita, zits, zit/x;)
F(Z?, ZzA) ’

D(z) = 1<<j§t<n (0(zit1, 27 "ty QnjO(zita, 27 23D 0) 1) -

The determinant D(z) can be rewritten as follows:

D(z) = [T, 0(zit2, 2 "to;p; @)1 dot < 0(zit1, 2, "5 05 Q)nj >
t;(z)q4(g) 1<ij<n \ 0(q*™"/zita, ¢~ "2i [t2; D5 Q)n—j

In [Wa], Warnaar computed the following elliptic generalization of a Krattenthaler de-
terminant [K1j:

det 0(aXy,ac/Xi;p;Q)n—;
1<i,j<n g(le,bC/Xzapv Q)W*J

(5.4)

n 2n—214
_ a(8)) XX, XX p) [ AL aber™ i)
a\z/g\s H ng(XlXj X, X H 0(bX;,be/ Xi; p; )n_

1<i<j<n i=1
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Using this identity for X; = z;, a = t1,b = ¢> " /ts, and ¢ = 1, we find
D(z) = (tltg)(g)q‘g(g) H zjf)(zizjl,zi_lzjl;p)

1<i<j<n
(5.5) n

X H9(q2_n/t1t2,t1qn+2_2i/t2;P; q)i-1-

i=1
As a result, the determinant (53)) yields an expression proportional to the left-hand side
of the C,, multiple integral (5.2]) in question.
Now we substitute the result of computation of the elliptic beta integral in the
determinant (5.3). This yields
(5.6)
Lh.s. of (5.3)
271
(¢ 0)% (P P)2%
y ﬁ T(xithtﬂf/xuxitzatzt/xiviﬂit&tatﬂfzqnflat1t3q‘"717t2t3q%17t3t/$i)
Py D(A/xi, Alts, xi AJt, Aq' " [ta, Ag'=" [t1)

x det (0(zit1, t1t/2i;p; @)n—j0(@it2, tat/ziipiq)j-1) -
1<i,j<n

By (54), the determinant in the last line takes the form

n

(30D T w6 (@ifay, t/eiay:p) [] 06" ftatat, trg™ 22 [t pi )1
1<i<j<n i=1

Equating the resulting expression in (5.6]) with the right-hand side of (5:3)), we get the
desired integral evaluation (5.2). O

This is the first nontrivial multiple elliptic beta integral with a complete proof. It is
not symmetric in p and ¢, unlike all other cases considered in the present paper. This
fact suggests that there should exist yet another integral of similar nature that would be
symmetric in p, q.

The above method of computation of the C), integral taken represents a next step in
the logical development of applications of determinant formulas to multiple basic hyper-
geometric series; see, e.g., the paper [GK] of Gustafson and Krattenthaler, which was
followed by Schlosser [Scll[Sc2] and Warnaar [Wa]. Similar considerations for computing
some multiple g-hypergeometric integrals were given by Tarasov and Varchenko in [TV].

86. AN ELLIPTIC BETA INTEGRAL FOR THE A, ROOT SYSTEM

In this section we conjecture a multiple elliptic beta integral for the A, root system,
which will be used in the next section for derivation of other nontrivial A,, integrals.

Conjecture. Let z;, i = 1,...,n, tx, k = 1,....,n+1, and f;, j =1,..., n+ 2,
be independent complex variables (n is an arbitrary positive integer). We denote A =
1 2
Wty B= H;’L fi, and
+1 +1 - +2
I (I T D T2 T ) )

@) 1172, Tzizy ) T T(AB2)

(6.1) Al(z; A,) =

where 2129 -+ Zpn41 = 1.
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Suppose that the parameters ty, f; satisfy the constraints |tx|, |f;| < 1, |pq| < |AB.
Then the following integration formula is conjectured to hold true:

Al(z; A )@dﬁ
Tn ! Zn
(¢ 9)% (P )% ”“P(th) H”+2 (fj 1AB) '

For n = 1 this conjecture is reduced to the elliptic beta integral (I.I3)). For arbitrary
n and p = 0, we get a Gustafson integral proved in [GI]. Let us show that the two sides
of ([E2) satisfy one and the same difference equation.

Theorem 4. Let I,,(t,f) denote either side of [©2). Then this function satisfies the

q-difference equation

(Bt p) Yy 0(ABt;;p)
2 0(A;p) 1 O(trt; "5 p)

(6.3) Lty qtes . tns1, £) = L (t, )

r=1 j=1

J#r
and its counterpart obtained by the permutation of q and p.
Proof. Denote the function (61]) by A%(z;t1,...,tns1; An). It is not difficult to see that

+
Al(zsty, .o qty, ..., n+1, h tzk )
0(

Al(z;ty, ... tay1; A (ABzi;p)

so that equation (@3) for the left-hand side of (EZI) is satisfied if the following theta
function identity is fulfilled:

(6.4) g:l 0(Bt,ip) 17 0(ABt;;p) Tr 0(tr2 '5p) .
S 0(Aip) 1 0(t,t; tip) i 0(ABzisp)
J#T
For n =1 this identity is equivalent to the well-known relation for products of four theta
functions
(6.5) 0(zw, x/w,yz,y/zp) — 0(xz, 2/ 2, yw,y/w; p)

= yw '0(zy, z/y, wz,w/zp),

and equation (E3) coincides with the one used in [S2] for proving the integral (ILI3]).

For n > 1, identity (64]) can be established with the help of the Liouville theorem,
much as in the arguments presented in [DS2]. A simpler proof follows from the general
theta function identity given in [WW]. As was shown by Rosengren in [Ro2], that identity
can be rewritten as the following generalized partial fraction expansion of a ratio of theta
functions:

(6.6) ﬁ 0( t/bk, zn: (tar - an/anby -+ bn;p) H;‘l:1 0(ar/bj; p)
' 9 t/ar;al G /b1 bp;p) szl Q(Gr/aj;P)’

JFT

where a; - - - ap, # by - - - b,,. Here we replace n by n+1 and substitute a; = t;l, b, = zk_l,

and t = AB. As a result, we get an identity which is seen to coincide with (64]) due to
the relation 21 -+ - z,4+1 = 1.
In a similar way, for the right-hand side of ([62)) we get

In(tlv"'7qtra"'7tn+1af) _ G(Avp) 7ﬁ2 g(trfjap)
I, (t,f) 0(t-B;p) i Q(ABf]fl;p)v
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and in this case equation (G3)) is equivalent to the identity

(6.7) 7 0ABS p) R IS0 S 1
' Hn+19(ABtj,p) = 11‘["+1 6(t,t; 5 p) O(ABL:p)’

If we substitute here f,, 1o = B/f1 -+ fuy1 and divide both sides by H(f‘:—i;p), then we
get (66 with n replaced by n + 1 and with a; = t;l, b; = f;,t = AB. O

The equation derived above works in the space of parameters ¢, whereas in [GI]
Gustafson used an equation in the variables f; for proving the p = 0 case of the integral
(62). Tt is of interest that the latter equation does not admit a straightforward elliptic
generalization, namely, the corresponding partial fraction expansion cannot be lifted to
the theta functions level.

Another argument in favor of the validity of formula (6.2]) consists in the fact that,
via the residue calculus, it generates a multivariable 19FEy elliptic hypergeometric series
sum for the A,, root system, which was proved by Rosengren in [Ro2] and which was
considered independently by the author in [S7].

