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Abstract

In this paper we extend the work of [1] to study combinatorial problems via the theory
of biorthogonal polynomials. In particular, we give a unified algebraic approach to several
combinatorial objects, including order statistics of a real sequence, parking functions, lattice
paths, and area-enumerators of lattice paths, by describing the properties of the sequence of
Goncarov polynomials and its various generalizations.
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1 Introduction

The main content of this paper is to use theory of sequences of polynomials biorthogonal to a
sequence of linear operators to study combinatorial problems. In particular, we described the al-
gebraic properties of the sequence of Goncarov polynomials and its various generalizations, which
give a unified algebraic approach to several combinatorial objects, including (1) The cumulative
distribution functions of the random vectors of order statistics of n independent random vari-
ables with uniform distribution on an interval; (2) general parking functions, that is, sequences
(z1,22,...,2y,) of integers whose order statistics are bounded between two given non-decreasing
sequences; (3) Lattice paths that avoid certain general boundaries; and (4) The area-enumerator
of lattice paths avoiding certain general boundaries. The object (2) can be viewed as a discrete
analog of (1). In literature, objects (1) and (3) have been extensively studied by probabilistic ar-
gument and counting techniques. General parking functions with one boundary has been studied
in a previous paper by the first and the third author [2].

The contribution of the current paper is to put all four problems in the same umbrella, and
present a unified treatment. For object (1) and (2), the corresponding polynomial sequences is
Goncarov polynomials, which are outlined in Section 2. This section also contains an introduction
to the theory of sequences of biorthogonal polynomials. In Section 3 we describe the sequences of
difference Goncarov polynomials. The combinatorial interpretation of difference Goncarov polyno-
mials is lattice paths with one-sided boundary, which is given in Section 4. Section 5 and 6 are
on g-analog of difference Goncarov polynomials, and its application in enumerating area of lattices
paths with one-sided boundary. The two-sided boundaries for both parking functions and lattice
paths are treated in Section 7.

2 Sequences of biorthogonal polynomials and Goncarov polyno-
mials

We begin by giving an outline of the theory of sequences of polynomials biorthogonal to a sequence
of linear functionals. The details can be found in [1].

Let P be vector space of all polynomials in the variable x over a field F' of characteristic zero.
Let D : P — P be the differentiation operator. For a scalar a in the field F, let

e(a) : P — F, p(z) — p(a)

be the linear functional which evaluates p(x) at a.



Let ps(D),s =0,1,2,... be a sequence of linear operators on P of the form
[o¢]
ps(D) = D*> by, D", (2.1)
r=0

where the coefficients by are assumed to be non-zero. There exists a unique sequence p,(z),n =
0,1,2,... of polynomials such that p,(x) has degree n and

5(0)903(D)Pn(<17) = nlésna (2'2)

where d,, is the Kronecker delta.

The polynomial sequence p,(x) is said to be biorthogonal to the sequence (D) of operators,
or, the sequence £(0)ps(D) of linear functionals. Using Cramer’s rule to solve the linear system and
Laplace’s expansion to group the results, we can express p,(z) by the the following determinantal
formula:

boo bor  bo2 ... bo,n—1 bon
0 b bnn ... b1 n—2 b1n—1
n! 0 0 by ... ban—3 ba.n—2
()= — 2.3
Pn(®) boob1o - bno | - : : - : : (2:3)
0 0 0 ... biio by
1 oz 2%2/2! ... 2" Y/ (n—-1)! 2"/n!

Since {pn ()}, forms a basis of P, any polynomial can be uniquely expressed as a linear
combination of p,(z)’s. Explicitly, we have the ezpansion formula: If p(x) is a polynomial of
degree n, then

p(x)=:§£:§ﬁﬁﬁfz, (2.4)

where d; = £(0)p;(D)p(x). In particular,

" b i
o f;_LzTﬂiflj (2.5)
i=0 )

which gives a linear recursion for p,(z). Equivalently, one can write (2.5) in terms of formal power
series equations, and obtain the Appell relation

zt - n(2)en(t
e 22%7 (2.6)
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where ¢, (t) =155 72 beyt".

