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Abstract. The complete list of the connection relations for the Gauss hy-
pergeometric differential equation is given. In generic case, the connection
relation is well known and can be found in many books. In this paper, the
connection relations for non-generic — logarithmic and apparent — cases are
obtained.

1 Introduction

The Gauss hypergeometric differential equation
z(1—2)y" +(c—(a+b+1)z)y —aby =0 (1.1)

(a,b,c € C) appears in various fields in mathematics and physics, and plays an
important role in each field. Among numbers of formulas for the Gauss hypergeo-
metric differential equation, the connection relations are of particular importance.
The purpose of this paper is to give the complete list of the connection relations
for all (a,b,c) € C3 without any exception. The connection relation for generic
(a,b,c) can be found in many books on special functions or differential equations
(cf. [1, 2, 3]). Therefore our purpose is to give the connection relations for non-
generic cases.

After the preliminary given in Section 2, we specify local solutions of (1.1) in
Section 3. Using these local solutions, in Section 4 we describe the connection
relations for (1.1) between fundamental systems of solutions at © = 0 and x = 1.
The symmetry of (1.1) with respect to the positions of the singular points (the Sy
symmetry) makes it possible to derive the connection relations between x = oo and
x = 0 from ones between x = 0 and = = 1. Section 5 is devoted to this derivation.
In the last section, we explain how to derive the monodromy representation for
(1.1) from the connection relations given in Section 4. The connection relation for
the Legendre differential equation is also derived. In the Appendix, we give two
tables of the determinant or the inverse matrix for the coefficient matrix of each
connection relation. These will be useful to derive the inverse relations.
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2 Digamma function, Pochhammer symbol and
notation
In this section, we introduce the digamma function, the Pochhammer symbol and

notation which will be used in describing the connection relations.
The digamma function ¥ (x) is defined by

¥(z) = (logT(x))' = &

The digamma function is holomorphic on C\ Z<g, meromorphic on C, and has the
partial fractional expansion
e E — 2.1
Vi) == n_o(g”” 1+n>7 21)

where 7y is Euler’s constant defined by

: — 1
»y:nhﬁrr;o <Zk‘ —logn> .

k=1

The formula (2.1) is derived from Weierstrass’s formula for the gamma function.
Also from the formulas
T

Mz+1)=al'(z), T'(x)Il1-2) = (2.2)

sinmwx

for the gamma function, we can derive the formulas for the digamma function

1
Yo +1) = 9(@) + 1, (2.3
Y(x) — (1l —x) = —7cot mx. (2.4)
Several special values are known:
n 1
1)=-— - Z
w(n‘i_ ) ’Y"V‘k:l A (n € >0), (25)
1
P () = —v —2log2.
2
For any a € C and n € Z>q, we define the Pochhammer symbol (a,n) by
1 =
(a,n) = (n=0), (2.0
ala+1)---(a+n—-1) (n=>1).
If a & Z<o, we have
r
(a,m) = M. (2.7)

I'(a)
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The following formula, although it can be easily derived from (2.7) by taking
n+— n+ 1, will be used many times in this paper:

w+muwzrw£2;” (a & Zeo,n € Tno). (2.8)

Note that we have

(—n,n) = (-1)"n!, (—n,n+k)=0 (n,k € Zsy). (2.9)
The Laurent series expansion of the gamma function at x = —n € Z<g can be
represented as
1 1
I(z) = +0(1). (2.10)

(=n,n) z+n

As notation, in this paper we understand

{kk+1,....}=0 (I<k),
(e k—1,...,}=0 (I>k),

3 Hypergeometric series and local solutions

Basically the local solutions of the hypergeometric differential equation (1.1) are
expressed by the hypergeometric series F(a, b, ¢; ) which is defined by

F(a,b,c;z) = Z ka. (3.1)
k=0 ’

If a,b,c & Z<o, the hypergeometric series F(a,b,c;x) is a power series of radius
of convergence 1. If a € Z<o (resp. b € Z<g) and ¢ ¢ {0,—1,...,a + 1} (resp.
¢ ¢ {0,—-1,...,b+ 1}), the hypergeometric series F(a,b,c;x) is a polynomial of
degree |a| (resp. |b]). If a € Z<( (resp. b € Z<) and ¢ = a (resp. b = c¢), we have

F(a,b,c;z) = Z (b];—'k)xk =(1—-a)°

k=0

(resp. the result obtained by b — a). For the other cases, the hypergeometric
series F'(a,b, c; ) is not defined.
The table of the local exponents of the hypergeometric differential equation
(1.1) is given by
z=0 rz=1 T = 00
0 0 a ,
l—c c—a-b b

which we call the Riemann scheme of (1.1). According to this Riemann scheme,
we specify local solutions at the singular points z = 0,1, co.
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First we specify the local solutions at each singular point when the difference
of the local exponents is not an integer. We call these cases the generic cases.
At x =0, if ¢ € Z, there exists a fundamental system of solutions (y1(z),y2(x))
defined by

y1(x) = F(a,b,c;x), (3.2)
yo(x) =2 “Fla—c+1,b—c+1,2 —c;x).

At x = 1, if c—a—b & Z, there exists a fundamental system of solutions
(y3(x),ya(x)) defined by

y3(x):F(a,b,a+b—c+1;1fx),
ys(z) = (1 —2)° " Flc—a,c—bc—a—b+1;1—zx).

Atz = 00, if a—b € Z, there exists a fundamental system of solutions (ys5(x), ys(x))
defined by

ys(z) =2 °F(a,a—c+1,a—b+1;271), (3.6)
yo(z) =2 PF(b—c+1,b,b—a+ 1;271). (3.7)

Next we give the local solutions at each singular point when the difference of
the local exponents is an integer.

We assume ¢ € Z. The difference of the local exponents at x = 0 becomes an
integer. If ¢ = 1, both y; (z) and y2(x) are defined, however, coincide. In this case,
in order to get another solution independent of y; (), we define

(y2(x) =1 (2)). (3-8)

= 1'
92() frare I
Since a linear combination of solutions is also a solution and c¢ is independent of z,
J2(z) becomes a solution if the limit converges. It actually converges. We regard
y1(x),y2(z) as functions in (z,c¢), and denote them by yi(z,c),y2(z,¢). Since
y1(x,1) = ya(z, 1) holds, we have

(x,1) 4+ %(1‘, 1).

1 0
lim - (4a(. ) —pa(2,0) = — 72 o

c—=11—c Oc

Thus we obtain

(]2
—
8
Bl
\_6:&
=z
/N
S
_|_
Sl
I
—_
(=l
_|_
S| =
|
—_
|
S
N—
S
kol

o(x) = logg;z Wﬂfk+
k=0

(3.9)
If ¢ > 2, we have Re(1 — ¢) < Re(0), and then y;(x) remains a solution. If ¢ <0,
we have Re(1 — ¢) > Re(0), and then yo(x) remains a solution. If

c=m€Lsy a—c,b—cg{-1,-2,...,—m+1},
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as explained above, yo(x) is not defined. We extract the divergent factor in yq(x)
by rewriting as

m—2
1 (a—c+1,k)(b—c+1,k) 4
vale) =" 3 2 —c k)k! *
k=0 ’
1 (a—c+1,m—-1)b—c+1,m—1)
+ .
m—c (2—¢,m—2)(m—1)!

s (a—c+m,k)(b—c+m,k) ,
e kZ:O m—ct LE(m k)

Then we define another solution ga(x) by

(Q*C,m*Q)(m—]_)l 1
((a— c+1,m—1)(b—c+1,m— 1)y2(x) - Cyl(a?)) . (3.10)

J2(x) = lim

c—m

We shall show the convergence of the limit. We have
(2—¢,m—2)(m—1)! 1

(a—c+1,m—1)(b—c+1,m—1)y2(x)_m— w(@)
B (2=¢,m—2)(m—1)! 1cm2a—c—|—1k(b—c+1,k) &
_(a—c+1,m—1)(b—c+1,m—1 kzo (2—c,k)k! *
1 e s (a—c+m,k)(b—c+m,k) > (a, k) (b, k)
+m—c<x kZ:O (m —c+ Lk m, k) xk_kzzo (e k)] xk>'

In the right hand side, the limit of the first term is obtained only by putting m
into c. We set

f(c>=xm—CZ(“_”m”“)(b—ﬂm,k) ¢

L m—ct LR)(m k)
Z (c, k k;'
k=0
Then we see f(m) = g(m), and hence the limit of the second term becomes

—f'(m) + g’(m). Therefore we get

Jo(x) =loga ka

k=0
4l (2—m,m—2)(m—1)!
v (a—m+1m-1)b—m+1,m-1)
m—2

(a—m—&—l,k‘)(b—m—&—l,kj)xk

X
_ 1
k=0 (2 m7k)k-
(@) (0.1) L L1 ‘
+; (m, k)k! z:: ari-1 -1 mri-1)"

(3.11)
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If
c=—m (m € Zxp), a,b¢ {0,—1,...,—m},

y1(x) is not defined. In this case, we define another solution g, (z) by

gi(@) = lim (( (cm)m )t oy L yz(x)>. (3.12)

ce>-m \ (a,m + 1)(b,m + 1) c+m

In a similar way as g2(x), we get

(a+m+1, k)(b—i—m—i—1,]{:)%,C

~ _ 1+m
hlw) =2 log‘vz 2+ m, k)k!

(—m»m)(m+1)~  (a,k)(b, k)
(a.m + 1) (b,m + 1) £ Z (—m, k)k! o

(3.13)

Hmz a+m—+1, k)(b+m+1,k)
(24 m, k)k!

1 1 1 1

3] (L U S S S

= a+m+3 b+m+53 j§ m4+14j
We call these cases the logarithmic cases. On the other hand, if

c=m€Zs1, a—corb—ce{-1,-2,...,—m+ 1},

y2(x) is defined and remains a solution which is independent of y; (). Or if

c=—m (m € Z>g), aorbe {0,-1,...,—m},
y1(x) is defined and remains a solution which is independent of yz(x). We call
these two cases the apparent cases.

Similarly, if ¢ — a — b € Z, we have the logarithmic cases and apparent cases

at z = 1. Iff c—a—b =0, ys(x) and ys(x) coincide. In order to get another
independent solution, we define

Gale) = Tim ——(a(a) — 35(2))

7 o (a, k) (b, k)
— log(1 fx);)w(l — ) (3.14)
= (a, )b,k 1 1 2

If
c—a—b=-nMm€e€Z>), c—ac—b¢g{0,—-1,...,—n+1},
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y3(z) remains a solution, and we get another solution g4(x) defined by

ga(z) = lim ((C (_Ci;’bn—;(i’f[;;))n!m(x) - W%(ﬂ)

c—a+b—n
_ (0, k) (b, k) :
=log(l — ) 2 m(l - x)k
—n (I=n,n—1)n! — (a —n,k)(b—n,k)
-2 (a—mn,n)(b—n,n) (1 —n,k)k! -

E
I

0

> a 1 1 11
- 1 - z)k.
+Zl n—|—1 kk' (a+j—1+b+j—1 ; n—l—j)( @)
(3.15)
If
c—a—b=né&€Zs, a,b{0,-1,...,—n+1},
y4(z) remains a solution, and we get another solution g3(x) defined by
_ . (a+b—c+1,n—1)n! 1
= 1 _
o) = i (D) - )
— (a+nak)(b+nak) k
—(1 —2)"log(1 — 1-—
(1= log(1 =) 3 RS ST )
(1—n,n—1)n! <= (a,k)(b,k) .
1—
T ) Z:% T—n i~ (3.16)

n > (a+n,k)b+n,k)
LR (n+1,k)k!

k=1

k
1 1
xg ( - — - )(lx)]c
J n—i—j a+n+]—1 b+n+j5—1

These are the logarithmic cases. The apparent cases occur if

c—a—b=-n(n€Zsg), c—aorc—be{0,—1,...,—n+1},

or if

c—a—b=n€Zs,aorbe{0,-1,...,—n+1},

and in these cases (y3(z),y4(z)) is a fundamental system of solutions at z = 1.
Also at © = oo, we have the logarithmic cases and the apparent cases if a—b € Z.
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If a—b=0, ys(x) and ys(z) coincide, and then we define

Jo(z) = lim — b(ya(w) —ys(z))

- 1
_ alogxz (a,k)(a c—|— k)x_k

k
—u (a,k;)(a—c+1 k) 1 2\
by D S S P

k=1 j=1 J
(3.17)
If
a—b=m€Z>, bb—c+1¢{0,—-1,...,—m+1},
we define
. L (b—a+1,m—1)m! 1
o) = tim g m)(b_c+ D po(0) — (o)
Ja—c+1,k) _,
— ]
OWZ m—i—lk)k' v
(I —=m,m—1)m! e amz:l (a—m,k)la—c—m+1k) _,
(a—m,m)(a—c—m+1,m) = (1 —m,k)k!
Cus= (a k) (@ —c+1,k) 1 1 1 1 i
T ; (m+1,k)k! ; a—|—j—1+a—c—|—j i m+j v
(3.18)
If
b—a=m€Z>, a,a—c+1¢{0,—-1,...,—m+1},
we define
. . (a—b+1,m—1)m! 1
- ] SR
s(@) aalgnm((a,m)(a—c—l—l,m)%(x) a—b—l—myﬁ(w)
_ (b, k) (b—c+1,k) _
— bl <’ ) k
* ngkzzo (m+ Lok "
m—1
n (I —=m,m—1)m! e bz (b—m,k)( bfcfm+1,k)x7k
(b—m,m)(b—c—m+1,m) P (1 —=m,k)k!
[e9) k
)(b—c+ 1,k) 1 1 1 1
b T e
Z m—l—lkk' jzl<b+j—1+b—c+j 7 m+j)x'
(3.19)

In Section 5 we study the connection relations between z = 0 and = = co. There
we will use another set of slightly different solutions, and ys(z), ys(z), 95 (x), 96 (x)
will not be used in the following of this paper.
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4 Connection relations between r =0 and z =1

Connection relations for the hypergeometric differential equation (1.1) mean lin-
ear relations between two fundamental systems of local solutions at two singular
points. As will be explained in the next section, the hypergeometric differential
equation has a highly symmetric nature, and then we can obtain all connection
relations from connection relations for any pair of singular points. Therefore, in
this section, we restrict ourselves to show the connection relations between z = 0
and z = 1.