Theorem 5. The residue calculus for the integral ([6.2) yields the following summation
formula:

=1 X=X,
3 quH tq”"m [ 2 i)

—1.
<A <N j’p 1<i<j<n H(titj ’p)

0SA ;<N
j=1,...n
~ e(tt_ 7p q & japv |)\\
< 11 H
1 O(qtit; 6(t; 1+N, ;
(6.8) wm it p s OGP
0b,c;piq)n 1o O(dtj, etsip;q)a,

Q(Q/da Q/eap, Q)l)\\ j=1 9( jQ/bv t]Q/Capv ) Aj
0(a/bd, q/cd;p; @) n) 7 O(tia:t59/bc;pig)N,
0(a/d, q/bed; p; q)iny 5= O(t;4/b,t5q/ ¢ pia)n,
where |\| = A 4 -+ + M, [N| = Ny 4+ --- + N, and bede = ¢*HINI. For n =1 this is

the Frenkel-Turaev sum [FT|, and for p = 0 it is reduced to Milne’s multiple s®7 sum
for the A,, root system [Mil].

Proof. We scale t; for i = 1,...,n from the region [t;] < 1 to |t;|] > 1, and keep
[tnt1l,1f;] < 1 together with the condition |pg| < |AB|. During this procedure, some
poles of the integrand Af(z; A,,) in [E2) go out of the unit disk and, vice versa, some
of them cross over T entering inside. The outgoing poles are located at the following

points: zp = {t;¢,i = 1,...,n} for each k = 1 ,n, and the number of such poles
is determined by the condltlons |tigh
21z, = {t7 g N i =1, n).

We denote by C' a deformed contour of integration such that none of the poles men-
tioned above crosses over C' during the change of parameters. By analyticity, the value of
the integral ([6.2) is not changing when C replaces T, that is, the right-hand side of (62
remains the same. If we deform the contour C back to T, we begin to pick up residues
from the poles by the Cauchy theorem. As a result, the following formula arises:

(©9) [ e %—z/ ooy TT 2
" ) 9 7] Zk;’

k=1
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where R, = Al(z; A,), and R;(z1,...,2;) for j < n are sums of the residues of Al(z; A,,)
corresponding to the poles crossing C.

We shall not derive explicit expressions for all coefficients R; as it was done for the
Cy, integrals in [DS1], [DS3]. For our purposes, it suffices to pick up only the residues that
diverge in the limits f; — ¢~ Jt]fl, N; € N, for all j =1,...,n simultaneously. First,
consider the residues appearing from the poles z; = tjq/\i, where the )\; are some integers
such that |t;g*| > 1. Straightforward computations yield

RIV(\) = ﬁ lim (1-t;q Jz Hal(z; A,)

j= lzJHthJ
n
H tl)\ )\)

H"“ L (t:Dg M) [T/Z2 T (f; D 1q~ M)
15—, D(tkg s DM, D=1q=IMt, Tg2x)
| (H?;g D(tity g ) [T (fjtkq”)>

HZ T(ABL T (ABD-1g )
/\k >\k(>\k+1)/2

oo (P p) 0(q; 03 @) an

(6.10)

X

where D = A/ tn+1- The factors F( fit;a™) provide the required divergence in the limits
fi—aq th We write RE()\) = k,A(X; Ay,), where
n+1 n+2
o T(tD
Foy = H - tt_l t_l )Hz_l ( )H _1 (f] )
1<i<j<n Hk:l (tkD7tk D= )
T (T T T )
X )
(4: )% (0 p)% [T5— T(ABte )L (ABD™1)

and after a chain of simplifying calculations, A(\; 4,,) takes the form

1 /\ \j
AN Ay) = gxi=1% | | u
) 4in q G(tt,l-p)
1<i<j<n 4 )

ﬁ tD'p'Q)w 0(t; DN+ p) ﬁ f;tk,p,
i1 \Oafy 'Dipiq)n 0t Dip) L 0(gty s p; Q)/\k

0(cD,qD/AB;p;q)|\ 1~ H(dtk7€tk§p§Q)/\k
0(gD/d,qD/e;p;q)x| = 0(qte/c, ABty;p; ),

where we have denoted ¢ = ty,41,d = fni1,e = frni2. Now we substitute f; = ¢~ J'tj_1

(which assumes that AB = g NV |cde) in this expression and introduce the parameter
b= q' TVl /cde. As a result, the function A(); A,,) becomes equal to the summand on
the left-hand side of (G.8)) after the transformations ¢; — t;/D, b +— b/D, ¢ — ¢/D,
dw— Dd, e — De.

Now, we find the total number of residues of such type. There is permutational
symmetry between the variables z1,...,z,. Therefore, there are n! ways to satisfy the
equations zp = tjq)‘i using each ¢; only once. The residues of the other outgoing poles

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use



THETA HYPERGEOMETRIC INTEGRALS 949

located at zi, = {t;q*',i = 1,...,n}, where at least one t; enters twice, do not diverge as
fi—aq J’t;1 for some j.

We pass to the ingoing poles. It is not difficult to verify that the residues of Af(z; A4,,)
for the poles located at z, = tj_lq”\f /21 zpn—1 for some fixed j (or, equivalently, for
Zntl = tjq’\i ) are equal to the residues for the poles at z,, = t; ¢ . Among the remaining
poles in the variables z1, ..., z,_1, we must consider only the outgoing ones because only
they may diverge as fr — q_N’“tlzl with k =1,...,n,k # j. There are n ways to fix the
variable z; for which we shall consider ingoing poles, there are n ways to fix the parameter
t; in the equation 2,41 = t;q™, and there are (n — 1)! appropriate outgoing poles with
the required residue divergence. As a result, the contribution of these combined ingoing
and outgoing poles is equal to n?(n — 1)!, and the total number of the diverging residues
(610) is equal to (n + 1)!. Roughly speaking, the incoming poles imitate the (n + 1)st
independent contour of integration over z,41, which enters symmetrically with z1, ..., 25,
and there are (n + 1)! ways to order these variables in the residue calculus.

As has already been mentioned, (£9) is equal to the right-hand side of (62)). Now
we divide both these expressions by (n + 1)!x,, and take the limits as f; — ¢~ Vi tj_l,j =

1,...,n. Since k,, — oo in this limit, only the residues considered above survive in (6.9),
and their sum is given by the elliptic Milne series ([6.8). As to the right-hand side, we
get

b rhs of @2) 0(q/bd,q/cd; p; @) Ny 1o 0(at; D, qt;/Dbe; p; q)n,
fima Nt (n+ 1)k, 0(qD/d,q/ Dbcd; p;q)\n| ;= Olatj/c, at;/bipia)w,

which coincides with the right-hand side of (G.8]) after the appropriate changes of param-
eters indicated above. The theorem is proved. O

Formula (6.2) generates the following symmetry transformation for integrals:

’ﬁQ / W TSI Ttz sian) Ty d2j/ 2
i tn+le H:zjrll 2 ) n+1 (thrlSZk tBZk )
(611) _ n+1 n+2 _ n
ET(Ss; ) ,jl | ik r(tsjzkl,szk)njzldzj/zj

_H tn+1Ss‘1) 0 [1E D(zizy ) [Ty D Bey, tSz, ')