A special example of sequences of biorthogonal polynomials is the Goncarov polynomials. Let
(ap,ai,as,...) be a sequence of numbers or variables called nodes. The sequence of Goncarov
polynomials

gn(‘rv ap, i, - - - 7an—1)7 n= 07 17 27 cee
is the sequence of polynomials biorthogonal to the operators

[e.9]

al D"
_ s s
r=0
As indicated by the notation, g,(x;ag,a1,...,a,—1) depends only on the nodes ag,a1,...,a,1.

Indeed, from equation (2.3), we have the determinantal formula,

(=1}

Q a3 Q,
L a0 ot = mol ol
aj 1 ap !
0 1 a T
n— n—
0 0 1 a 42 2
gn(z;00,01,...,0n_1) = n! 2 =31 -2
0 0 0 ... 1  ap
1 {E2 wS wnfl "
2T 3T 0 (=10 nl

From equations (2.5) and (2.6), we have the linear recursion

n

n .
n n—i .
z :Z<Z>a2 gi(‘r7a07ala-u,ai_1)

1=0

and the Appell relation

. 0 tneant
el‘ = Z gn(xa ap,at, . .. 7an—1)T
n=0

Finally, from equation (2.4), we have the expansion formula. If p(x) is a polynomial of degree n,
then

n

e(a;)Dip(x
p(e) =3 DD g,
i=0 ’

The sequence of Goncarov polynomials possesses a set of specific properties, which are listed in
the following. The proofs can be found in [1].



1. Differential relations.

The Goncarov polynomials can be equivalently defined by the differential relations

Dgn($7 ap, g, .- - 7an—l) - ngn—l(% ai,az, ... 7an—1)7

with initial conditions
gn(ao; ag, a1, ..., an—1) = don.

2. Integral relations.

X
gn(x;00,01, ... an—1) = n/ gn-1(t;a1,a2,...,an_1)dt

ao
T t1 tn—1

= n! dtl/ dtg---/ dtn.
ao al An—1

3. Shift invariant formula.
gn(r+&ao+&,a1 +&, .. an—1+ &) = gn(T500,01,. .., an-1).
4. Perturbation formula.
In (500, -y Qm—1, Gm + by Gt 1y« -+ 5 Gne1) = Gn(T5a0, -+ Qm—1, Ay Gt 1y -+ 5 A1)

n
O Gn—m(@m 4 b Ay g1, - - o, Gp—1)gm (T35 G0, Q1,4 - -, Ap—1).

Applying the perturbation formula repeatedly, we can perturb any subset of nodes. For
example, the following formula allows us to perturb an initial segment of length n —m + 1 :

gn(zsa0 +bo,ar + b1, ... Gp—m + by Gn—mt1s- -« Qn—1)

= gn(T;a0,a1, .. G, Gpnmt1y -5 An—-1)

n—m
n
-y (Z.)gn—i(ai + b33 @, Qit1s - - an—1)gi(25 a0 + bo, a1 + by, - aim1 + bim).
i=0
5. Binomial expansion.

n
n .
In(T + Y500, ... an-1) = (Z-)gn—i(% iy ooy Qn-1)T"
i=0



In particular,

n

n .

gn(T300,. .. 00-1) = 2% (Z.)gn_i(o, iy ooy Qpo1)T’.
1=

That is, coefficients of Goncarov polynomials are constant terms of (shifted) Goncarov poly-

nomials.

6. Combinatorial representation. Let u be a sequence of non-decreasing positive integers. A u-
parking function of length n is a sequence (x1, x9, ..., x,) whose order statistics (the sequence
(T(1),T(2),- - -»T(n)) obtained by rearranging the original sequence in non-decreasing order)
satisty @) < u;.

Goncarov polynomials form a natural basis of polynomials for working with u-parking func-
tions. Explicitly, we have

P (u1,ug, ... uyn) = gn(x;2 —ui, @ —ug,..., T — uy)
= gn(oa —U1, U2, ..., _un)

(=1)"gn (05 u1,ug, ..., uy).