We consider the solutions y;(z) and g,(x) (1 < j < 4) defined in the previous
section. By the analytic continuation, we may regard these as functions defined
on the complex plane with cuts

DOl =C \ ((70070] U [17 +OO))a

where (—o00, 0] and [1, 00) denote intervals on R. We fix the branches of y;(z) and
g;(x) by assigning
arge = arg(l—xz) =0

on the interval (0, 1).

Theorem 4.1. Let y1 (), y2(x), ys(x), ya(z) be defined by (3.2), (3.3), (3.4), (3.5),
respectively, §2(x) by (3.9) and (3.11), g1(x) by (3.13), §a(x) by (3.14) and (3.15),
and gs(x) by (3.16). The following relations hold on the domain Dy .
(i) (generic:generic) If

c¢Z, c—a—bédZ,

we have
L(c)l(c—a—1b) I'(e)M(a+b—c)
yi1(z) = myg(aﬂ) + Wy4(x)’
I'2—col'(c—a—Db) I'2-c)l(a+b—c)
Il =a)l'(1-0) fa—ct DrG ot @

y2(x) = ys(z) +

(ii) (logarithmic:generic)

(ii-1) If
c=m€ZLs, a—c,b—cg{-1,-2,...,—m+1}, c—a—-b¥&7Z,
we have
~ I'(m)I'(m —a—b) P(m)I'(a+b—m)
n@) = r ot =Wt T rore #@
iole) = [ )+ 0(m) 01— @)~ 0L~ Date) (42

+
=
=
=
2
|
=
&
|
<
=
=3
N
s

['(a)l(b)
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(ii-2) If
c=-m (m€Zxp), a,b¢{0,-1,..., —m}, c—a—b¢7Z,

we have

in(o) = LRSS ) 4 0 +2) = vl @)~ d-m = D)pala)
I'2+m)l'(a+b+m)
Fla+m+1)T'(b+m+1)
< (1) 4 0m 4 2) —éla 1) G+ D)),
I'2+m)I'(—m —a—10) 2+ m)I'(a+b+m)

w@) = —Faagra=n _ *9 7 Tarms orerms n @
(4.3)
(iii) (apparent:generic)
(iii-1) If
c=m€Zsy, a—c=-1(1€{l,2,....m—1}), c—a—b¢Z,
we have
(Il,m—=1) (m—1,1)
yi(z) = mys(ﬂﬁ) + myzx(ﬂ?),
ya(z) (l=m-—1).
(iii-2) If
c=-m (mé€Zxg), a=-1(1€{0,1,..., m}), c—a—b¢gZ,
we have
(m+b—-14+1,1)
) { @) @ <m)
ya(z) (I=m), (4.5)

I+1,m—-14+1)

(m
ye(w) = (l—m—b7m—l+1)y3(x)+ (m

I+ 1,0+1)
—I+4b,l+1)

ya(z).

(iv) (generic:logarithmic)

(iv-1) If

¢c¢Z, c—a—b=—-n(n€Zx), c—a,c—b¢g{0,—-1,..., —n+1},
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we have
(o) = S () 4 (1) = 901 @)~ 61~ D))
'2+n—a—"b) )
e s A LGN
(o) = ot (1) 4 (1)~ 9() — 0)a(a)
I'la+b—n) .
~ CaonT(a— T —n) @)
(4.6)
(iv-2) If
c¢Z, c—a—b=n€Z>, a,bg{0,-1,...,—n+1},
we have
B '2—a—-b-—n) .
@) = =T —a = — b= @)
n I'2—a—-b—n)
(=n,n)I'(l—a—n)I'(1—b—n)
X (1) +(n+1) =Pl —a—n) = (1 = b—n)y(), (4.7)
_ TI'la+b+n) .
y2(z) = _WQS(CC)
Tla+b+n)

W(wm +(n+1) —p(a+n) — b+ n))y(z).

(v) (logarithmic:logarithmic)

(v-1) If
c=m€ZLs>, a—c,b—cg{-1,-2,...,—m+1},
c—a—b=-nnée€Zsy), c—a,c—b&{0,-1,..., —n+1},
we have
= L(m) n —(a) —yY(m+n—a x
(&) = S T (V) ¥ 1) = 6(0) = bm -+ 1 — ) (o)
. () -
(—n,n)F(m—a)F(a—n)y4( )
1 L(m) —Y(a) —¢Y(m+n—a
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(v-2) If

we have

I'(m)
—n,n)I'(a)T'(m —n — a)
I'(m)
(=n,n)I'(a)T'(m —n —a)

I'(m)
—n,n)(a)l'(m—n —a)

N (m)
(—n,n)I(a)T'(m —n —a)

X (1) +(n+1) =(m—a) —P(a+n)) -

y1(r) = T 93(z)

(W) +¢(n+1) —y(m —a) —Pla+n))ya(z),

(1) +(m) —(a) = (m —n —a))js(x)

yQ(.'IT) = _(

(1) +w(m) - ¥(a) = b(m — n — a))

7; )y4(x).

sin“ wa

(4.9)

(v-3) If
c=-m (m € Z>p), a,b¢{0,-1,..., —m},
c—a—b=-n(n€lsy), c—a,c—bg{0,-1,...,—n+1},
we have

I'(m+2)
—n,n) (1 —a)l'(a+m-—n+1)

x (@) +wm+2) = latm+1) =¥l —a+n))

g1(w) = {

X (1) + (0 + 1) = (1 = a) —bla+m—n+1) — 5 Jy(r)

I'(m+2)

(—n,n) N1 —a)l(a+m—n+1)

X (1) +¢(m +2) —Pla+m+1) = (1 = a+n))ja(z),

I'(m+2)
—n,n) (1 —a)l(a+m—n+1)

X () +¢(n+1) =1 —a) —Pla+m —n+1))ys(z)

I'(m+2)

 (=n,n)T(1—a)l(a+m—n+ 1)3}4(90).

yo(z) = (

(4.10)

(v-4) If
c=—-m (m € Zxg), a,b¢{0,-1,...,—m},

c—a—b=n€Zs, a,b¢{0,—1,..., —n + 1},
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we have
. _ I'(m + 2)
i) = (—n,n)T(a+m+1)T'(1 —a—n)

X (1) +9(m+2) —dlat+m+1) = (1 —a—n))js(z)

T'(m + 2)
(—n,n)INa+m+ 1)I'(1 —a—n)
x (@) + pm +2) = la+m+1) = ¥(1 - a—n))
2
X (1) b+ 1) =t m 1)~ w1l —a =) - 5 Jya(a),
B I'(m+2) N

valw) = = (=n,n)'a+m+ 1)I'(1 —a—n) s ()

N I'(m+2)
(—n,n)T(a+m+ 1T (1 —a—n)
X () + 9 +1) =dlat+m+1) = (1l —a—n)ya(e).

(4.11)
(vi) (apparent:logarithmic)
(vi-1) If
c=m€ZLsy, a—c=-1(1e{1,2,..., m—1}),
c—a—b=-nn€Zsy), c—a,c—bg{0,-1,...,—n+1},
we have
(m—1—n,l+n)
(o) = TR 0 0) 4 60+ 1) = wlom = 1) = v+ D))
- e i) (1.12)
nle) = (o)
(vi-2) If
c=mEeEZLsy a—c=—-l(1e{l,2,...,m—1}),
c—a—b=n&€Zs, a,b¢{0,-1,..., —n+ 1},
we have
(o) = (o)
om0 + 60+ 1) = (D) — bl — L n)a(o)
4+ 1Ll-n-1)
vo(w) = (m—1Il+n,l—n-— 1)y4(a:).

(4.13)
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(vi-3) If
c=-m (méeZsg), a=-1(1€{0,1,..., m}),
c—a—b=-n(n€Zsy), c—a,c—b&{0,—1,..., —n+1},
we have
(n+1,0
yi1(r) = m%(@v
_(m—Il-n+1l+n+1)
X (1) +d(n+1) =Pl +1) = Pp(m =1 —n+1))ys(z)
(m—l—-n+1l+n+1),
- Cn,n)l! a(x).
(vi-4) If
c=—-—m (méeZsy), a=-1(1e{0,1,..., m}),
c—a—b=n€Zsy, a,b¢{0,-1,..., -n+1},
we have
B (n+1,1—n)
(@)= (m—Il+n+1,1— n)y4(x),
_ (m—i4+1,041) .
(m—-1+1,1+1)
(—n,n)(l —n)!
X (1) +¢n+1) —d(m —1+1) =P = n+1))ya().
(vii) (generic:apparent)
(vii-1) If
¢c¢Z, c—a—b=-nn€Z>), c—a=-1(1e€{0,1,..., n—1}),
we have
m(c_ll)’l)y4(x) (l<n-1),
@) =915 (1,n—1)
y3($)+(c7ni_1)y4($) (l=n-1), (4.16)
(c—1,1+1) (+1,n—1-1)
) — {m_z,m)%(x” el (<n-),
Ya(z) (I=n—1).
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(vii-2) If
¢c¢€Z, c—a—b=n€Zl>, a=-1(1e€{0,1,...,n—1}),
we have
e (<n-1).
y1@) =9 (1,0 21) 1-c
(C,’I”L*].)yB(x)—‘r n y4($) (l:’l’L—l),
o {nglc”’;jlljiiy3<x>+ ) (<n-),
y3(x) (l=n-1)
(viii) (logarithmic:apparent)
(viii-1) If
c=m€ZLs>, a—c,b—cg{-1,-2,...,—m+1},
c—a—b=-n(neZs), c-a=-1(1e{0,1,...,n—1}),
we have
_ (TL — l’l)
y1(x) = WYM(@;
) _ (T=m,m—1)(1,1)
e P e uy prupeny £L1C0)
+ L0 4 tm) = wm ) = b0~ D))
(viii-2) If
c=m€Zs>, a—c,b—cg{-1,-2,...,—m+1},
c—a—-b=n€Zs;, a=-1(1€{0,1,...,n—1}),
we have
(n_lvl)
yi(z) = W%(Cﬂ),
iale) = S () 4 m) — 00+ 1)~ 0= 1= ot Do)
(I—=m,m—1)(1,1)
B (n—l—m+l,l+m)y4<x)'
(viii-3) If
c=-m (mé€Zs), a,b¢{0,-1,...,—m},

c—a—b=-n(nels), c-a=-1(1e{0,1,...,n—1}),

15

(4.17)

(4.18)

(4.19)
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we have
i) =~ o
(l+1,n—-1-1)
(m+2,n—-1-1) (4.20)
X (1) +P(m+2) =9l +1) —p(n =l +m+1))ya(z),
_ (I+1n—-1-1)
ve(w) = (m+2,n—1- 1)y4(x).
(viii-4) If
c=-—m (m € Z>o), a,b¢ {0,-1,..., —-m},
c—a—b=n€Z>, a=-1(1e{0,1,..., n—1}),
we have
() = S ) 4 (m e+ 2) = (= m) = vl = D))
_me 1’$+Z’13$’f)_ M=l @), (4.21)
vo(z) = (l+1n-101-1) s ().

(m+2,n—-101-1)

(ix) (apparent:apparent)

(ix-1) If
c=m€ELs, a—c=-1(1e{1,2,...,m—1}),
c—a—b=-n(n€Zs) c-bec{0,—-1,..., —n+1},
we have
(m—In+l-—m)
ey~ | —my P (1 <m-1),
o)+ ) (=)
n Y3 (m,n— 1) ) (422)
ya(z) = {m%(@ (L <m—1),
ya(@) (l=m-1).
(ix-2) If

c=m€Lsy, a—c=-1(1e€{l,2,..., m—1}),
c—a—b=ne€Zsy, be{0,-1,..., —n+ 1},
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we have
ot o) - ") (= 1),
n@) =91 -1
mys(l") (1>1),
ys(ﬂf)l l , l (l=1),
()= Oy 4 L L)) cieme),
ya(z) (I<l=m-1).
(4.23)
(ix-3) If
c=-m (m € Zsp), a=—1 (1 €{0,1,...,m}),
c—a—-b=-nn€Z>), c—ac{0,-1,...,—n+1},
we have
(m+ Dys(z) +ya(z) (m—Il=n-1=0),
i (z) = ya(z) (0=m-1l<n-1),
m%(x) 0O<m—-1<n-1),
(I+1,m—-101+41) (m—-Il4+1n—m+1-1)
W):{ () + B ) -t ),
ya() (m—Il=n-1).
(4.24)
(ix-4) If
c=-—m (m€Zxy), a=-1(1€{0,1,...,m}),
c—a—b=n€Zs, ac{0,-1,...,—n+1},
we have
((n:nl,ll)) y3(x) (l<myl<n-—1),
yi(z) = Myg(m) + mTHy4(:E) (l<m,l=n—1),
Ya(x) (I =m),
(+1,n—1-1) (m—1+1,0+1)
yo(z) = {(m+2,n—l— @)+ =y w@) (<n—b),
y3(2) (l=n-1).
(4.25)

Remark 4.1. (i) The hypergeometric differential equation (1.1) is symmetric in a
and b. Then we omitted the assertions obtained by the action a <+ b. For example,
in the case (iii-1), the case b — ¢ = —I is omitted.
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(ii) On the other hand, the hypergeometric differential equation (1.1) has a deeper
symmetry in the positions of the singular points. This symmetry is Sy symmetry,
and will be explained in the next section. By using this symmetry, the assertions
(iv), (vii) and (viii) are derived from the assertions (ii), (iii) and (vi), respectively.
However, we have not omitted these assertions for reader’s convenience.