1J1

Heret, fj,s5,j =1,...,n+2, are free independent variables, B = H"+2 [, S = H;H_f Sjs
and it is assumed that [tl,fi], 851 < 1, [pg| < [¢"FT1B|, [t"T1S|. In order to derive this
identity, it is necessary to consider the 2n-tuple integral

1 21 1 _
1 Z+1 HnJr L (fjzk, sjwy, )H:l;rzl [(tz;, fwi)

(2mi)™ Tz,LH7J L D22 1,wiwj ) Zillf(t"Hsz,t”“Sw;l)

& dep dwn - dwn

21 Zn W1 Wn,

where 21 - -+ 241 = Wy - - - wp4+1 = 1. Integration with respect to the variables z; with the
help of ([6.2) makes this expression proportional to the left-hand side of (1] (after the
replacements wy — 2 ). Changing the order of integration, which is allowed because
the integrand is bounded on T, we arrive at the integral standing on the right-hand
side of (GII)), up to some coefficient. After cancelling common factors, we get the
required identity. For p = 0 this reduces to the Denis—Gustafson transformation formula
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[DGI, which describes a Bailey transformation for a terminating multivariable 1®g series.
It is natural to expect that in our case formula (G.I1]) yields a Bailey transformation
for some terminating A, multiple 12F1; series appearing from sums of residues of the
corresponding integrals.

§7. SOME OTHER A, INTEGRALS

Now from conjecture ([6.2)) we derive a number of different multiple A,-integrals. De-

note
A (z; Ay)
(71) _ 1 H F(tZiZj, 82’7;712:51) ﬁ F(lflzj,tQZj,thj, t4Z;1, t52’;1)
= . -1 1 _ 5
(27”)” 1<i<j<nt1 F(zizj ) %5 Zj) j=1 P(’z](ts)n 1I—[jzl tj)

Theorem 6. Suppose the validity of the conjectured A, and C,, multiple elliptic beta
integrals [62) and [EA), respectively. Then the following two integration formulas are
true. For odd n = 2m — 1, we have

/ AH(Z;An)ﬁmdﬁ

21 Zn
(n+1)1 D™ s™ 8™ Uats) [ i jeg T tity)
(459)% (s p)% [T,_, T(t2m=2sm=1t1tytsty,)
(7.2) 1T T T D((#s) i)
i [Licicecs T((ts)™ =2t 0t ats5)
BT ((ts) 15T M ts) [Ty <iepes D s7tity)

X
Jl;[l [T, _, D(tm+i=2sm+i=1t totsty)

For even n = 2m, we have

/ AII(Z;An)%---%

21 Zn
(n+1)!
o T D t) [Ty D™ )L M atats)
(7.3) D(12m=1sm=1T[_, t;, 2m—Lsmt  tots)
y ﬁ L((ts)?, /s’ "tats) 13—y TTna D((t)~ ite)

[T T t=2sm+i=1 D )

j=1

H Lt~ 1sitty)
T((ts)mti—Lttptyts)

Proof. The proofs follow the procedure used by Gustafson [G2] for proving the p = 0
cases of the integrals (Z2) and (Z3). We start with the case of odd n = 2m —1. Consider
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the following (4m — 1)-tuple integral:
/ H H] ) (tl/inwjatl/inwfl,51/22;1$j 81/2251‘%;1)
T

Am—1 H” L [(ziz; 1)Hu=i1 H1§i<j§mr(w wy, wiw; ", wya xfxY)

y ﬁ F(Zi(tS)miQ Hi:l tk) Qﬁl %
i Dzits)> 2 Tlhsy te) oy 2

R trw? 9 _1 trx!
H(dwj dx; (Hi:ﬁ(ﬁ—%)l“(x?tm 25 Stitats) [Ty (%)))
v==+1

F(wju‘tm*%htzﬁ&x;tm_28m77 Hk 1w Jo ?V)

(7.4)

Ly

where Hi;”l zj = 1. Using the exact C,, integration formula of type I (see ([£4)), we first
take integrals in (4] with respect to the variables w;,j =1,...,m, and after that with
respect to x;j,j = 1,...,m. The resulting integral is equal to the left-hand side of ([.2)
up to the factor
22m(m!)? (s tats)
(pi )38 (q; ¢)20 T'(s™~Hats)
Dttty I (™25~ T, th)

F(tm_ltitk) R F(tm72sm71tlzl H?=1 tk) .

(27TZ)4m 1

X
1<i<k<3

In this two step procedure, we need the following restrictions upon the parameters:
<1, ftrasl <[t'2 |pal <[t titats]

and

5
|S| <1, |t4,5| < |S|1/2a |pQ| < tm728m73/2 H tk‘v
k=1

respectively. However, the resulting expression can be extended analytically to the region
lte] <1, k=1,...,5, |pg| <|(ts)?™2 Hi:l tr| without changing the integral value.

Since the integrand in ([.4) is bounded on the unit circle, we can change the order of
integrations. First, we take the integrals over z;, i = 1,...,2m — 1, using the A,-formula
(62). Then we apply formula (£4) in order to take the integrals over x;,j5 = 1,...,m
Finally, we use the intrinsic elliptic Selberg integral (435]) for taking the integrals over
wj, j =1,...,m,; this leads to the following expression:

(2mi)im=1(2m)1(2mm!)2 T(t™, s™, tatss1) li[ L(Em 251 0, t)
((P3P)oc (@3 @)o0) ™= T((ts)™, tmsm=Hats) 5 T(12m=2sm=1¢ 1 TT°_ ;)

. ﬁ F((tsrgj’ tjsj71t4t5? [Ticicnes D287 151.) Hi:4 ]‘[.f=1 P((ts)jfltkti).
Faici | et D((ts)mti=24 ! H?:l t;) Hi=4 D(tmti=ssm+i=2g, H?:l t;)

As a result, we get the needed integration formula for odd n = 2m — 1.
In order to prove (Z3)), we consider the 4m-tuple integral

[ i DY 2205, Y 2 20 w; sty 81/2zf1x.*1)
2m+1
Hzgn 1i#j (Zizj 1) Hu=i1 H1<i<j<m T(w w],w wj x x]’x {E] )

X2ﬁ1 tgzz, Ltytszi, " Hytaz; L)

tS)Qm 1H )

H dwj dz; H szlf(flmtkw” *I/th+3xlf) Qm%
v 2o\t Statow?, s™ Stytsa?, w?,22) | ) 15z

J 7

(7.5)
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where H2m+1 z; = 1. Repeating the same trick as in the case of odd n (that is, integrating
successively with respect to the variables w; and x; and then changing the order of
integrations in this expression), we get (T3] O

In a similar way, we can establish elliptic analogs of the A, basic hypergeometric
integrals of Gustafson and Rakha [GuR].

Theorem 7. Suppose the validity of the A,, and C,, multiple elliptic beta integrals (62)
and ([@E4), respectively. Denote

(7.6)
AIII(Z;An)
n+1 n+1 — n+4
1 H (tziz;) [[i= ( oy Dtz ) k=n-+2 F(ttkzi))
@mi)" | S Tz 20 ) [T;5 T4z ’

where A = t"+2 H"+4t and H"+11 z; = 1. Then the following two integration formulas
are true. For odd n =2l — 1, we have

/ AIH(Z;An)ﬁ...dﬁ

21 Zn
GRS R NN S
(7.7) (69)% )% T L, t)
T T DOt) T <o jeon DO0t) Targn i jconsg (M 0i1))
[T, D@y T ) TG D T 1) '

For even n = 21, we have

/ AIH(Z;AR)@...%

Z1 Zn
7 (1) DALS e 2 T )
.8 T (0 (Dm0 21+4
(7.8) (¢ 9)% (P; P)%% I‘(tHQHk:l tr)

21+1 20+4 20+4
H H] 2042 (ttitj) H1<1,<j<2l+1 F(ttitj) Hi:2l+2 F(tlﬂti)
21+1 — 20+4 21+4 20+1
Hi:l F(tQHQti ! Hk 1 tk)Hi:ZH—Q F(tlﬂti Hk 1 tk)

Proof. In accordance with the procedure used in [GuR], we consider the (3] — 1)-tuple
integral

21 l - 21 21 -
| b} Hj:l F(tl/QZiwja tl/QZ‘wj 1) Ilizo F(t’izj 1)
2l _
T31-1 Iy T (2i2; D) H LT Hl Ot z; H
l 2043
k +21+1 F(tl/ztkwu')

X H H I~ ww ww] )HI‘( 2w tl+3/21—[2l+3

v==411<i<;<l j=1 o141 tRWY )

% dwy dz dzoj_1

w1 wp 21 221—1
where Hflzl zi =1 and ty = t!T! Hil+23;+1 ti;. Integrating with respect to the variables
w; with the help of formula [{4), we get the left-hand side of (T7) up to some factor.
Changing the order of integration, we can integrate over z; using (6.2) (where it is
necessary to change z; to z, 1) and then over w; using (@4). Equating two expressions,
we arrive at formula (7).
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In a similar way, in the case of even n = 2 we consider the (3! + 1)-tuple integral

Hfl:tl (HZH L(tY/22 w],tl/szwj_l) H?lfll F(tizj_l))
/‘]1‘3l+1 H?lj‘,-l y F(ZrLZJ_ )H21—+1 I\(tl+1 HQH—l £ Z])

1,j=1;i#j j=1
2
= klj_25l 1F(t1/2tkwl{)
X I wfw?  wfw; ™) =2 /
R J I—\(wgy tl+5/2 H21+5 ¢ wy)
v=411<i<j<l+1 j=1 j o k=2l+1 "KWy

dw1 del d21 dZQl
X [ _

w1 Wi+1 21 221

where H?l'ﬁl zi = land toj45 = tt 2l+1 1 tr. Repeating the same trick as in the preceding
case, we get the desired integration formula R). O

Sums of residues for the derived integrals (Z.2)—(.8)) form elliptic hypergeometric
series on the A, root system that differ from the series (6.8)) introduced in [Ro2, [S7]. We
skip their consideration and formulate only a conjecture concerning the elliptic extension
of Theorem 1.2 in [GuR].

Conjecture. Suppose that N is a positive integer and szl te =q . Then

+3 -1
Z H1<z<j<n (ttt )k +A5 Hz IH;Z n+1 (ttitj)ka H;l,jzl e(titj )—)\j

n _ n — n+3
(0N T2 vy OCtit5 Dai—a, TIoy 0G5 T t0) -,
1A An =

(7.9) 601)-~ n is even
0(t*/2) N Tl <icjcnss 0TI 2Hit ) x ’

N V- s odd

n+3 n 3 » T 15 o4a,

Hi:Jrn-l—l 9(t(n+1)/2ti)7N9( t(n+3)/2 H + t) N

where 0(a)x = 0(a;p; ).

These summation formulas are expected to follow from the residue calculus for the
integrals (IC7) and (TF)). Some evidence in favor of (TT) is provided by the following
theorem.

Theorem 8. Denotet = ¢%,t; = ¢%,i=1,...,n+ 3 (so that Z 19, +N =0). The
series Yy, ¢(\) standing on the left-hand side of ([Z9) is a totally ellzptzc hypergeometric
series, that is, the ratios of successive series coefficients

C()\l,---7)\k+17---,/\n)

C()\l, ey )\n)
are elliptic functions of all unconstrained variables in the set (M,..., A0, 9,915+ Gn+3)-
Moreover, the functions hi()\) are SL(2,Z) modular invariant. The ratios of the expres-

sions standing on the two sides of (TA) are elliptic functions of g and n+2 free parameters
in the set (g1,--.,gn+3), and these ratios are modular invariant as well.

hi(A) =

We skip the proof of this theorem, because it consists of quite long but straightforward
computations, whose structure was described in detail in [S5], [S7] in the process of similar
considerations for different elliptic hypergeometric series summation formulas. Using the
fact that there are no cusp forms of weight less than 12, we deduce from this theorem,
as in [DST], [S7], that relations (TY) are valid in the small o expansion up to the terms of
the order of ¢'2. This also gives yet another example in favor of the general conjecture
of [S5] that all totally elliptic hypergeometric series are automatically modular invariant.
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The integrals (7.2)) and (7.3) are expected to generate A,, summation formulas similar
to ([CY). Tt is also natural to expect that all multiple elliptic beta integrals described
above lead to integral representations for various multiple 12 F7; elliptic hypergeometric
series generalizing the single variable formula announced in [S4] (see Appendix B for the
proof of it). We suppose that, as in the A,-case, there exist several types of elliptic beta
integrals and elliptic hypergeometric series sums associated with the D,, root system (see,
e.g., [Ro2l [S7)), but their consideration lies beyond the scope of the present paper.

§8. RELATIONSHIPS WITH THE GENERALIZED EIGENVALUE PROBLEMS

Consider the very-well-poised theta hypergeometric series (3.11]) with the additional
constraint (—q)"ef(") = (gz)" for some 2 € C. Special notation for such series was
introduced in [S6]:

oo

0(tod®p) T Otwip;)n
(8.1 Viltoste, - s tr—a;q,p;x) = - (qgx)".
) Vel o 7;) 0(to; p) ,,go 0(qtotm"; p; @)n )

For (B1), the balancing condition (B7) reduces to

r—4
H tm — tgr75)/2q(7'—7)/2.
m=1

As p — 0, the 41V, series are reduced to ,_1W,_o very-well-poised g-hypergeometric
series of the argument gz (in the notation of [GR]).

The balanced 12V7; series with x = 1 plays an important role in applications. For
instance, the elliptic solutions of the Yang-Baxter equation derived by Date et al. in
[D-O1l, ID-O2] are expressed in terms of such series for a particular choice of the param-
eters [F'T]. In all cases of the 12V1; function to be considered below, we have x = 1;
therefore, we omit the dependence on this unit argument from now on.

We denote E(t) = 12Vi1(to;ta, ..., t7;¢,p), where Hzn=1 tm = t3q?, and assume that
this series terminates due to the condition t,, = ¢", n € N, for some m. In |[SZ1} SZ2|,
the following two contiguous relations for £(t) were derived:

E(t) — E(toiti,. - ts,q 'te, qt7)

(8:2)  O(qto, ¢*to, qtr/te, tetr/ato;) T4 O(trip)

= & thO;qtla"'vqt5at65qt7 )
0(qto/ts, ¢*to/te, to/tr, tr/qto; p) -~ 6(qto/tr; p) ( )

0(t7;p) > ,
O(trts/qto; p)E(q“to; qta, - - ., qts, te, qt7
H(tﬁ/qtmtﬁ/tho,tg/t7;p) it ( / ) ( )
5
O(ts; p) ,
8.3 + Ot t7/qto; p)E(q“to; qt1, - - -, qle, t7
& 0(t7/qto, tz/q*to, t7/te; ) E (trt7/qto; P)E( 1 )
1 5

= —————[] 0(ato/tr: P)E(L).