(iii) Some of the connection coefficients given in the theorem have isolated singular
points. For example, in the right hand side of (4.2), one finds ¢ (a) which has a
pole of order 1 at a € Z<y. We can show that, in every case, the isolated singular
point is removable. For the above example, a € Z<( is a removable singular point

for ¢(a)/T(a).
Our proof of Theorem 4.1 is based on the famous Gauss-Kummer identity.

Lemma 4.2. (Gauss-Kummer identity) If ¢ € Z<o and Re(c—a—1b) > 0, we have

I(e)T(c—a—1b)

F(a,b,¢;1) = —————+. 4.26
(@561 = o= (4.26)

A proof of Lemma 4.2 is found in [2, Theorem 3.7.1].
Corollary 4.3. (i) Forp € Z>o, c ¢ {0,—1,...,—p+ 1} and any b, the identity

zp: (=p, k)(b; k) _ (c=bp)

(kR T (ep)

holds.
(ii) For a € C and p € Z>q, the identity

i (a, k) _ (a+1,p)
= k! p!

holds.

Proof. (i) Take an integer p > 0, and take b, ¢ so that ¢ € Z<( and Re(c+p—b) >
0 hold. Then, from (4.26) we obtain
I'(e)l —b —-b
Fpbel) = (OCEPZD_(e2hp)
I(c+p)IL(c—0b) (c,p)
The left hand side is the finite sum in the left hand side of the formula in the asser-
tion (i), and then we get the formula. Since the formula is an identity of rational
functions in (b, ¢), we may put any value (b, ¢) in the domains of definition of the
rational functions. Therefore the formula holds as long as ¢ € {0,—1,...,—p+1}.
(ii) We put ¢ = —p into the identity in (i) to obtain

(=p,p) (—1)Pp! p!

zpj(b];!k)(pb,p) (—p=b)(=p—b+1)---(=b—1) _ (b+1,p)

k=0
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O

Proof of Theorem 4.1.
(i) In this case, we can take (y1(z),y2(z)) as a fundamental system of solutions at
x =0, and (y3(z),y4(x)) as a fundamental system of solutions at © = 1. Then a
linear relation
y1(x) = Ays(z) + Bys(z) (4.27)
holds on Dy; with constants A, B. We assume 0 < Re(c—a—b) < 1, and take the
limit  — 1 along the real axis in |x| < 1. Then, thanks to Lemma 4.2, we get

_I'(9'(c—a—10)

- T(c—a)l(c—b)
Put this into (4.27) and take the limit z — 0 along the real axis in |z — 1| < 1.
Then, again by the help of Lemma 4.2, we have

_I'(9'(c—a—0b) T(a+b—c+1)I'(1—c) +BF(1fa7b+c)F(lfc).

" T(e—a)l(c—b) T(b—c+1)I(a—c+1) r1-ur(l-a)
Solving this, we get

L(e)T'(a+b—rc)

I(a)I'(b)

Thus we get the first relation in (4.1). Once the relation is obtained, we can relax
the assumption 0 < Re(c — a — b) < 1 by the analytic continuation. The second
relation can be obtained similarly.

(ii-1) In this case, (y1(z),9=2(x)) and (ys(x),ys(x)) are fundamental systems of
solutions at = 0 and = = 1, respectively. We shall obtain the relation (4.2) from
(4.1) by taking the limit ¢ — m.

We assume that c is in a neighborhood of m € Z3>; with ¢ # m. Since the both
sides of the first relation in (4.1) are defined at ¢ = m € Z>1, we can put ¢ = m
to get the first relation in (4.2).

We shall obtain the second relation. We first assume m = 1. In this case, ga(z)
is defined by (3.9). By using the relations in (4.1), we have

B =

() (@)
T(c—a—1b) I'(2—-c¢) I'(c)
T 1-¢ (m “aL(1-b) T(c—a)l(c— b)) ya()
T'(a+b—c) I'2-c¢) I(c)
T (F(a et OTh—ct1) r@)r(b)) ya(w)

f3(c) = gs(c) fa(e) = ga(c)

=T(c—a—b) e ys(z)+T(a+b—c) . ya(x),
where we set
B I'2-c¢) B I'(e)
f3(0) - F(l — a)F(l — b)a 93(0) - ma
I'(2—c¢) I'(c)

MO = s e —er 0 29 = Tare
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Since f3(1) = g3(1) and f4(1) = ga4(1) hold, we get

() = lim —— (ya() ~ 3 ()

=T —a—=0b)(—f3(1) + g5(1)ys(x) + T(a+b— 1)(—fi(1) + g4 (1))ya().
The derivatives of the right hand side are given by
1) = (1)), gh(1) = gs ()W (1) — $(1 —a) — (1 — b)),
f1(1) = fa() (1) +1(a) + ¢(b)), g4(1) = ga(1)1p(1),

and then we obtain the second relation in (4.2) with m = 1.
Next we assume m > 2. By the definition (3.10) of §2(x), we compute

(2—=¢,m—2)(m—1)! 1

(a—c+1,m—-1)b—c+ Lm—l)yQ(x)_ m_cy1($)~

Replace y1(x), y2(x) by the right hand sides of (4.1). Then the coefficients of y3(x)
becomes
2—¢e,m—2)(m—DIT2—-c)T(c—a—-10) 1 L(e)T'(c—a—10)
(a—c+1,m—-1)b—c+1l,m—-1T1—-a)(1-0) m—c T(c—a)l'(c—0>0)
Im—ol(m)I'(c—a—-b'(a—c+1)I'(b—c+1) 1 F(e)'(c—a—0)

I'a—c+m)T'(b—c+m)[(1—a)l(1-10) m—c D(c—a)l(c—1b)’

where we used the identity (2.7). Since I'(m —¢) = I'(m — ¢ + 1)/(m — ¢), the
coefficients of y3(x) can be written as

2B o) — g,
where
_Tm—c+1)I'(m)I'(a—c+1I'(b—c+1)
fe) = F'la—c+m)I'(b—c+m)['(1—a)l'(1—-0)’
gle) = L

C T(c—a)l(c—b)
We note that
F(m)I'(a—m+1)I'(b—-m+1)

Jm) = =TT A = ) = b)
_ I(m)I'(a —m+ 1)I'(b —m + 1) sinmasin b
= g
T
I'(m —a)l'(m —b)
= g(m).
Therefore we have
lim ——(£(c) — g(c)) = —f'(m) + g'(m)
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Thus the limit of the coefficient of y3(x) becomes
I'(m—a—bI'(m)
I'(m —a)T'(m —10)
x (1) +dla—m+1) + b —m+1) = ¥(a) —(b)
+9(m) —1p(m — a) —Pp(m —b)).

By applying the formula (2.4), we have
Pla—m+1) —¢(m—a)—¢(a) =¢P(1-a).

This gives the coefficient of ys(z) in the second relation in (4.2). The coefficient
of y4(z) can be computed similarly.

(ii-2) In this case, (§1(x),y2(z)) is a fundamental system of solutions at z = 0.
The second relation in (4.1) is defined at ¢ = —m € Z<y, and then we get the
second relation in (4.3) by putting ¢ = —m. To get the relation for ¢;(z), we

compute
(¢, m)(m+ 1)! 1

(a,m +1)(b,m + 1)3’1(“7) - myz(z)

according to the definition (3.12). Put the right hand sides of (4.1) into y; (z) and
y2(x). Then the coefficient of y3(x) becomes

(cm)m+ DIl (c—a—-b) 1 r2—cl(c—a—"b)
(a,m+1)(bym+1DI(c—a)l(c—=b) c+ml(a—c+1I'(b—c+1)

We use (2.8) to get
T 1
(e,m)T(c) = M
c+m

Therefore the coefficient of ys3(z) can be written as

F(c—a—b)( T'(c+m+1)(m+ 1)! I'2—c¢) )

c+m (a,m+1)(b,m+ DI(c—a)l(c—b) T(a—c+1I(b—c+1)

Then, in a similar way as the proof of (ii-1), we get the coefficient of y3(z) in the
first relation in (4.3) by taking the limit ¢ — —m. The coefficient of y4(x) can be
obtained similarly.

(ili-1) In this case, (y1(x),y2(x)) remains a fundamental system of solutions at
x = 0. For the previous logarithmic case, we obtained the connection relations by
taking limits. For the present apparent case, however, this method does not work.
If we want to obtain the apparent case from the generic case, we should take the
double limit

c—=m€EZLsy, a—c——le{-1,-2,...,—m+1},

and in this case this double limit does not exist. This is similar to that we have no
canonical boundary value of the rational function z1/z2 at (21,22) = (0,0) € C2.
Therefore we look at the solutions directly.
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We look at ya(z) given by (3.3). By putting ¢ = m and a — ¢ = —l, we have
yo(z) =2 "F(1—1,b—m+1,2—m;x).

Note that 1 —1,2 —m € Z<g and |1 — | < |2 —m/|. If | = m — 1, we have

(b— 1,k
pl—m Z m + )Cﬂk _ x17m<1 o x)mflfb’

which coincides with y4(z). If 1 <1 < m — 1, we have

:xl_m§(1—17k)(b—m+1) .

v(@) 2—m bk

k=0

and then it is holomorphic at « = 1. Hence it is a constant multiple of y5(z), and
the constant is given by

l
y2(1) =

(A —=LE)(b-m+1)  (1-bl-1)
(2 —m, k)k! C(2-m,l—1)

~
Il

0

thanks to Corollary 4.3 (i). Thus we get the second relation in (4.4). Since the
first relation in (4.1) is defined at ¢ = m and ¢ — a = [, we get the relation for
y1(x) by putting these values. Using (2.7), we get the first relation in (4.4).
(iii-2) The result of this case is obtained in a similar way as (iii-1).

(iv-1) In this case, (y1(x),y2(x)) and (ys(x),gs(x)) are fundamental systems of
solutions at x = 0 and x = 1, respectively. First we consider the case n = 0. Then
94(x) is defined by (3.14). We start with the relations in (4.1), and take the limit
c— a+b. We use

Ne—a—t)= 20D pyp g TEHIctl)
Then the first relation in (4.1) can be written as
_I'2—¢) (T(c—a—-b+1) MNa+b—c+1)
nw) == <P(1 T TR KGOl prrareg v ey 1)y4(x)>
'2—cl(a+b—c+1) 1
Tla—cr DTG —cx1) c—a_p W@ —m@)
I'2—-c¢) (T(c—a—-b+1) IF'a+b—c+1)
R — (I‘(l—a)F(l—b) N F(a—c+1)F(b—c+l)> ()

The limit ¢ — a + b can be obtained in a similar manner as (ii-1), and we get the
first relation in (4.6) with n = 0. The relation for yo(x) is obtained similarly.
Next we consider the case n > 1. In this case, §4(x) is defined by (3.15). Then
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we rewrite the first relation in (4.1) as
(2) = (c—a,n)(c—0b,n) r2-cT(a+b—rc)
n C(c—a—b+1ln—1n! Ta—c+DI'(b—c+1)

(c—a—b+1,n—1)n! 1
< (c—a,n)(c—"b,n) va(@) = Wys(x))

(F(2 —OT(c—a—b)

I'(l1—a)'(1-0)
1 (c—a,n)(c—b,n) I'2-cl(a+b—c)
+Cab+n(cab+1,nl)n!F(ac+1)F(bC+1)>y3($).

The first term in the right hand side converges to

O—nma=—nn) T@tn—a-bim . -
(1—n,n—1)n! P(n*b+1)F(n7a+1)y4

B 1 ) T(@  I'C+n-—a-b(m-1! ()
TCD - Dl T ) T(a—n) T (b—n)I(l— (o~ n))
_ (_1)711_171! I'(a)l'(b) sin W(aﬂ; n)sinw(b — n) (241 —a— b))

F2+n-a-b)
- (—n,n)T(1 — a)T'(1 — b) Ja(z),

where we used (2.7) and (2.9). In order to compute the coefficient of y3(z) in the

second term, we use (2.8) to have

r( ) I'c—a—b+n+1) 1
cC—a— = . .
(c—a—b,n) c—a—b+n

Then the coefficient of y3(x) is written as

I'2-c¢) ( FNe—a—-b+n+1)
c—a—b+n\(c—a—b,n)T'(1—-a)l(1-0)
N (c—a,n)(c—b,n)T(a+b—2c) )
(c—a—b+1ln—1nT(a—c+T'(b—c+1)

Here we have

Fla+b—c)
(c—a—b+1,n—1) (c—a—"b,n)

(c—a-bl'(a+b—c)  Tla+b—c+1)
~ (c—a—-bmn)

Then the above coefficient is written as
I'(2—c¢) 1
(c—a—bmn) c—a—b+n
§ (F(c—a—b+n+1)

_(e=an)(c=bn)(a+b—c+ 1))
nll(a—c+1DI'(b—c+1) '

T(1—a)0(1—b)
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Now the limit ¢ — a + b — n can be computed in a similar way as before, and we
get the first relation in (4.6). The second relation in (4.6) is obtained similarly.
(iv-2) The result of this case is obtained in a similar way as (iv-1).