0(ato, ¢*to; p) ;-5
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Their combination yields

O(t7,to/t7, qto/t7;p)
0(qt7/te, t7/te; p)

f(te,to/ts, qto/te; p)
O(qte/t7,tc/t7;p)

5
11 0(ato/tetrsp) (Eltosta, - s, q e, qtz) — E(t))
r=1

5
H O(qto/trtr;p) (E(tosts, ... ts, at, ¢ 't7) — E(t))

0(qto/tstr; p) H9 rp)E(t) = 0.

As p — 0, these three 1dent1tles are reduced to the contiguous relations for the terminat-
ing very-well-poised balanced 19®g series of Gupta and Masson [GM]. Similar contiguous
relations at the level of §®7 functions were constructed earlier by Ismail and Rahman
[IR].

We change the parametrization of the £-function and consider relation (R4) for the
following function:

ts. 4 a4 4 ts _, Ag"!
8.5 R, (%; =V —=——,—,—,t3z, —,¢ " ;
( ) n( aQ7p) 12V11 <t4’t0t47t1t4’tgt4’ 3 7Z’q ) ts 34, P

where A = Hr otr. We replace the parameter to in (&4) by t3/t4; the variables t1, 2,
and t3 are replaced by q/tots, q/t1ts, and q/taty; the variables ¢4 and t5 by ¢~™ and
Aq"~!/ty4; and the variables tg and t7 by t3z and t3/z, respectively. As a result, we see
that R, (z;q,p) provides a particular solution of the following finite-difference equation:

(8.6) Duf(:) =0, Dy =Vu()(T = 1)+ Vulz" )T = 1)+ 1,
where T is the g-shift operator, T'f(z) = f(qz), and

B ta Ap taz \ [h—o 0(t-2p)
(8.7) VH(Z)—9< e @2 g ) 0(z2,qz%p)

(8.8) Hu—9< ->H9(”4 >

The functions f(z) = Ry(z;q,p) solve B4 for p = ¢",n € N.
Equation (B8] looks like a nonstandard eigenvalue problem with the “spectral param-
eter” p; indeed, it can be rewritten as the generalized eigenvalue problem

(8.9) Dy f(2) = ADef(2),

where the spectral parameter is

(8.10) A= w
0 ( q?f’ Z,p)

and the operators D¢, D,, are obtained from D,, after the replacement of i by arbitrary
gauge parameters &,1 € C, & # np*, qtap®/An, k € Z. Application of the theta function
identity (G.3]) to equation (89) yields
D, — ADe = 0(Ang/qts, §/m;p) N
O(Apé/qts, €/ 1i; p)
which shows that the gauge parameters &, 7 drop out completely from the equation
determining f(z), D, f(z) =0

A three term recurrence relation for the functions R,,(z; ¢, p) was derived in [SZ1][SZ2].
It is obtained from formula (84) if we replace there tg by ¢~" and t7 by A¢"~!/t4, and
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substitute t1 — q/tots, ta — q/tita, t3 — q/tats, tg — t3z, t5 — t3/z. After some work,
this formula can be represented as

(¥(2) — ant1)B(AG" " /ta) (Rns1(2: ¢, p) — Ru(254,p))
(8.11) + (¥(2) = Bn—1)B(¢™") (Rn-1(25¢,p) — Ru(2;4,p))
+6 (v(2) = (t3)) Ru(z;4,p) = 0,

where
t 13 x T - 290 QI.
A A 3D
2
q t3 q q q t3
8.13 s_p(Tt 4 4 a , ts
| | ( A U toty tity toty’ s n’p)’
0(2¢,2/&p)
8.14 Loy = G 2/6D)
o B = G2 p)
(815) On :Py(qn/tﬁl)a Bn :’7((]”7114).

Here & and 1 # &pF, £71pF, k € Z, are arbitrary gauge parameters (they are not related
to &,n in the difference equation, but we use the same notation). Substituting (BI2)—
(B14) in (811 and applying identity (6.H), we see that the auxiliary gauge parameters
&, n drop out completely from the resulting recurrence relation.

Since B(g~™) = 0 for n = 0, the indeterminate R_; is not involved in (8IIJ) for n = 0.
We can say that R,(z;¢,p) are generated by the three term recurrence relation (8ITI)
for the initial conditions R_; = 0, Rg = 1. All recurrence coefficients in (81I1]) depend
linearly on the variable v(z), which absorbs z-dependence. Therefore, the R,(z;q,p)
are rational functions of v(z) with n being the degree of the polynomials in (z) in the
numerator and denominator of R,,. Moreover, the poles of these functions are located at
7(’2) =Q1,...,0n.

For a particular choice of one of the parameters and discretization of the values of
z, the functions R, (z;q,p) yield elliptic generalizations of Wilson’s finite-dimensional
oFg and 19®g rational functions [Wi]. They were derived in [SZI] from the theory of
self-similar solutions of nonlinear integrable discrete time chains (for a brief review of the
corresponding approach to special functions, see [SI] [S3]). Discrete analogs of equations
(RH), () valid for the latter finite-dimensional system of functions were derived in [SZ3]
with the help of self-duality. An equation satisfied by 19®9 functions, appearing from
R, (z;q,p) in the limit as p — 0, was investigated by Rahman and Suslov in [RST]. The
general three term recurrence relations (8IT) were considered in [Zh] and, in a different
form related to Ry continued fractions, in [IM].

The solutions of the generalized eigenvalue problems are known to be biorthogonal to
each other; see, e.g., [SZ1), [SZ4] [Zh] and the references therein. Here we would like to
demonstrate that the elliptic beta integral (LI3]) serves as the biorthogonality measure
for the solutions of equation (). Consider the scalar product

(8.16) | A6zt (0, - A2 0() Z
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where Ag(z;t) is the integrand of (II3)) and ®(z), ¥(z) are some complex functions.
The expression (8I6) can be rewritten as

[ Aes0m ~ Vi) = Vi u)ee) T
(8.17) [ Ana v v e T

+ [ Arlas Ve )R8 T - M 6),
n
where {n — £} means the preceding expression with 7 replaced by £. The integration
contours Cy are obtained from C after the scaling transformations z — ¢*'z. Suppose
that the poles of Ag(2;t) and the singularities of the functions ®(z), ¥(¢*'2) do not lie
in the region swept by the contours Cy during their deformations to C. Then (RID)
takes the form

(8.18) / Ap(z;t)®(z) (D) — AD{) ¥(z) %,
c
where the adjoint (or transposed) operator DgT has the form
Ap(gz;t) . Agp(gtz;t) _ _
§= = Ve(g e T+ —————=Ve(q )T
(8.19) I3 AE(Z;t) f(q ) AE(Z;t) 5(q )

= Vel(2) = Ve(a™) + ke

Suppose that ®,(z) is a solution of the equation (D, — AD¢)®(z) = 0 and that ¥/ (z)
solves the conjugate equation (D — N'D{)¥(z) = 0 for some X'. Both these functions
can be multiplied by arbitrary functions f(z) satisfying the condition of periodicity in
the logarithmic scale, f(gz) = f(z). After the replacement of ®(z) and ¥(z) in (RIH)
and (RIR) by ®,(z) and ¥y (z), these expressions become equal to zero. In particular,
(RIR) yields the relation

/CAE(z;t)fI)A(z) (D; - )\DgT) Uy (z) %
(8.20)
=\ - /\)/ Ap(z;t)®A(2)Df W (z) dz _ 0,
C z

which shows that for A’ # X the function ®,(z) is orthogonal to DgT\I'X (2).
We find a function g(z) such that

9 () (DF = AD{) g(z) = D, — ADe.