(v-1) In this case, (y1(z),g=2(x)) and (y3(x),gs(x)) are fundamental systems of
solutions at x = 0 and = = 1, respectively. We shall obtain the connection
relations from the relations in (4.2) by taking the limit ¢ — a + b — n.

We can derive the first relation in (4.8) almost in the same way as the proof
of (iv-1). We shall derive the second relation in (4.8) from the second relation in
(4.2). First we consider the case n = 0. Noting that §4(z) is defined by (3.14), we
compute the second relation in (4.2) as

(m—a—-bI(m)I'(a+b—m)
[(a)T'(b)

n T'(m)I'(m —a—1b)

I'(m —a)l'(m —b)

F'(m)T'(a+b—m)
[(a)T(b)

and take the limit b — m — a. The first term in the right hand side converges to

__ Tm)

L(a)T'(m —a)

The coefficient of y3(z) in the second term is written as

T'(m) 'm—a—-b+1)

L(m —a)T'(m —b)

(0(1) + (m) — p(a) — p(p)) AEL =)

fale) = m—a—b

(Y1) +¢(m) = (1 —a) —¢(1 -b))

($(1) + () — (a) — w<b>>)yg<x>,

(1) +9(m) = P(a) = p(m — a))ga(z).

m—a—b (1) + h(m) — (1 — a) — (1 — b))
7I‘(a—|—b—m+1) ) la)
et D )+ vton) — vt0) — 00
'(m)

=————(f(b) — g(b)),

m—a—>o

where we set
'm—a—-0b+1)

1O = S =i =5y P T ¥0m) =¥ —a) =l = b)),
ol = = RZ)}?Z)* D 1) + vm) - v(a) - v(0).
By the help of (2.4), we have
m = 0) = o (1) + () = ¥(1 = 0) = ¥(1 = m +.0)
- m(ﬁ’(l) +¢(m) — (¢ (a) + 7 cot ma)
— (W(m —a) 4+ weotw(m — a))
- m(wl) +(m) — (a) — ¥(m — a))

= g(m_ 0,),
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and hence the limit of the coefficient of y3(z) becomes

L(m)(=f'(m — a) + ¢'(m — a))

T P
n@mm_@(W“>Hﬂ> la) — d(m — a)) ($(1) — ¥(a)) — (1 — m + a)
+wuw4@n—mw—wm—wan—Mm—@mﬂwm_@)

__ Tm) e
—H@Nm_@(wuwwm> la) — b(m — a)) (26(1) — ¥(a) — b(m - a))

SW=m @) - - a)).

By differentiating (2.4), we get

o 3

V() +4'(1—2) =

. )
sin“ Tx
and then we have

7T'2

~¢/(L—m+a)—/(m—a)=—

sin® a

Therefore the limit of the coefficient of y3(x) coincides with the coefficient of y3(x)
of the second relation in (4.8) with n = 0. Thus the second relation in (4.8)
with n = 0 is shown. The second relation in (4.8) with n > 1 can be shown by
combining the method in the proof of (iv-1) and the above argument.

(v-2), (v-3), (v-4) can be shown similarly.

(vi-1) In this case, (y1(x),y2(x)) and (ys(x),gs(x)) are fundamental systems of
solutions at x = 0 and = = 1, respectively. From the assumptions ¢ = m,a — ¢ =
—Il,c—a—b = —n, where m, [, n are integers satisfyingm > 2,1 <l <m—1,n > 0,
we obtain

c—a=1l>1,c—b=m-—1—n.

Then the condition ¢ —a & {0,—1,...,—n + 1} is satisfied, and c = b > —n + 1
holds by m — [ > 1. Therefore the condition ¢ — b & {0, —1,...,—n + 1} implies
m—1>n+1. (4.28)

We shall obtain the relations in (4.12) from the relations in (4.4) by taking the
limit b — [ + n.

First we consider the relation for y; (). When n = 0, §4() is defined by (3.14),
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and then we compute the first relation in (4.4) as

i) = U @) - (o)

(I,m—1) (m—1,1)
+ ((l—b,m—l) R )yw)

T (b <Tln+_1l,7ll) 1)1 i b(y4($) —y3(x))

1 (t,m—1) (m—1,1)
+l—b((l—b+1,m—l—1) h (b—l+17l—1))y3($)'

The first term in the right hand side converges to

(m—=11) .

RS

as b — [. We note that
(I,m—1) . (I,m—1)
(l-b+1,m—-1-1) (IL,m—-1-1)’
(m_lal) N (m_l7l)
b-1+1,1-1) (1,1-1)

as b — [, and that

(I,m—=1) (m—=010)  (,m-01,1—-1)—(m~—1LI)(1,m-1-1) ~o
tm—-1-1 1,0-1) (1,m —1—1)(1,1 - 1) e

Therefore the second term in the right hand side converges to

(m —1,1)

A= 200 = ¥m =) v )s(a)

where we used the formula

(et pa) = (@4 p.)(Wla+pta) — bl +p))

Thus the limit b — [ gives the right hand side of the first relation in (4.12) with
n=20. For n > 1, g4(x) is defined by (3.15), and then we write the first relation
in (4.4) as

~ (n)m—=bn)  (m—-LIl) ((I—-b+1,n—1)n! 1
) = T s Ol =L ( (1, n)(m — b,n) y4(x)l+n—by3(z)>

(l,m —1) 1 (Ln)(m—byn)  (m—11)
+ ((l—an—l) +l+n—b.(l—b+17n_1)n!' (b—l,l))y?’(x)'

We can see that the first term of the right hand side converges to

(m—1—n,l+n)
G- @)
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as b — [ 4+ n. By the inequality (4.28), we have [ <[+ n < m — 1, and hence

(I—bm-=1)

(I—b)-- (m—1—b)
(=b)-(+n—b)(m—1—b).

Then the coefficient of y3(x) in the second term can be written as

1 < (Il,m —1) N (I,m)(m —b,n)(m —1,1) )
I+n—b\(U—bn)itn—brLm—I-n-1  (—b+Ln—Lnlb_1I
_ 1 . 1 ( (I,m—1) B (Ln)(m—b,n)(m—l,l))

(l—=bmn) Il+4n-b\(l+n—-b+1lm—-1l—-n-1) nl(b—14+1,1-1) '

Then, in a similar way as we have done, we can compute the limit as b — [+ n to
get
m—I1l—n,l+n
( ,%Mn—wmfw—wM+n+wm+ny
(—n,n)(l —1)!

Therefore we obtain the first relation in (4.12).
Next we consider the second relation in (4.4). If | = m — 1, we have ys(z) =
ya(x) by (4.4), and also have n = 0 by (4.28). Then, in this case, we have

yo(z) = lim yy(z) = ys(z),
b—m—1
which coincides with the second relation in (4.12) with I =m — 1 and n = 0. If
1 <1< m—1, the second relation in (4.4) is defined at b =1 + n, and we get the
second relation in (4.12) by putting b =1 + n.
The cases (vi-2), (vi-3), (vi-4) are obtained in a similar way. We only note the
conditions for the integers m, [, n:

(vi-2) 1<n<l<m-1,
(vi-3) 0<I<m, 0<n<m-—I,
(vi-4) 1<n<i<m.

(vii-1) In this case, (y1(z),y2(z)) and (ys3(z),ys(x)) are fundamental systems of
solutions at x = 0 and = = 1, respectively. We start with the relations in (4.36)
in Corollary 4.4, below. By the conditions on parameters, we have

a=c+l,b=n—-101>1, c¢Z.
The first relation in (4.36) is defined in this case, and we get

I'(1-c)l(n+1)
I+ DT(n—l—c+1)

I(c—1)D(n+1)

T(c+1)(n—1) Y2 (). (4.29)

vi(z) +

On the other hand, the second relation in (4.36) is not defined at the above (a, b, ¢),
and then we look at y4(x) directly. If { = n — 1, we have

ys(z)=(1—2) "F(-n+1lc—1,-n+ ;1 —z)= (1 —2) "z'¢
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which should coincide with ya(z). If 0 <1 < n — 1, we have

ya(x) =(1—2)"F(-l,c—n+1l,—n+1;1—2x)
!

n Ye—n+1k
2)( 1 —n, k)k! da-o

which is holomorphic at = 0. Then it is a constant multiple of y;(z), and the
constant is given by

:i EYc—n+1k) (1—c—11)

—~ (1—n,k)k!  (1-n0) "

where we used Corollary 4.3 (i). Thus we get

ya(x) (l=n-1),

MOV ) 0<i<a-.

(4.30)

Solving (4.29), (4.30) in y1(x), y2(x), we get the relation (4.16).

(vii-2) can be shown in a similar manner.
(viii-1) We shall obtain the relations in this case as a limit of the previous result
(4.16). We note that, by the conditions on the parameters, we have

1<m<n-—1L (4.31)

First we consider the case [ = n — 1. Then we have m = 1 by (4.31). We shall
derive the relations by taking the limit ¢ — 1. The relation for y;(z) in (4.16) is
defined at ¢ = 1, and then we can put ¢ =1 to get

y1(z) = ya(z).

By using (4.16), the relation for §»(z) is obtained as

Go(z) =

P I C(yz(x) - y1(2))

e N e =)

_ —%yy,(z) + T — (1 _ EiZ—B) va(2)

Next we assume 0 <[ < n — 1. The relation for y;(z) is obtained from the first
relation of (4.16) by putting ¢ = m. The result is

(1—n,l)

m%(@"),

yi(z) =
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which contains the above result for [ = n — 1. The relation for go(x) with m =1
is obtained in a similar way as above, by using (4.16) with 0 <1 < n — 1, and we
get

. ! (1-mn,l)

ba(x) = —mw(m) + W(%(l) —¥(n—1) = +1))ya().

For m > 2, the relation for ga(x) is obtained as the limit

(2—¢,m—2)(m—1)! 1
a—c+1,m—1)(b—c+1,m_1)3/2(5“)_ m_cyl(x)),

o) = i,
where y1 (2), y2(2) in the right hand side are given by (4.16) in terms of y3(x), ya(z).
The limit can be computed as we have done so far, and we get the second relation
in (4.18). Note that this result contains the cases | = n — 1 and I < n — 1 with
m = 1 obtained above. Therefore we have (4.18) as the unified result.

(viii-2), (viii-3), (viii-4) can be shown in a similar manner. We need no new
idea.
(ix-1) We consider the apparent case at both x = 0 and z = 1 with 1 — ¢ <
0,c—a—0b< 0. Then we have

c=m€EZLsy, a—c or b—ce{-1,-2,...,—m+ 1},
c—a—-b=-n€Z<_y, c—a or c—be{0,-1,...,—n+1}.
Without loss of generality, we may assume a — ¢ = —[ with 1 < < m — 1.
Then we have ¢ — a = | > 1, which does not belong to {0,—1,...,—n + 1}.
Then we should assume ¢ — b € {0,—1,...,—n + 1}. On the other hand, we have

c—b=m—Il—n > —n+1, and then the condition implies m —I—n < 0. Therefore
the conditions on the parameters are given by

a=m-—1I,b=n+1l, c=m
with integers m, [, n satisfying
m>2 1<I<m-1,n>m-—1.

In this case, y1(z),y2(x) make a fundamental system of solutions at x = 0 with
exponents 0,1 — m, respectively, and then y;(z) is subdominant at = 0. Also
y3(x),ya(z) make a fundamental system of solutions at x = 1 with exponents
0, —n, respectively, and then y3(z) is subdominant at z = 1.

First we consider the case [ = m — 1. In this case, we have

(a,b,c) = (1, m+n—1,m).
Then we get

yo(z) =2 "F(2 —m,n,2 —m;x) =2 ™1 —2)7",

ys(r) =(1—2) "Fm—1,1-n,1—n;1 —x) = (1 —z) "z’ ™™,
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and hence
y2(z) = ya(x)

holds. In order to get the relation for y;(x), we look at y;1(x) and y3(x):

yl(x) =F(1,n—|—m—1,m;m),
ys(z) =F(l,n+m—1,n+1;1—z).

Sincem—1—(n+m—1)=-n<0 (resp. (n+1)—1—(n+m—1)=1-m <0),
y1(x) (resp. ys(z)) diverges when & — 1 (resp. & — 0). Then, in order to evaluate
the behavior at © = 1 (resp. = 0), we operate gauge transformations. For y;(x),
we operate the gauge transformation y(z) — z(z) = (1 — 2)"y(z). In Riemann’s
notation of P-function, we have

zr=0 x=1 T =00 r=0 =1 =00
(1—2)" 0 0 1 ;X p = 0 0 1—n;z
1—-m -n m4+n-—1 1—m n m—1
Then
n—1
lfnk m—1,k
z1(x) = F(1—n,m—1,m;x) = Z N >xk

is a solution of the transformed equation, and hence (1 — )~ "z;(x) is a solu-
tion of the original hypergeometric differential equation. Since this solution is
holomorphic and takes value 1 at = 0, and y; (x) is subdominant, we get

yi(z) = (1 —z) "z (2).

Similarly we operate the gauge transformation y(x) + z(x) = 2™ ly(z), and

obtain

z=0 x=1 T =00 r=0 =1 z=
zm ! 0 0 1 xy= 0 0 2—m;x
1—-m -n m4n-—1 m—1 -n n

Then

=2 (2 —m, k)(n, k)

mrLRR T z)"

z3(x) =F2—-mn,n+1;1—1z)=
k=0

is a solution of the transformed equation, and hence 21 ~™z3(x) is a solution of the
original hypergeometric differential equation. Since this solution is holomorphic
and takes value 1 at = 1, and y3(z) is subdominant, we get

Let
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be the connection relation, where A, B are constants. By using the above explicit
expressions, we write this relation as

(1—2) "2 () = Az " z3(x) + Ba'™ (1 —2)™™. (4.32)

Multiplying the both sides of (4.32) by (1 — )™ and taking the limit z — 1, we
get
Also multiplying the both sides of (4.32) by 2™~! and taking the limit x — 0, we
get

The values z1(1) and 25(0) are given by Corollary 4.3 (i), and we obtain
_ (Ln—1)
b= (m,n—1)’
A (ILn—1) (n+1,m—2)

(myn—1) 1,m—2)
1---(n=1)-(n+1)---(m+n-1)
1--+(m=2)-m---(m+n-—1)

m—1

n

This gives the first relation of (4.22) with [ =m — 1.
Next we consider the case 1 <1 < m — 1. For ya(x) we have

1-1
_ _ 1-Lk)(n+l—m+1k)
1-m 1— _ 1.9—m: 1-m ( ’ ’ k
ya(z) =2 F(1-l,n+l—-m+1,2—m;z) = x ,;:0 2 —m Wk ",

which is holomorphic at = 1. Since ys(x) is holomorphic and subdominant at
x =1, ya2(x) is a constant multiple of y3(x). The constant yo(1) is evaluated by
Corollary 4.3 (i), and then we get

1-n—11-1)

2—m,l-1) ys(z).

y2(z) =

For y4(z), we have

ya(lz) =1 —2)"Fl,m—-1l—-n,1—-n:1—2x)

n+l—m
_ (m—1—mn,k)(,k) k

=(1—2)"" 1-

A=) > T
k=0
which is holomorphic at = 0. Since y;(x) is holomorphic and subdominant at
x =0, ya(x) is a constant multiple of y1(x). The constant 1/y4(0) is evaluated by
Corollary 4.3 (i), and we get

(I-n,n+1l-—m)
l—n—-IlLn+l-—m)

y1(r) = ( ya(z).
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(ix-2) In this case, the parameters are given by
a=k—=1l,b=1l—n,c=m
with integers m, [, n satisfying
m>2,1<l<m-1, n>1I.

Note that y;(x) is subdominant at = 0, and y4(x) is subdominant at = 1. The
explicit forms of y1(x), y2(x), y3(x) are given by

nl
_ m—1ULk)(I—nk) ,
yl()_ ( ll nmx Z mk)k' o
ya(a) = 2! 7" F(1 fllfm—nJrl,Q—m;x)
-1
(L-LE)(I—m—n+1k) i
o ! k_. 1-m
kzo Q—Wk)k' ot =l M) (I<m-1),
r=m(1 — ) e
ys(w) = F(m — 1,1 = —n;l—x)
.171— (121)7
n—I
_ (m —1,k)(I —n,k) .
D s

Since ya(x) = (1 —z)"F(l,m —l+n,n+ 1;1 — x) diverges as x — 0, we operate
the gauge transformation

r=0 x=1 rz= r=0 x=1 xr =00
zm ! 0 0 m—1;zy = 0 0 1-1 =z
1-m n l—n m—1 n l—-m-n+1

The transformed equation has a solution

1-2)"F(l—=-m+ln—-Il+1,n+1;1—2x)

m—Il—1
_ " (I-m+Lk)(n—-1+1k)
={-a) kZ:O (n+ 1, k)k! (1 -2y

=: (1 —2x)"z4(x)

and hence the original equation has a solution !~ (1 — x)"z4(z), which is of
exponent n at x = 1. Since y4(x) is subdominant, the solution coincides with
y4(z), and hence we have the expression

ya(@) = 2" (1 — 2)" 24 (a).
We note that
(IL,n=1)

(m,n —1)

(n—14+1,1-1)
2-m,l—-1) "~

(I,m—-1-1)

» 22(1) = (n+1,m—1-1)

24(0) =

(1) =
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and, when [ > 1,
(m7 n— l)

ys(0) = m

hold thanks to Corollary 4.3 (i).
First we shall obtain the connection relation for y; (z):

y1(x) = Ays(z) + Bya(z). (4.33)
When [ = 1, the relation (4.33) becomes
y1(x) = Az~ + Bx'm™(1 — )" 24(x). (4.34)
By putting = 1 in (4.34), we get

(l,n=1)
A=y(1)= ——=.
() (m,n—1)
Multiplying both sides of (4.34) by #™~! and putting z = 0, we have
A+ Bz4(0) =0,

from which we obtain

Bo_ (Ln=0) (r+1lm-1-1) m-1
 (myn—1) (ILbm—-1-1) n

When [ > 1, y3(x) becomes a polynomial. Then, in the relation (4.33), y1(z) and
y3(z) are subdominant at = 0, from which we derive B = 0. By putting « = 0,
we get 1 = Ays3(0), from which

(I,n—=1)

A= (m,n —1)

is derived. Thus we get the relation for y; () in (4.23).
Next we shall study the connection relation for y2(x). We notice that we should
study the four cases

l=l<m-11<l<m-1,1<l=m-1,1=l=m-1

separately. When 1 =1 < m — 1, we have ys(x) = 1™™, from which we obtain
ya2(x) = y3(x). We assume 1 <[ < m — 1. Set

y2(z) = Cys(x) + Dya(x).
Then we have
2™z (x) = Cys(x) + Dzt~ (1 — x)"z4(2). (4.35)
Multiplying both sides by 2™ ~! and putting x = 0, we get 1 = Dz4(0), from which

(n+1,m—-1-1)

D:
(I,m—-1-1)
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is derived. Putting = 1 into (4.35), we obtain

(n—14+1,1-1)

C==0)="G7-7

If we assume 1 <1 =m — 1, we have ys(x) = 217 (1 — 2)" and y4(z) = 21 7™(1 —
x)". Thus we get y2(x) = ya(x). Since this relation does not contain ys(zx), it
holds also for the case 1 =1 =m — 1. Thus we obtain the connection relation for
ya(x) in (4.23).

(ix-3) In this case, the parameters are given by
a=—-l,b=n+l—m, c=—m
with integers m, [, n satisfying
0<i<m,n>m-1+1.

In a similar way as we have done above, we get the following expressions of y;(x):

l
Z ijl)km’k)xk (1 <m),
k=0
(1 —z)™ (1=m),
n—m+Il—1
_ m+1 —n (m—l—n—i—l’kj)(l_i,_l’k)
) = ;;) (m + 2, k)k! @,
: )(n+1—m, k)
z; n+1 k)k! (=),
m—1
cnx (=myk)(=n = LK)
iy =447 —  (1-nk)k (1-2)" (m-l<n-1),
(1 —2)7"am™ (m—I1=n-1).

Then, applying the arguments we have done so far, we get the result.

(ix-4) In this case, the parameters are given by
a=—-l,b=l—-m—-—n, c=—m
with integers m, [, n satisfying

0<i<m,n>1+1.
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We have the following expressions of y;(z):

i (LK) —m—nk) ,

n(@) =& (=mkk! (< m),
(- a)" (1 =m).
n—Il—1
_ m+l (l—n+1,k)(m—-1+1k)
yo(z) = 2™F kZ:O Rt o,

(=Lk) (I —m —n,k)
ys(z) = kZ:O (1—n, k)k! (1-2)" (I<n-1),

M+l (l=n-1),

m—l1
_ n (l_m7k)(n_lak)
ya(z) = (1 —2) kZ:O CESWIL (1 —x)*.

All y;(x) are polynomials. The result is obtained in a similar way as above. [

Corollary 4.4. If c¢ Z,c —a — b & Z, we have

'l—ol(a+b—c+1)

s () = y($)+F(c—1)F(a+b—c+1)

Tla—c+)I(b—c+1)7" T'(a)L(b) (436)
Tl —¢l(c—a—-b+1) Flc—1DI'(c—a—b+1) '
nle) = =5 —ora=p 0@ Te—aT(e—p  »W:

Proof. The result is obtained by solving the linear relation (4.1) in Theorem 4.1
in (ys3(x),ya(x)). Note that, by the help of the formulas (2.10), the determinant
of the coefficient matrix of the linear relation (4.1) is reduced to

1—c
a+b—c

Then we get the result by a simple calculation. [

5 S, symmetry and connection relations between
r=0and r = o0

The hypergeometric differential equation (1.1) can be regarded as a normal form
of a differential equation on the space of mutually distinct four points in P!. If
we normalize three points among the four points to 0,1, 00 by a Mobius transfor-
mation (an automorphism of P!), the image of the remaining point becomes the
independent variable x of (1.1). The symmetric group Sy acts on the set of the
four points as permutations. It turns out that the action of S yields a symmetry
of (1.1), which is known as Kummer’s 24 solutions. We shall give Kummer’s 24
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solutions soon later. Choose three points among the four points, and fix the set of
the three points. The permutations on the set of the three points make a subgroup
S3 of S4. If we normalize the three points in the set to 0, 1, co, the S3 action yields
Mobius transformations of z. In this way, we obtain a faithful representation of
Ss given by the transformations

1
=z, 1—x, —, (5.1)
x

The action of an element in Sy sends every local solution of (1.1) to a local solution.
Thus we obtain 24 expressions of the local solutions, which are called Kummer’s
24 solutions. Kummer’s 24 solutions are given by

yi(xz) = F(a,b,c; x)
=(1-2) " Flc—a,c—b,cx)
= (1—2)F(c—bac——)

x
=(1- _bF(_ ab>;7)7
(1—-x) c—abe—
yo(zx) =2 °Fla—c+1,b—c+1,2—cz)
=21 -2) " " F(1 —a,1 - b,2 —c;z)

=21 - x)cfale(l —ba—c+1,2—c¢ %)
7 _

:xl_c(l—w)c_b_lF(l—a;b—c+ 1,2 —¢; T 1),
T _
ys(z) = F(a,b,a+b—c+1;1 —x)
=2 F(b—c+l,a—c+l,a+b—c+1;1—1)

1
:w_aF(a—c—i—l a,a+b—c+1; 7)
z

1
zac_bF<b—c—&-1ba—&—b—c—i—l7)7
X
():( ) F(c—a,c—bc—a—b+1;1—1x)
=21 -2) " F(l—a,1—bc—a—b+1;1—2x) (5.2)
-1
“(l—x)””F(l—bc be—a—b+1; ")

-1
:x‘“c(lfx)cfabe(lfa,c—a,c—aberl;x ),
x
1
y5(x):xfaF(a,achrl,aberl;f)
x

1
_ (_\b—crq _ \c—a—D o o o L
=(—z)"" (1 —x) F(l b,c—b,a b+1,x)

—a 1
=(1-2) F(a,c—b,a—b—i—l,l_x)

1—c c—a—1 1
=(—z) ‘(1 —2) F(a—c—!—l,l—b,a b+ 1; ?>
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1
ye(x) :abe(b,b—chl,bfaJrl;f)
x
1
= (—z)*7 (1 —x)C*“*bF(l —a,c—a,b—a+1,; 7)
x
= (171)*bF(b c—a bfa+1'i)
- ) ) 71_1‘
1
= (—x)l_c(l —.T)c_b_lF(b_ c+ 171 —Cl7b— a+ 17 m)

An explicit derivation is found in [2, §1.3]. We can use the S3 action (5.1) and
Kummer’s 24 solutions (5.2) to derive connection relations between z = 1 and
x = oo and between x = 0 and x = oo from the connection relations between
x = 0 and z = 1. The main purpose of this section is to derive the connection
relations between x = 0 and x = oo.

First we consider the transformation z — 1 — x. Set

Z‘1:1—$.

By the transformation x — x1, the Riemann’s P-function is changed as

z=0 rz=1 =00 r1=0 xz1=1 z1=00
0 0 a ;xp= 0 0 a ;T
l1—c c—a—0» b c—a—b 1-—c b
x1 =0 1 =1 Tl = 00
= 0 0 ar T p,
].—Cl cl—al—bl bl

where we set
apr=a, by =b, cy=a+b—c+1.

Then we have

y1(z) = F(a,b,c;x) = F(a1,bi,a1 +b1 —e1 + 1;1 — xq).
Let y]m (z1) (1 < j < 4) be obtained from y;(z) by formally replacing (a, b, c, z)
by (a1,b1,c1,21). Then the above equality implies

i (z) =yl (21).

In a similar way, we get

ya(z) =y (@1), ys(x) = ol (@), va(e) = o5 (z1).