After substitution of the known expressions for Ag(qz;t)/Ag(z;t) and the spectral
parameter (see X in (810)), we get the following equation for g(z):

9 gpz Ap.
0 (%, %2, Az, 2:p)

g(qz) 3 2)7
A Aupz.
0 (%2t 2 2ip)
which is solved easily:
@z pg A
(8.21) o(z) = LUE 15 A2 Si0.p)
. 7
D(5E £ 22 22 a.p)

Here we have neglected the arbitrary factor f(qz) = f(z), which has already been
mentioned. As a result, we get a direct relation between ®(z) and ¥y(z): ¥y(z) =
9(2)®x(2), where g(z) depends on A as well.
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We denote A\, = A|,=¢» and
2 2
4 (% oD q)nfl
0 (Az, 2;p;q)
Substituting @, (z) = R,(z;¢,p) in the derived biorthogonality relations, we see that
the functions R, (z;¢q,p) are formally orthogonal to Dggm(z)Rm(z; q,p) for n £ m.

The general considerations of [SZ4), [Zh] show that the R, (z;q,p), which are rational
functions of v(z) with the poles at v(z) = a1,...,a,, are orthogonal to other rational
functions of v(z), which we denote by T),(z;q,p), with the poles at v(z) = f1,..., On-
The choice of ay,, 8, and the other recurrence coefficients in (8I1]) determine R,, and T;,
uniquely, so that permutation of all a,, with 8, permutes R, and T,. In our case, we
see that the parameters /3, are obtained from a,, = v(¢"/t4) after the replacement of ¢4
by pg/A. Equivalently, this replacement converts f3,, to a,,. An important point is that
the weight function Ag(z,t) is invariant under such a transformation. Therefore, we can
get T,, out of R,, simply by the t4 — pg/A involution, which yields
Atg. A A A t3 _n Aqn—l.
e B ),
where the dependence on p in the parameters drops out due to the total ellipticity of this
12V11 series. Comparing with the previous consideration, we see that

gn(2) = g(z)|u:qn =

n—1

(822)  Tu(z4,p) = 1V (

D¢ gn(2)R(2:4,0) = puTu(234,p)
for some proportionality constants p,, which are of no importance for us here.
Thus, the operator formalism developed above leads to the following formal biorthog-
onality relation:

d -
(8.23) / Tn(z:q,p)Rm(2:¢,p)Ap(2,t) f = hplpm
C

for some constants h,,. Suppose that C' = T and |t,| < 1, |gp| < |A]. Some poles of the
functions R, T, cancel with zeros of Ag(z;t). The remaining ones approach T as the
indices n and m increase. Starting with sufficiently high values of n and m, the contour
T stops to satisfy the conditions used in the derivation of (BI8) and must be deformed.
As is shown in Appendix A, (823) is true if C separates the points z = tg1.23p%q",
typ®q®~™, and A" 1patlght1l=" o b € N, from their partners with the inverse z r 27!
coordinates.

Relation (B23) seems to remain true even if we multiply R, (z;¢q,p) or T,(z;¢,p) by
an arbitrary function f(z) with the property f(gz) = f(z). However, such nontrivial
f(2) must have singularities that are crossed over when the contours Cy are deformed
to C (otherwise f(z) = const). Therefore, the influence of such additional factors should
be considered more carefully. Moreover, only for very special f(z) the normalization
constants hy, may admit exact evaluation.

The weight function Ag(z,t) is symmetric in ¢ and p, whereas neither R, (z;q,p)
nor T),(z;q,p) possess such a property. We can try to restore this symmetry using the
freedom in the factor f(z) = f(gz). Take f(z) equal to Ry(z;p,q), k € N, that is, to the
functions R, (z;¢q,p) themselves with the permuted bases ¢ and p. Then the product

Ryk(2) = Ru(z:4,p)Ri(2:p. q)
satisfies two generalized eigenvalue problems: (B8] and the p-difference equation obtained
from (B6]) by the permutation of ¢ and p. For (B8] we should have pu = ¢, and for its

partner u = p¥. The function (8IU) does not change under the substitution p — ppu.
Therefore, the choice p = ¢"p*, n,k € N, gives “the spectrum” for both generalized

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use



THETA HYPERGEOMETRIC INTEGRALS 959

eigenvalue problems. The first factor of R,x(z) is a rational function of v(z;p) (we
indicate the dependence on the base p explicitly), but the second is rational in v(z;q).
Therefore, for generic ¢,p it is necessary to view the functions R,x(z) not as rational
functions of some variable but as meromorphic functions of z.

In the same way, the series termination condition ¢t = ¢~™ in (8.5) may be replaced
by ts = ¢ "p~*, which terminates simultaneously the 12Vi; series for Ry (z;p,q). The
property of the total ellipticity of the balanced 41V, (to; t1,...,tr—4;q,p) series plays a
crucial role at this place: any parameter t1,...,t._5 may be multiplied by an arbitrary
integral power of p without changes (note that the parameter ¢y plays a distinguished
role and the series are invariant under the transformation ¢g — p2t0).

As a result of the doubling of eigenvalue problems, the functions R, (z) turn out to
satisfy a quite unusual biorthogonality relation [(AI3) characteristic of functions of two
independent variables, which was announced in [S4]. A rigorous consideration of all these
biorthogonalities associated with the function R, (z;¢q,p) with complete proofs is given
in Appendix A.

In fact, there is a deeper relationship between the structure of the elliptic beta integral
(CI3) and the biorthogonal functions R, (z; q,p), Tn(z; ¢, p) and the solutions of equation
(BH) than it is indicated in this section. We hope to address this later on. As far as
the multivariable generalizations are concerned, there are some multidimensional analogs
of equation (8H), for the solutions of which the multiple elliptic beta integrals on root
systems described in this paper may serve as biorthogonality measures. However, their
consideration lies beyond the scope of the present work.

APPENDIX A. PROOF OF A BIORTHOGONALITY RELATION

We define a pair of functions of z € C as products of two terminating 12V11 very-
well-poised balanced theta hypergeometric series with the argument x = 1 and different
modular parameters:

ts. ¢ 4 ¢ ts _, Ag"!
an(’z) =12Vn1 Ty 4 v 5 07, 3%, /(4 nv 74, P
(A 1) t4 t0t4 t1t4 t2t4 z t4
. v t_3 p P P b t_3 pm Apmfllp .
12V11 t47t0t4’t1t47t2t4’ 3 ’Z’ ) ts s s ;
Atg A A A t3  _ Aqn_l
Tnm(’z):12‘/11 <_;t_7t_7t_7t3za_aq n, t 34, P
(A.2) q 0 l1 12 < 4
At A A A t3 “m Apm—l
><12‘/11 _;_7_7_7t3za_7p ) ip,q
p to t1 t2 z t4

where n,m € N. Obviously, these functions are symmetric with respect to the permu-
tation of p and ¢. The balancing conditions are used already in these series in order to
express one of the parameters in terms of the others.