(1]

1701

The functions y; ' (z1) are defined on Dy in z1-space, and the branches of z;™,

J
log 1, (1 — 1)~ and log(1 — z;) are defined by

argx; = arg(l —x1) =0 on (0, 1),

which are the consequences of argx = arg(l—x) =0viaxz; = 1—z. For 1 < j <4,
we define g)}l] (x1) by replacing (x,a,b,c) by (z1,a1,b1,¢1) of §;(z), and it turns
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out that Qj[-l] (x1) are obtained by the same formulas (3.12), (3.8), (3.10), (3.16),

(3.14), (3.15) from y]m (z1). Therefore the results in Theorem 4.1 directly imply

[ (1]

the connection relations for yjl] (z1),9; (1), only by reading

yi(z) =y (@), ya(z) =y}

3
gi(x) = 9L

<
e

(1), y3(x) =y (21), ya(z) = g (21),
@), g2(2) = 310 (0), 93(2) = 91 (1), u(e) = 91 (21)

N
I
Ngy

and replacing (z,a,b,¢) by (21,a1,b1,c1). The results thus obtained give expres-
sions of the local solutions at z; = 1 as linear combinations of the local solutions
at 1 = 0.

In order to obtain the connection relations between x = 0 and z = oo, next
we consider the transformation « — (x — 1)/z. This transformation sends 0,1 to
00, 0, respectively. Set
z—1

T =
T

By this transformation, the domain Dy; in z-space is sent to
Dooo = (C\ [07 +OO)

in xe-space. In Dy in z-space, we defined argx = arg(l —z) = 0 on (0,1). We
have
1 —x2
= —_— 1 — =
TE= T x

171‘27

and then we may define
arg(l —x9) =0, arg(—x2) = 0 on (—o0,0).

Now we look at the change of Riemann’s P-function:

z=0 z=1 T =00 To=0 x9=1 z9=00
0 0 a ;xp= 0 a 0 ;a9
l1—-c ¢c—a-—0» b c—a—>b b 1-c
To=0 2x2=1 x9=00
=(1—a9)" 0 0 a ;X
c—a—-b b—a a—c+1
o =0 To =1 Ty = 00
=(1—a9)" 0 0 as  ;x9 g,
1—02 CQ_G:Q_bZ b2

where the relations of (a,b,c) and (ag,ba, c2) are given by

az = a, a = az,
62:a76+1, b1627b2, (53)
co=a+b—c+1, c=as — by + 1.
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According to these relations, we can rewrite y;(z) (1 < j < 4) in (ag, ba, c2, x2).
Noting

we use the third expression of y;(z) in (5.2) to get

yi(x) =(1— x)_“F(c —b,a,c; %)

( —r2 ) F(cfb,a,c;i)
1—2o €2

1
= (1 - $2)a(—$2)7a2F(a2,a2 —co+1,a0 — bs + 1; ;)
2

For yo(x), we use the third expression in (5.2) to get

yo(x) = 2t 7¢(1 — x)c_“_lF(l —ba—c+1,2—g - i 1)

1 l1—c —r c—a—1 1
= 2 F(lfb,achrl,ch;—)
1— 29 1— 2o T2

1
= (]_ — xz)a(—xg)_sz(bg —Co + 1, bQ, b2 —ag + 1; 7)
)

Also by the help of the third expression of y1(x) in (5.2), we can rewrite ys(x) as

yg(x):F<a,b,a+b—c+1; 2 )
1—{,1;‘2

= F<a2562 - b2,C2; &)
i) -1

= (1 — x2)F(az, bz, c2; 2).

In a similar way, we can rewrite y4(z) as

c—a—b
y4(x)<1_x;2) F(c—a,cfb,cfa7b+1;1_m;2)

=(1—a22)%(—xo 1=cs 1— x5 cz—az—lp 1—b2,&2—62+1,2—62;&
z 1
5 —

= (]_ — xg)“(—xg)lfczF(ag — C2 —+ ].,bg — C2 —+ 1,2 — 62;1'2).

Therefore, if we define

1
z5(w2) = (—$2)_a2F<a2,a2 —ca+1a3 —bay+1; ;),
2

1
z6(w2) = (—$2)_b2F<b2 —ca+1,b2,by —ag + 1; *)7

T2
z1(x2) = F(ag, by, co; x2),

22(1‘2) = (—1‘2)1762}7(&2 —co+1, by —co + 1,2 — co; .1‘2),
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we have

yi(z) = (1 — 22)"25(72), y2(z) = (1 — 22)"26(72),

ya(2) = (1 — 22)°21 (22), ya(a) = (1 — 2)"zn(a), 54

and (z5(x2), z6(x2)) (resp. (z1(z2), 22(x2))) makes a fundamental system of solu-
tions at xg = 0o (resp. 2 = 0). Then we can derive from the connection relation
(4.1) the connection relation between these two sets of fundamental systems of
solutions in generic case. We rewrite (4.1) in terms of (as,bs,c2) by using the
dictionary (5.3), and replace y;(x) by zx(z2) by using (5.4). Then we obtain

25(w3) = ?E?Q_bfi —E ;g;ji; 1(z2) + F(GQFZ(;S;( 012)1‘(;2)_ 1)22(962)7
F(bz — a2 + ) (1 — Cg) F(bg — a2 + 1)F(CQ — 1)
%6@2) = T T —a ) AT Y T T (e —a) 22

In order to describe the connection relations for logarithmic case, we define loga-
rithmic solutions by using z;. From now on, we use (a, b, ¢, z) instead of (ag, be, c2, z2).
We repeat the definition of z;(x) (j =1,2,5,6):

ZQ(x):(—x)l_cF(a—c+1 b—c+1,2—c¢x),

z5(x) = (—x F(a,a—c+1 a—b+1—) (5.5)

26(2) bF(—c+Lab—a+L%)

When ¢ = 1, we define
(x) = lim —— (22(x) — 2 (x)

_ o (a,k)(b, k)

_log(—m)g ()2 zk (5.6)
— (a,k)(b,k) 1 1 2

When

c=m€Lsy a—c,b—cg{-1,-2,...,—m+1},
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we define
. L (2—c,m—2)(m—1)! (=1)m-1
Zz(x)_clggm((a—c+1,m—1)(b—c+1,m—1)22(m) m—c (@)
i = (a, k) (b, k
= () o) 3 et
k=0
Nem (2—m,m—2)(m—1)!
+ (=) (a—m+1m-1)b-m+1,m-1)
m—2
(a—m+1Lk)b—m+1k) ,
- :
Pt (2 —m, k)k!
k
1 1 1 1
m 1 - k
Z mkk' ;<a y—1+b+]—1 j m+j—1>x'
(5.7)
When
c=—-mé€Z<, a,b¢{0,-1,...,—m},
we define

1 () = i (e;m)(m + 1)! =y
a@) _cgmm((a7m+1)(b’m+1)zl($)— et m Zz(x))
E(at+m+ LE)b+m+1LEk)

— m+11 o
@™ log ff)kzo (m + 2, k)k!
(—m,m)(m+1)! & o
Z (5.8)

Jr(a,m—i—l b,m+1) pars mk:k'
(a+m+1,k)(b+m+1,k)

m+1

Z (m+2,k)k!
xi( N E
~ a+m-+j b+m+j j m+1l4+j '

When a = b, we define

(26(x) — 2z5(2))
— (av k)(a —c+1, k)x—k

= _(_1,)—11 IOg(—CC) Z (k")Q
1 R A
<a+j—1+a—c+j j) |

k=0
k=0 j=1
(5.9)

%6(@) = l}gr}z b—a

ai a,k)a—c—l—l k) Z

When
a—b=necZs, bb—c+1¢{0,-1,...,—n+1},
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we define
. ((b-a+1ln—1nl (—1)"
fo(@) = b41)1¢1113n ( (b,n)(b—c+1,n) %6(@) = b—a+ nz5(x))

= —(=1)"*(~2) " log(-z) @k)a—ctLk)

£ (nt 1 k)H
_ \—atn (1—n,n—1)n! — (a —n,k)(a—c—n+1,k) _,
+ (=) (a—n,n)(a—c—n+1,n) k; (1 —n,k)k!
— S (a,k)(a,—c—kl,k)
_1"1_ a
=D =e) (n+ 1, k)k!
k=1
(el
o a+j—1 a—c+j j§ n+j
(5.10)
When
b—a=n€Zs>y, a,a—c+1¢{0,-1,...,—n+ 1},
we define
. L (a=b+1,n—1)n! (=)™
ZS(x)_aginn((a,n)(a—c+1,n)z5(x) a—b—&—nZG(gC)
_ (b k)(b—cH+1,k) _
:__177,_ bl _ (a ) k
(D) gl 3 O
\—btn (I-=n,n—1)n! — (b—n,k)b—c—n+1,k) _,
+ (=) b-—n,n)(b—c—n+1,n) kZ:: (1 —mn,k)k! “
(b, k)(b— c+1,k)
. n —b
* Z (n+1,k)k!
1 1 11 L,
X - + C - = = - .
;(b—l—j—l b—c+j J n+j>x
(5.11)

Here we note that z1 (), 21 (), z2(z) and 23(z) are symmetric in (a, b). Also, when
a # b, zg(x) (resp. Zg(x)) is obtained from z5(x) (resp. Z5(x)) by exchanging a
and b.

By using z;(x),%;(x) (j = 1,2,5,6), we can describe the connection relations
between x = oo and x = 0. The connection relations for non-logarithmic cases
can be directly obtained from Theorem 4.1 by applying the dictionary (5.3), (5.4).
For the logarithmic cases, we derive the connection relations by taking the limits
as in the proof of Theorem 4.1. In these ways, we obtain the following results.

Theorem 5.1. Let z1(x), z2(x), z5(x), z6(x) be defined by (5.5), Z2(x) by (5.6)
and (5.7), zZ1(x) by (5.8), zs(x) by (5.9) and (5.10), and Z5(x) by (5.11). The
following relations hold on the domain Do = C\ [0, +00).
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(i) (generic:generic) If

a—bgZ,cdZ,
we have
IMNa—-b+1I'(1 —¢) IFa—b+1I'(c—1)
z5(z) = T 5@ _c 11" 21(z) + ()T 1) z(x)
(5.12)
so(z) = F'b—a+1I'(1 —c¢) a(2) + (b—a+1)1“(c—1)z ()
‘ Tl—al(b—c+1) " TOT(c—a) 2
(ii) (logarithmic:generic)
(ii-1) If
a—b=n€Zsy, bb—c+1¢{0,-1,..., -n+1}, c€Z,
we have
B n!l'(1 —¢) n!l'(c—1)
2(®) = Nt—a+n)T(a—c+ 1)21(@ + T(a)T'(c—a+n) 22(),
0(0) = e B =D (1) 4 00+ 1) = (o - e+ 1) = 61— (o)
(—n,n)I'(c—1) () — (e — a) el
(ii-2) If
b—a=n€Z>, a,a—c+1¢{0,-1,...,—n+1}, c€Z,
we have
£5(0) = F e T (1) 4 00+ 1) = U= e+ 1)~ ${L - D) (o)
(—n,n)I'(c—1)
m@(l) +¥(n+1) —(b) — d(c—b))z(z),
B n!l'(1 —¢) nll'(c—1)
%@ = T rro—cr 0@ T — o) 2@ 511
5.14
Eiii) ()ap;)arent:generic)
iii-1) I
a—b=neZs, b=-1(1€{0,1,..., n—1}), c¢Z,
we have
(+1,n—-1) (n—1,1+1)
z5(z) = m z1(x) m@(iﬂ)a
(c.]) B (5.15)
) { nopa@ (<n-),
zo(x) (l=n-1).
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(iii-2) If
b—a=n€Zs, a=-1(1e{0,1,....n—1}), c¢Z,
we have e
%@%—{WLLD“@Q (I <n-1),
z9(x) (l=n-1), (5.16)
ro(z) = (I+1,n-1) (n_l’l+1)z2(x).

1—en— 0@+ o

(iv) (generic:logarithmic)

(iv-1) If
a—b¢Z, c=meZs, a—cb—cg{-1,-2,...,—m+1},

we have

z5(z) = T _1;(;(ab_+ﬂi)+ ) (W(1) + 9 (m) — P(a) — »(1 — b))z ()
IFa—b+1) .
_ (m — 1)'F(Cl —m+ 1)F(1 — b) 22(1')1

20(0) = (e () 4 6m) — 0(8) — (1~ )10
I'b—a+1)

_ (m—=DIT(b-—m+1I(1—a) Zo(x).

(5.17)
(iv-2) If
a—b@Z, c=—mé€Z<, a,bg {0,—1,...,—m},
we have
. I'a—b+1) 5
2 () = @n+nmmﬁpb—m)“)
T(a—b+1)
T DT @ (b —m)
X (1) +p(m+2) —¢(a+m+1) —p(=b—m))z(x),
B 'b—a+1) .
%) =~ I DTN = m @)
F'b—a+1)
(m 4+ DIT(B)(—a —m)
X (1) +9(m+2) = (b +m+1) —p(—a—m))z(z).

(5.18)

(v) (logarithmic:logarithmic)

(v-1) If
a—b=ne€Zsy, bb—c+1¢{0,—1,...,—n+1},

c=m€ZLs>, a—c,b—cg{-1,-2,..., —m + 1},
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we have

n!
l-mm-1a—m+1)I(1—-a+n)
X (Y(1) +p(m) = ¢(a) =¥l —a+mn))z(z)

z5(x) =

n! .
T DT —mi DT —at ) 2@
R B (—n,n)
() = T D e DT —a g (P + m) = la) = (1 = atn)
X (1) + b0+ 1)~ e —m o+ 1) = (1 —a) ~ )l
(777,,77,)
S m=DT(a—m+ 11 —a+n)
x (1) +Y(n+1) —Yla—m+1) —¥(l - a))2(2).
(5.19)
(v-2) If
a—b=n&€Zsy, bb—c+1¢&{0,—1,...,—n+1},
c=—-mé€Z<, a,bg {0,—1,..., —m},
we have
B n! R
2(@) == (m+ 1T (a)T'(n —a—m) )
n n!

(—m—=1,m+ I'(@)'(n—a—m)

X (1) +9(m+2) —dlat+m+1) = ¢(n—a—m))z(),
Zo(a) = — (=n,n)

(m+ DT (@) (n—a—m)

X (Y1) +(n+1) —(a) —p(—=a —m))z1(z)

Cm—Lm +(1_)TIL:(Z;F(71 - ((z/)(l) +¥(n+1) —(a) — Y(—a —m))

X (1) + Y(m +2) = pla+m+1) = d(n —a—m)) - —5— ) 2(a).

+

(v-3) If
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we have

(771, Tl)

50) = T ST = T DT p oy () 600 = 9(6) = (1~ b))

x (1) +Y(n+1) = b -—m+1) —p(l-0)) -
(—TL,TL)

C(m=1)T(b—m+ 1)1 —b+n)

x (V1) +o(n+1) = (b —m+1) — (1 = b))za(z),

n!

lI-—mm-1T0b-—m+1I'(1—->b+n)

x (Y1) + ¥ (m) = (b) = (1 = b+ n))z(x)

n! R

T DTG —m+ DA b1 2

2

)zl (x)

sin® b

ze(x) =

(5.21)
(v-4) If

b—a=né&€Zso, a,a—c+1¢{0,-1,..., —n+1},
c=—-m € Z<o, a,b {0,-1,...,—m},

we have

(—TL,TL)
m+ DIT(B)T(n—b—m)
x (1) +¥(n+1) = o(b) = P(=b—m))z1(z)
(7717”)

T S L m e DT —b—m) ((1/1(1) +p(n+1) — (b) — Y(—b—m))

25(33) - 7(

2

X (1) +Ym+2) —ypb+m+1)—Y(n—-b—m)) —

n!
@) = DT — b= m)

)zz(x),

sin® b

21 ()
n!
(—m—1,m+1I'B)T(n—b—m)
X (Y1) +(m+2)—¢pb+m+1)—p(n—b—m))z(x).

+

(5.22)
(vi) (apparent:logarithmic)
(vi-1) If

a—b=n€Zs, b=-1(0<1<n-1),
c=me€ZLs>, a—c,b—cg{-1,-2,..., —m + 1},
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we have
so(o) = PRI 1) 4 vm) — 60— ) = 00+ 1)1 (o)
St ), (5.23)
__(m)])
ze(x) = =L z1(x).
(vi-2) If
a—b=ncZs, b=—1(0<1<n-1),
c=—m € Z<, a,b¢{0,-1,...,—m},
we have
 (l=mn—Il+m+1),
z5(7) = — (m+ Dl(n—1—1)! Z1(z)
n (l—mn—-Il+m-+1)
(-m—-1,m+1)(n—-101-1)! (5.24)
X (Y1) +¢(m+2) =l —m) —¢(n =+ m+1))z(x),
I
20(z) = m+Dn—-Il+m+1,1—m— 1)22(m)'
(vi-3) If
b—a=n€Z>, a=—-1(0<1<n-1),
c=m€Zs>, a—c,b—cg{-1,-2,...,—m+1},
we have
5(0) = s a),
_(n=l-m+1,m+I)
so(o) = PR D 5(0) 4 (m) — 60— )~ 00+ D)ae) (525)
mn—Il—-m+1,m+1),
N (m — )1i! 22().
(vi-4) If
b—a=n€Zs, a=-1(0<1<n-1),
c=-—mé€Z<y, a,b¢{0,-1,...,—m},
we have
il
50 = i T me Li—m—1) 2@
o) = - LD (g

(m+1DlY(n—-1-1)! (5.26)
n (l—mn—-Il+m+1)

(—m—-1,m+1)(n—1-1)!

x (YD) +¢(m+2)—v(l—m)—n—1+m+1))z(x).
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(vii) (generic:apparent)

(vii-1) If
a—b¢gZ, c=melsy b=1€{1,2,...,m—1},
we have
((21_75’;_11))22(1‘) (Il<m-—1),
@) =0 m a1 (1,m —2)
m—1 @) + (a—m+2,m—2)22(x) (1=m-1),
(a —1,1) (l,m—1-1)
26(z) = ¢ (m — l,l)zl(x) N (l—a+1,m—1- 1)22(x) (t<m—1),
zo(x) (l=m-1).
(vii-2) If
a—bgZ, c=—-—m¢clZl<, a=-1(1e€{0,1,...,m}),
we have
(_mvl)

o) 0.0 z1() (I <m),
&Zl(x) + b+m22(x) (I =m),
(I-b—m,m) m+1

(I+1,m-1) (b,l+1)

z¢(z) = {(b+l—|— 1,m —l)Zl(x) + (—m—1,1+ l)zg(x) (E<m),

21 (z) (Il=m).

(viii) (logarithmic:apparent)

(viii-1) If
a—b=n&€Zsy, bb—c+1¢{0,-1,...,—n+1},
c:mEZZQ, bZZE{LQ,...,m—l},

we have

(m—=11-1)
z5(z) = mzz(x),
fo(w) = — (I—1)n! (@)

(m—n—1,n+1)
(=1)"(m—1,1—-1)
(n+1,1-1)

(viii-2) If
a—b=ne€Zsy, bjb—c+1¢{0,—1,...,—n+1},
c=—-mé€Z<, a=-1(1e{0,1,...,m}),

(5.27)

(Y1) +(n+1) =¢p(m —1—n) —P(n+1))za(x).
(5.29)
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we have
z5(x) = W21($)7
solo) = SR 00) + 00+ 1) = vl = 1 1) = 0+ D))
B nli! ().
(m—-n—-Il+1n+1+1)
(5.30)
(viii-3) If
b—a=né&€Zsy, a,a—c+1¢{0,—1,...,—n+1},
c=m€Lsy, a=1€{1,2,...,m—1},
we have
Z(@) = (m <ln_13f71;!+ l) #1(@)
(_l&f(ﬁ; = (1) (4 1) = vom 1) — i+ ) al),
ze(x) = m,@(:ﬂ)
(5.31)
(viii-4) If
b—a=né&€Zso, a,a—c+1¢{0,—1,...,—n+1},
CZ—mEZSo, b=—I (l € {0,1,...,m}),
we have
so(o) = TG0 4+ 1) = 0l =+ 1) = 00+ D)0
B n!l! (@),
(m—-n—-Il+1n+1+1)
zg(x) = Wzl(x)
(5.32)
(ix) (apparent:apparent)
(ix-1) If
a—b=n€Zsi, b=—1(e{0,1,....,n—1}),
c=m€ZLsy, a—ce{-1,-2,...,—m+1},
we have
m=Il+1,m—-n+1-1) B
T O g

z6(x) = { (rgm’zl?z)zl (@) (I<n-1),
2(2) (Il=n-1).
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(ix-2) If
a—b=necZ>, b=—1(1€{0,1,...,n—1}),
c=—-mé€Z<, c—be{0,-1,..., —m},
we have
(1,m) n _
z5(x) = (n+1’m)21(x)7m+122(x) (t=0)
(I+1,m—1
(n+1 m—l)zl(x) (1>0),
e l+1,1 2 -1 =0
26(z) = (m(l_;l)’)zl(a:)—k(lelj’:_l_l))zg(x) 0<l<n-—1),
zo(x) 0<l=n-1).
(5.34)
(ix-3) If
b—a=n€Zs, a=-1(1€{0,1,..., n—1}),
c=m€Zs, be{l,2,...,m+ 1},
we have
nzi(z) + z2(x) (l=n—-Il=m-—1),
25(z) = 22(96)1 lI=n-l<m-1),
M21(x) I<n—-1<m-1),

(I+1,n-1) m=Ilm—-n+1-1)
zg(x) = {(lm,nl)zl(x)+ (n+1,mfn+l71)z2<x) (n=t<m—1),
z2(z) (n—l=m-1).
(5.35)
(ix-4) If
b—a=né€Zs, a=-1(1€{0,1,...,n—1}),
c=—-mé€Z<, ac{0,-1,...,—m},
we have
(mgl_l:ll)’l)zl(x) (l<n—1,1<m),
zs5(x) = a 1’:371)21(1:) mZIZQ(x) (Il<n—-1,l=m),
z9() (l=n-1), (5.36)

(I4+1,m—1) (n—11+1)
zﬁ(x)—{(n—l—l,m—l)zl(x) (—m—1,1+1)
z1(x)

zo(x) (I <m),
(Il=m).
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Remark 5.1. Thanks to the symmetric nature with respect to (a,b), we can
directly derive the relation (5.14) from (5.13) by replacing

(25(2), 26(2)) = (26(x), 25(2)), (a,b) — (b, a).
This way of derivation works also for obtaining
(5.19) — (5.21), (5.20) — (5.22),

(5.23) = (5.25), (5.24) — (5.26),
(5.29) — (5.31), (5.30) — (5.32).

6 Direct applications

6.1 Monodromy representation

Let Y(z) be a fundamental system of solutions of the hypergeometric differential
equation (1.1) at z = 1/2. We denote the fundamental group 1 (P\{0, 1, 00},1/2)
by G. The monodromy representation

p: G — GL(2,C)
for (1.1) with respect to Y(x) is defined by

1V (x) = V(x)p(7)

for v € G, where 7, denotes the analytic continuation along . Let vy (resp. 71)
be a loop with base point 1/2 encircling x = 0 (resp. « = 1) once in the positive
direction. For example, we may take
1 . 1 .
Yo(t) = 56”7 () =1- 56” (t €10, 2x)).

We regard 7,71 as elements in the fundamental group G. Then G is generated
by 7o and ;. Therefore the monodromy representation p is determined by two
matrices My, My which are defined by

(7)Y (x) = Y(x)Mo, (71):Y(x) = V(x) M.

We shall explain that the connection relation given in Theorem 4.1 determines the
monodromy representation.
According to the conditions for the parameters a, b, ¢, we take one of

(1 (2), y2(2)), (y1(2),92(2)), (91(2),ya(2))

as the fundamental system of solutions Y () that determines the monodromy rep-
resentation p. If c,c—a—b & Z, (y1(x),y2(x)) and (y3(x),ys(z)) are fundamental
systems of solutions at 1/2. By the definition, we readily see that

(70)« (y1(2), y2(2)) = (y1(x), y2(z)) (1 627ri(c)) ;
(1) (y3(2), ya(@)) = (y3(2),ya(2)) (1 em(c_a_b))
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hold. Then, if we take
V() = (y1(2), y2(2)),

1
MO = ( e27ri(—(:)> .

On the other hand, Theorem 4.1 (i) explicitly gives the matrix C € GL(2,C)
satisfying

we have

(y1(z), y2(2)) = (y3(x), ya(z))C.
Then the matrix M is also explicitly given by

M, =C™! <1 ezm'(c—a—b)) C.

Thus we obtain the monodromy representation for the case ¢,c —a — b & Z. Note
that the entries of the inverse C~! are explicitly given in Corollary 4.4. However,
we find that the entries of M; are not so simple.

In this way, we can obtain the monodromy representation from the connection
relation. In order to get the monodromy representations for the other cases, we
need to see the analytic continuations of fundamental systems of solutions at x = 0
(resp. x = 1) of logarithmic cases along 7y (resp. v1). By their definitions, we get

() na) 2(0) = (o). o) (7).

211

() 2).12(0) = 1)) (50 )
() o)) = ) nto) (1277
(000, ae)) = (in(o)wa(@) (o, )

211

We have only to notice g2(x) = y1(x) log z + (single-valued function) etc.. Thence
the connection relations in Theorem 4.1 give the monodromy representations with

respect to Y(x) = (y1(2), y2()) or (y1(x), §2(x)) or (41(x), y2(2)).

6.2 Connection relations for Legendre differential equation
The Legendre differential equation

d’u du
2 _
(1—t )ﬁ—%a—&-u(u—}—l)u—o (6.1)
is also a fundamental differential equation in physics and mathematics. The Rie-
mann scheme is given by

t=1 t=—-1 t=00

0 0 —v
0 0 v+1
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This implies that the logarithmic cases occurs at ¢ = 1 and ¢ = —1. Since the
Legendre equation (6.1) can be transformed to the Gauss equation (1.1), we can
derive the connection relation for (6.1) from Theorem 4.1. Actually, if we change
the independent variable ¢ of (6.1) to

the transformed differential equation in x coincides with the hypergeometric dif-
ferential equation (1.1) with parameter (a,b,c) = (—v,v + 1,1). In particular, we
have

c=1,c—a—-b=0,

which falls into the case studied in Theorem 4.1 (v-1).
We can get the local solutions of (6.1) at ¢t = 1 and ¢ = —1 by transforming
the local solutions of (1.1) given in Section 3. For & € Dy, we defined
argz =arg(l—z)=0 (x€]0,1]).
Then we consider the solutions of (6.1) on

D_11=C\ ((—o0,=1]U[1,+00)),

and determine the branches of the solutions by
1-t¢ t+1
arg | —— | = arg iy 0 (tel-1,1).
2 2
Now, from (3.2) and (3.9), we obtain the local solutions
1-1¢
n(t) = F(-vv+ 1,15—2),

fio(t) = u1(t) log (lgt) 2
S V+1k Z(V+1]1+Vif_§) (it)k

k=1 =1

of (6.1) at t = 1. If v € Z, the infinite series in u; (¢) and @y (t) become finite sums.
Similarly, from (3.4) and (3.14) we obtain the local solutions

us (t) F

. t41

(1) = us(1) log (2)
> V—|—1k b 1 1 2\ [t+1\"
+Z g(—V+J—1+V+J_j)< 2 )

k=1 j=1

—-v,v+1,1;

)

t+1)

/—\
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of (6.1) at t = —1. When v € Z, the infinite series in u3(¢) and 4(t) become finite
sums. Since

ui(t) = yi(z), 42(t) = go(v), us(t) = ya(x), wa(t) = ga(z),
t),

we obtain the connection relation between (uq(t), t2(t)) and (us(
connection relation (4.8) in Theorem 4.1 (v-1).