For m # 0 and the fixed parameters ¢, t,.,7 = 0,...,4, the limit as p — 0 is not well
defined for R, (z) and Thm(2). The reason for this comes from the quasiperiodicity of
0(z; p) because the limits z — 0 or z — oo are not defined for it.

Now, we consider the following integral:

(A.3) Tt = /C T (2) R (2) A (2, t) %

mn,kl

where Ag(z,t) denotes the weight function (LI4)) and Ci,p g is some contour of inte-
gration. We want to show that a particular choice of Cp,p 11 (to be specified below) leads
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to the formula
(A4) Jmn,kl = hnlémn(sklv

where the h,,; are some normalization constants.

An elliptic extension of the Bailey transformation for the 1o ®g series, which was derived
by Frenkel and Turaev in [E'T], has the following form (an alternative proof of it was
given in [S6]):

12Vai(to;ta, .-+, t754,p)
(A.5) 0(qto, gs0/t4, gs0/ts, gto/tats; p; @) N

= 12V11(50; 81, .. .,87;¢,D
68(gso, qto/ta, qto/ts, qso/tats: p; Q)N 1(803 51, 5734,P),

where
7
[[tm=td te=a", NeN,
m=1
qt3 Sot1
0 ity YT iy
A6 1tats 0
(4.6) Sota Sot3
S9g = ——, 53 = —=,
T T

and sy, S5, Sg, S7 form an arbitrary permutation of t4,t5,%s,t7. Using this identity, we
can rewrite the functions R,k (z) as follows:

Rk (2) = Em(p; @)Kk (g; p)

to. 4 4 g to o Agm!
XaVig (2, L4 4y k0 :
(A?) 12V11 (t4,t1t4’t2t47t3t4’ 0%, qu ) ts 74, P
to. p p p to _y ApF!
X12‘/11 ) 3 ) yL0Z, —» P ka b, q |,
t4 t1t4 t2t4 t3t4 z t4
where

_ O(gts/ts, totr, tota, A/qto; P @)m
0(qto/ts, trts, tats, A/qts; pi@)m
Substituting the explicit series expressions (A.2)) and (A7) in the definition of Jyn ki

(AL3) yields
n l m k
Tkt = Ko (D k(g 0) DY D > g T

=0 7/=0 5=0 s'=0
O(Atsq® ~", tog® [ta; p) O(Atsp* ~1,top® /ta; q)
0(Ats/q,to/ta;p) 0(At3/p,to/ts; q)
0(Ats/q, Afto, AJts, Afta, q ", A" [ta; p; q)r
0(q, tots, tits, tats, Atzq™, tataqt=";p; q)r
, 0(Ats/p, Afto, A/ty, Afta, p™", Ap'™" [ta; ¢; p)
O(p, tots, tits, tats, Atspl, tstap'=t; q; p),s
. Olto/ta, a/trta, q/tota, q/tsta, g™ Aq™ " tas piq)s
0(q, tot1, tota, tots, tog™+* /ta, tog®> ™ /A; p; q)s
O(to/ta,p/tits, p/tats, p/tsta, p~ ", Ap* ! Jta; 5 p) s
O(p, tot1, totz, tots, top*+1 /ta, top? % /A; ¢;p) s

Km (P; q)

Irs,r/s’a

License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use



THETA HYPERGEOMETRIC INTEGRALS 961

where
B O(zts, 2" "t3;p50)r  O(zto, 2~ Ho; 3 q)s
Irs,r/s’* AE(Zﬂ )9 A 1A p: -1 1,41
(A8) Con i (24, 27 Aspig)r O(zqty ', 2 gty P q)s
O(zts, 2 'ts;q5p)r O(2to, 2 'toiqsp)y  dz
0(zA, 27 A; ¢;p)r O(zptyt 27 pty Y gp)s 2

We introduce the notation

~ /
S

to =toq’p®, ti=t1, ta=ts, l3=1t3q'p", ta=1lsqg °p ",
so that
4
A= H tm = Aqrp’“(.
m=0
Then, using the transformation property

(_Z)lql(lfl)/2

0(zp3q) = (—2)'d" V20" g prg) = g L)t

we can rewrite the integral (A.g]) in the form

2ss’ 2rr’ 2(s+s")
o t0t4 t3 t4 ~ dz
(Ag) I’rS,T/sl = <E> (Z) qs(s+1)ps/(sl+1) /Cmn,kl AE(Zyt) 7

But the integral on the right-hand side of (A.9)) coincides with the elliptic beta integral
(CI3), provided we identify C,, 1 = T and impose the constraints |£,,| < 1, |pg| < |A].
However, the values of the integers r,s,7’,s’ € N are not limited; starting with their
sufficiently large values, we shall have either |A| = |¢"p" A| < |pq| or [E4] = |q~*p~% ta] >
1. Now is the moment to specify the contour Cy,, ;. We choose it in such a way that
formula (II3) remains applicable. More precisely, let Cy,pn 1 be a deformation of T
such that it separates the poles at z = t0717273paqb, tap® Fgb—™ and A-lpetl-ightl-n
a,b € N, that lie inside Cy,p, 1 and converge to zero, from the poles diverging to infinity,
which are obtained from the poles inside Ciy,,, k; by the inversion transformation z — z~ L
The subscripts m,n, k,[ in the notation for such a contour indicate that, evidently, the
shape of Cpm, 11 depends on the indices of the functions T (z), Rk (2).
For such a contour Cy,p, 11, we have

2ss’ 2rr! 2(s+s’)
Ing s = (%> <t_3) Q—NE(E)

) Dq A qs(erl)ps’(s/Jrl)
O(t1t3, tatz, tata; p; q)r
(A/to, Aft1, Aft2;p;q)r

O(tots; p; @)res  Otots, tota, ¢* "to/A; piq)s
0(A/ts; p; Q)rrs 0(q/tita, q/tats, @77 [tsta; p; q)s
" O(t1ts, tats, tata; ¢; )i
0(A/to, AJtr, Afta; ¢;p)r
O(tots; ;p)ris  O(tots, tota, p' " to/A; ¢ p)
0(A/ta; ¢;p)r 15 O(p/tita, p/tata, p' =" [tata; g;p)s”’
where the function Ng(t) is fixed in (ICI3).

As a result of these manipulations, the quantity Jy., i splits into a product of two
double series, each depending only on the indices m,n and k,l separately. After an
application of the relation (a;p;q)r+s = (aq”;p; q)s(a; p; ¢)r and various simplifications,
we can write

:NE(t)e

Trmn,el = NE ) Jmn (05 ) Tkt (¢ p),
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where

L Con= o O(Atsq? i p) 0(Ats/q, g Aqn Y ta, tsta; p @)r
(A10) Jm"(p’@_M(p’q);)q 0(Ats/qp)  0(q, Atsq", tstaq' ", Afts;p; q),

to g q'"to Agmt
X 10‘/9 T 7t0t3qT7 ) , q manp .
ty tsty

The constraint stz = gtg imposed on relation ([AJ) converts the 15V71-series on its
left-hand side into a terminating 19Vy series, whereas on the right-hand side only the first
term of the corresponding 15V71-series survives. As a result, we get the Frenkel-Turaev
sum, or an elliptic generalization of the Jackson sum for terminating very-well-poised
balanced g®7-series:

10%(t0; tlv t47 t57 th t77 qap)
(A.11) _ 0(qto, qto/t1ta, qto/tits, qto/tats; p; @) N
O0(qto/titats, qto/t1, qto/ts, qto/ts; p; )N’

where t1tatstgty = qt% and t¢ = ¢~ , N € N. Application of this sum to the 19Vy series
in (AI0) yields

O0(qto/ta, tata, Atsq" ', g™ " p; Om

(tots, A/qto, Aq" [ta, ¢ =" [tata; s @)m

Clearly, this expression vanishes for m > r. This means that J,,, = 0 for m > n. For
m < n, we get

w0V(-) = 7

0(Ats;p;Q)2m O(Ag™ Y /ta, qto/ta, tite, ¢ 05 @) m
O(A/ta; p; q)am O(tstaqt =, tots, A/qto, Atzq™:p; @)m
x (tsta)™sVa(Atsq®™ itata, Ag" ™1 Jta, q™ " q, D).