G4(t)) from the

Proposition 6.1. On the domain D_; 1, the following relations hold:

wr(6) = = (0 (1) — Y(-) = (o + Dusle) + T i)
inft) = = (20(0) ()~ vl + VP - Y ule) (62

2¢(1) = ¢(=v) = (v + 1)) aa(t).

Remark that the connection coefficients have removable singular points at v €
Z. Therefore the connection relation (6.2) holds for all v € C. We note that the
connection relation is also derived by using an integral representation [1, Theorem
9.5].

Appendix

For each connection relation given in Theorem 4.1 and Theorem 5.1, let A be the
matrix of coefficients. Then the inverse relation is given by the inverse matrix
A~ Here we give a table of A~ or |A] for all relations, which will be useful to

derive their inverse relations.

Table 1: For relations in Theorem 4.1.

. 1—c

OM=T—

.. (=)™ T(m)’T(1 — a)I(1 — b)

-1 A = = =) m — )T m =)

(-2) 4] = (=)"T'(m +2)°T(—a — m)F(_—b —m)

(a+b+m)I'(1 —a)l'(1
(iii-1) For the case I <m — 1,

(I,m—1) (m—1L,1) 0 (m—1,1—1)
A= ((zglli’?fzq) (bz)l’l) > AT = ( (b—1,1) (l()zf,lnﬂil:ﬁ) > ;

(m—1,1—-1) (m—1,1) (I—b+1,m—1-1)

b)

and for the case [ =m — 1,

< m—1 (1,m—1) ) (mbl (1,m-2) )
A= m-b-1 (b—m~+1,m—1) , A*l — m—1 (b—m+2,m—2)
1 0

0 1
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(iii-2) For the case | < m,

(mA4b—I1+1,1) 0 (m—1+1,1) 0
m—Il+1,l -1 __ m—+b—I+1,1
A= < (z(+1,mtl+)1) (m—l+1,l+1)> , A t= ( ((lil,m—tl)) (m—1+b,14+1)
(

l—m—b,m—I+1) (m—1+b,l14+1)

and for the case | = m,

0 1 Lm) b
A=\ _m @may) |, A7 = | (+Lm) m41
b (b,m+1) 1 0

(=D)™"(1—a—-b+n)'(a)T'(b)

(1) 14) = et

(iv-2) 4] = - EDL=e ‘!ﬁ;(Zfﬁf;‘f S

(v-1) 4] = “”MHHZ,(QFEZF(G S
(v2) |4] = (_1)m+n+1£,(zrg(t T E—
o 1 GO e

0 141 = e P D )

(vi-1) |A] = (—n,n)F(lI;(I‘ﬂzz“E?i—; ifl)_(nlz)— L1-1)

(52) |4 = ~ et )
(vi-3) |A] = — R f)(lf’(lnj?)g(n: i ll))(m —1+1,1)
(vt} 14| T(m +2)(n+ 1,1 —n)

(—=n,n)T(m -1+ 1Tl —-n+1)(m—-Il4+n+1,1—n)
(vii-1) For the case | <n — 1,

0 (n=L) (I+1n—1) (n—LI+1)
6l - c,n—l1 c—1.1
A= ((cl,l+1) (l+1€n77)l 1) ) , A L — <(1 (cl) ) ( 1(,) +1)> )

(n—1,141) (2—c,n—1— 1) (n—1,1)

and for the case [ =n — 1,

1-¢ (1,n—1) n (1,n)
A= n (en—1) | | Al = | 1T=¢ (=1
0 1 0 1

(vii-2) For the case I <n —1,

(”*é’l) 0 . (Ci)l 0
A= (z+1€fi—)z—1) (—1i41) |+ A7 = (z(fm)l) (n—141) |

(2—c,n—1-1) (n—1,14+1) (1—c,n=1) (c—1,1+1)

(I—m—=b+1,m—1) (m—I1+1,l4+1)
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and for the case [ =n — 1,

(1,n—1) 1—c¢ 0 1
A=|n-0) " | g 1=| 1,n)
1 0 1-c  (c—1,n)

(n=00(10(1—-m,m-—1)

(Vi) 4] = e
A

s = R
(vitid) 4] = LHLn == DO I=m = )(Em=1Lm+ 1)

(m+2,n—-1-1n-10Ll1+1)
(ix-1) For the case I <m — 1,

0 (m—l,n-}-l—m) ) 0 (m—ll,ll—le)
A= é:f_llllj)) (m,nB —m) LA = (T(:il’“‘;lgi’:y)l) (n+df) ’

and for the case [ =m — 1

)

_ m—1 (1,n—1) _n (1,n)
A= n (m,n—1) A7l = m—1  (m—1,n)
0 1 ’ 0 1

(ix-2) For the case [ = 1,

(Ln=1)  _m-1 0 1
A= (m,n—1) " ) A71 = n (1,n) )
1 0 Tm-1 m-Lm

for the case 1 <l <m —1,

(l,n—ll) 0 ) ('rlLJrL—ll) 0
A= (n(jllw’zlljlf)l) (n+1,m—1-1) ;AT = (7(1’—74:1,)1) (l,;n—141) )

(2—m,l—-1) (I,m—1-1) (I—m,l) (m—1,n—1+1)

and for the case [ =m — 1,

(20 1 _ (=g O
=5 ) = ()

(ix-3) For the case m —l=n—1=0,

_(m+1 1 R e
A<0 1)"4 (0 1)

for the case 0 =m —1l <n —1,

0 ]. (1777‘) __n
A= m+1 (1,n—1) , A"l = [ (mt1m) mtl |
T (mAzasD) 1 0




Connection relations for Gauss hypergeometric differential equation 57

for the case 0 <m —1l=n—1,

ntl 1 n_
= = n+l
=50 ()

and for the case 0 <m —1l <n—1,

nt1h) 0 (m-111) 0
m—Il+1,l -1 __ n+1,l
A= <(l(+l7mt:;+)l) (m—l+1,n—m+l—l)> , AT = <(lgr1J,rm—)z) (n,l+1) )
(—n,m—1+1) (m+2,n—m+1—1) (1-n,m—=1) (m—I+1,1+1)

(ix-4) For the case [ <m,l <n —1,

(nflvf) 0 1 (77'"2? 0
A= (l+(1_,::l)—1) (m—it141) |» A7 = (l(ff,n’—)l) (n—11+1) | >
)

(m+2,n—1-1) (—n,l+1) (m+1,n—1) (—m-—1,14+1

for the case [ <m,l=n —1,

(1,n—1) m41 0 1
A= (=m,n—1) n 5 A_l = n (1,n) 9
1 0 peirs R gy

for the case l=m <n —1,

0 1 _Am)  _n
A= m+1 (1,m+1) 71471: (1—n,m) +1 ,
" (—nomAD) 1 0

and for the case [ =m =n — 1,
(0 1 1 _ {0 1
=0 0) =)

Table 2: For relations in Theorem 5.1.

() 14] = 2=

. ~ al(=n,n)I'(1 —a)l'(c—a)
(1) 4] = (c—DI'l—a+n)(c—a+n)
(-2) |A] = — nl(=n,n)I'(1 — b)I'(c — b)

(c—=1DI1—-b+n)IT'(c—b+n)
(iii-1) For the case Il <n — 1,

(I+1,n—1) (n—1,141) 0 (n—L,1)
1—c,n—1 c—1,1+1 -1 __ c,l
A= <( (c,1) ) O+ )> , AT = ((el’lﬂ) (z+1fn)zl)> ’

(n—=1,0) (n—1,141) (2—c,n—1-1)

and for the case | =n — 1,

n (Ln) 1—c (1,?7,71)
A= | 1-¢ (c=1,n) , A*l — n (e,n—1)
0 1 0 1
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(iii-2) For the case | <n —1,

0 Y (L
A= (z(ff,n’—)z) (n-ti+1) | » AT = (z+1ffz’—)z—1) (c—1,041) |

(1—¢,n—=1) (c—1,1+1) (2—ec,n—1-1)  (n—1,l41)

and for the case | =n — 1,

0 1 (I,n—1) 1—¢
A= n (1,n) , A*l — (c,n—1) n
1-c  (c—1,n) 1 0

(@ = b)I'(a)I'(b)

(iv-1) [4] = I—mm—1)(m—D(a—m+DI(b—m+1)
v2) 14 = L

(v-1) |[A] = — (m— 1;;;F(ia_£)i($r(1az a+n)
e

(v-3) 14] = 7 lﬁff(éb_}f)f (Slp@b)_ T

DI o

(vic1) 4 = & _(ln:lf;llg&?jz,l;)(m’ :

vi-2) JAl = - 1)12(nl%lz_—r?)7lr(zn_—l l+ +mm++1i,l —m—1)
(vicg) 4] = — D

) 4] Ni—m,n—1+m+1)

m+1)Pnh—-1l-Dn—-I1l4+m+1,l—-m-—1)
(vii-1) For the case | <m — 1,

0 (m—1,1—1) (I,m—1) (m—1,0)
A= <<au) i) ) ATl = (@H‘fﬁ’?ﬂ%) “’O”)),

(m—1,1) (I—a+1,m—1-1) (m—1,l—-1)

and for the case [ =m — 1,

m—a—1 (1,m—2) m—1 (1,m—1)
A= ( m—1 (am+2,m2)> , AL — (mal (am+1,m1)>
1

0

(vii-2) For the case | < m,

(7;;’1[) O (bﬂl)l O

, -1 _ —m,

A= (l+(1,m)—1) (b,l+1) , AT = (z+(1,7:?—z)+1) (=m—1,1+1) | »
(

bH+1,m—1) (—m—1,1+1) (b+1,m—1+1) (B,1+1)
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and for the case | = m,
A a (bLWL) ) b+ﬁ = 0
— —b—m,m m , [ — 1
1 0 s

(—-—Dnlm-101-1)

..._1 A —
i) Al = e T D 1= D)
nlll(m — 1+ 1,1)
2) Al = —
(viii-2) |A] (m—n—1+1,n+l+1)(n+1,1)
(I — Dtnl(m —1,1 - 1)
-3) |Al = —
(viti-8) A =~ T DT L= 1)
i) 4] nlll(m — 1+ 1,1)

(m—n—-Il+1n+l+1)(n+1,0)
(ix-1) For the case [ <n — 1,

(1,m+1)

0 (n—=Il+1,m—n+l—1)
n+1lm—n+Il—1 -1 __
A= < (m,l) (et 0 * ) ) ) A - < (n+1,m—n+l—1)

(n—1,1)

and for the case [ =n — 1,

__n_ _(Lm=2) _m=1L (Lm—
A= m—1  (n+1,m—2) , AL = (n,m—1)
0 0

1

(ix-2) For the case [ = 0,

(1,m) o n . 0

for the case 0 <l <n —1,

(=b—m,m+1)

(n—l4+1,m—n+1—-1)

1
(1,m+1)

(7L,m+1)>

)

)

0

(I+1,m—1+1)

(I+1,m—1) 0 (m+1,n—1)
n+1,m—I1 -1 __ I+1,n—1

A= (((njllJrl,l)) (m+2,nl1)> ;A t= ((n(@+zl+1,z+)1)
(Cnl+D)

(1—n,l) (I+1,n—1-1)

and for the case 0 <l =n—1,

4 mLJrlo A*l m+1
(1) -

(ix-3) For the case l =n—1{=m — 1,

o n 1 -1 _ % —%
a=(5 ) =5 -

for thecase 1=n—1<m — 1,

0 1 (Im-1) 1-m
A= n (1,m—2) s A71 = (n,m—1) n
T-m  (nfL,m=2) 1 0

(n,m—1+1)

)

59
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for the case 1 <n -1l <m—1,

(mll)l 0 ) (n—ll,l) 0
A= (z(fm)z) (n—lm-n+i-1) | » A7 = (1+1(,73L)171) (m—1,141) | »

(1—m,n—1) (n+1,m—n+1-1) (2—m,n—1-1) (n—1,141)

and for the case 1 <n—I1l=m — 1,

_n_ _ m—1 0
— [ m—-1 1 _
= (7 1) 4= (%)

(ix-4) For the case [ < n — 1,1 < m,

o3

(m—1+1,0) (n l, l 0
(I+1,m—1) (n l l+1) ’ (l+1 m— l+1) (m—I+1,l+1) | »
(n+1,m—1) —m—1,141) (n,m—1+1) (—n,l+1)
for the case l<n—1,l=m

(1 m) n
A= | O=—nm) nm) 1

AT = (1 m+1) ;
n (—n,m+1)
for the case l=n—1<m,

A—( (1n) >,A1
m+1 —m— ln)

and for the case l=n—1=m

(1,n—1) 'm+1
(—m,n— 1) ,
)

(0 1\ ., (01
=) =(0)
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