Jmn(p; Q) = Hm(p; (J)

Applying the summation formula (A1) to the latter gV7 series, we get

sVa(-r) = O(Atsq®™, g™ " Ag™ ™ [ty qtsta; P @) nem
0(q, Ag®™ [ty tataqm "1, Atsq™ ™ py @)’

which is equal to zero for n > m due to the factor 8(¢™ "1 p;q)n_m. As a result,
Imn (P; @) = hn(D; Q)0mn, where the normalization constants have the form

0(A/qta; p)0(q, qts/ta, tot1, tote, trte, Ats; p;q)ng ™"
(Ag?7 =1 /ta; p)O(1/tsta, tots, tits, tats, A/qts, A/qta; p; q)n

The fact that Jp,, = 0 for n # m provides the desired biorthogonality relation (A-4).
We summarize the result obtained in the form of the theorem that was announced in
[S4] (it is necessary to apply the series notation introduced in [S5] [S6] and permute the
parameters t3 and t4 in [S4] in order to match with the current presentation).

(A.12) ha(pia) = 5

Theorem 9. Let t,,, Ag(z,t), Ng(t) be the same as in Theorem 1. Let Cryp  de-
note a positively oriented contour separating the points z = {t0717273paqb, tap®Bgb—m,
A-tpati=lgbtl=ny e from the points with the inverse (z — 2~1') coordinates. Then
Ri(z) and Ty(2) satisfy the biorthogonality relation

d
(A.13) / Tt () R (2) A (2,8) = = haa N (6)5mn i
C.

mn,kl
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where the hy,; are normalization constants,

h L= G(A/qt47p)9(Q7 qt3/t4;t0t1;t0t27t1t27 At?np’ q)ann
" 0(AgP qta; p)O(1/tsta, tots, tits, tats, A/qts, A/qta; p;q)n
0(A/pts; q)0(p, pts/ta, totr, tota, tite, Ats; q;p)ip~"
0(Ap?! /pta; q)0(1/tsty, tots, tats, tats, A/pts, A/pta; ¢;p)i’
As is clear from BH) and (B2ZZ), we have R, (z;¢,p) = Rmo(2) and T, (z;q,p) =

T,0(2). These functions R, and T,, are equal to 12V11 elliptic hypergeometric series with
particular choices of the parameters.

(A.14)

Corollary 10. The functions Ry, (z;q,p) and T,,(z;q,p) satisfy the biorthogonality con-
dition

d
(A.15) / To(2: ¢, p) R (254, p)Ap(2, ) ;Z = hnNE(t)dmn,
Conn

where the constants h, are fived in (AI2), and the contour C,, encircles the poles of
the integrand located at

y = {t0717273qapb, t4paqb—m, A_lpa+1qb+1_n}a,beN
and separates them from the poles with the inverse (z — z~1) coordinates.

The biorthogonal rational functions R,,(z; ¢, p) and Ty, (z; ¢, p) describe elliptic gener-
alizations of the Rahman set of continuous 19®g functions [R1] to which they are reduced
in the limit as p — 0. Accordingly, in this limit, formula (A15]) is reduced to the Rahman
biorthogonality condition.

APPENDIX B. INTEGRAL REPRESENTATIONS FOR 12F11 SERIES

Here we derive an integral representation for the product of two terminating 12F1;
(more precisely, 12V11) series with some particular choice of the parameters. For this,
we apply an elliptic generalization of the technique used in [R1] for the derivation of the
contour integral representation for a terminating 19®g series.

Theorem 11. Suppose that five parameters ti, k = 0,...,4, satisfy the conditions of
Theorem 1. Denote by m,n two positive integers and by Ch,, a positively oriented con-
tour such that for all a,b € N it separates the points z = {t;pq®, A~ 1gTi-mpatl—ny
from their partners with the inverse coordinates (z — z~1). Under these conditions, the
following integral representation for the product of two 12V11 terminating very-well-poised
balanced theta hypergeometric series at x = 1 holds true:

Ato i 2qm71
12V11 T;Oé,tothtotzvtot:s,totzl,q Ty P

Ato . 2pn71
X 12V11 7;5,t0t17t0t27t0t3,t0t47}7 T3 1P q

(B.1) 1 0(Ato, 2305 )b (Ao, ££54:p)n

Ne(t) 0(Z4-, 2250 Q) mb (555 5% 45 0)n

X/ As(s t)f’(%,%;p;q)mﬂ(%,%;q;p)n dz
Conn T 0(Az, s )mb(Az, 5¢5p)n 2

where a and (B are arbitrary complex parameters.
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Proof. Under the conditions imposed upon the parameters in the formulation of this
theorem, the following relations are true:

O(zto, 2~ Mo p; q)if(zto, 2~ to; ;p); dz
/c, Ap(zt) 0(zA, 271 A;p;q)i0(zA, 271 A; ¢;p); 2
i ’ Py d)i ’ 45 P)j
A
~ O(toty, -, tota; p; Q)i (toty, - - -, tota; 4; p);
C0(A/tr, . Aftaipiq)ib(Afty, . Alta; s p);
We multiply (B2) by the factor
0(Atog® " p) 0(Ato/q, g™ A2q™ ! asps q)i
0(Ato/q;p) 0(q, Ato/a, Atoq™, ag*=™to /A; p; q)i
;0(Atop® 15 q) 0(Ato/p, B,p™", A%p" /By 4;p);
0(Ato/p;q) 0(p, Ato/ B, Atop™, Bp'~"to/A; ¢; p);’

where o and ( are arbitrary complex parameters, and sum over i from 0 to m and over
j from 0 to n. As a result, we get the relation

/ AE(Z7 t) 10‘/9(At0/q7 tOZ7 tOZ_la «, q_ma Aqu—l/a; Q7p)
C

mn

tO 2ij .
(B2) = (—) NE(ﬁoquj,tl,...,tzl)

NE(t)

_ _ _ dz
x 10Vo(Ato/p;toz, toz ™, B,p~ ", A%p" 1/Oé;p,q)7

- 12V11(At0/Q; a, quv A2qm71/04, tOtla ceey t0t4; CJ;P)
x 12V11 (Ato/p; B,p™ ", Ap" 1 B, tota, . . ., tota; p, @) NE(E).

Application of the Frenkel-Turaev sum to the 19Vy series in the integrand leads to

B1). O

For n = 0 we get an integral representation of a single terminating 15V71 series, which
can be reduced further to the 190®g g-series level [R1] by letting p — 0. However, for
n # 0 the limit as p — 0 is not well defined, and formula (Bl) exists only on the elliptic
level.
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