For more properties and computations of parking functions via Goncarov polynomials, please
refer to [1, 2, 3]. In particular, the sum enumerator and factorial moments of the sums are computed.
For u-parking functions, the sum enumerator is a specialization of g,(x;ag,aq,...,a,—1) with
a; =14 q+---+¢“ ! Generating functions for factorial moments of sums of u-parking functions
are given in [1], while the explicit formulas for the first and second factorial moments of sums
of u-parking functions are given in [2], and in [3] for all factorial moments for classical parking
functions where wu; forms an arithmetic progression.

REMARK. Sequences of polynomials of binomial type and the related Sheffer sequences can be
viewed as special cases of sequences of biorthogonal polynomials. We shall use a description given
in the classical paper of Rota, Kahaner and Odlyzko [9]. A delta operator B is a formal power
series of order 1 in the derivative operator D,

B(D) =D + byD* + b3D3 + - .
A Sheffer sequence {s,} (for B) is a polynomial sequence such that
Bsn = Sn—1

for all n = 0,1,2,..., The basic sequence {b,} (for B) is the Sheffer sequence with initial values
b, (0) = dp . Basic sequence is also called sequences of binomial type, which has generating function
of the form

S bal) = = e/, (27)
=0 n:
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where f(t) is the compositional inverse of B(z) = z + box? + b3a® + ---. Sheffer sequences have
generating functions of the form

- 1
L= _emf®) 2.8
ngosn(x)n' S(t)e ) ( )
where f(t) is as above, and s(t) = >, 5 s,(0)t" is a formal power series of order 0. Substituting
B(t) for t in (2.8), we obtain the Appell relation
o\ s(B(1))[B(H)]"
(& t = Z Sn(ZU)T
n=0

From this we conclude that Sheffer polynomials can be viewed as sequences of polynomials biorthog-
onal to operator sequences of the form

where B(t), s(t) are formal power series with s(0) # 0, B(0) = 0 and B’(0) # 0.

It is known that Sheffer sequences with special initial values can be used to study lattice
path enumeration and empirical distribution functions, where the corresponding delta operators
are D and the backward difference operator A. See [5, 6] and their references. For example,
in studying the order statistics of a set of uniformly distributed random variables in [0, 1], let
Sn(x) = gn(x;an,apn—1,...,a1). Since Ds,(x) = ns,—1(x), we get a Sheffer sequence {s,} with
initial values sp(a,) = do,. Hence computing the empirical distribution is reduced to compute
Sheffer polynomials with given initial values. For lattice path enumeration, one just replace D
with A, (See Section 3 and 4 for details). Niederhausen has used Umbral Calculus to find explicit
solutions for lattices paths in the following cases: (1) the boundary points a,, are piecewise affine
in n, (2) the steps are in several directions, and (3) lattice paths are weighted by the number of
left turns. The Sheffer sequence is also used to enumerate lattice paths inside a band parallel to
the diagonal, which is a special case described in Section 7.

In this paper, we use the framework of sequences of biorthogonal polynomials for the following
reason: (1) It is more general, while almost all the nice formulas for Sheffer sequences can be ex-
tended to this general setting, (2) It is a natural algebraic correspondence for working with parking
functions and lattice paths, by the combinatorial decomposition theorem for parking functions [1,
Theorem5.1], and its analog in lattice paths (c.f. Section 4). And (3). The theory of biorthogonal
polynomials gives a unified treatment to several combinatorial objects simultaneously, including
parking functions, order statistics of a set of uniformly distributed random variables, lattice paths,
and the area-enumerator of lattice paths.



3 Difference Goncarov Polynomial

In this section we discuss the difference analog of Goncarov polynomials, which is the sequence
of polynomials biorthogonal to a sequence of linear operators defined by formal power series of
the (backward) difference operators A. Explicitly, let p(z) be a polynomial in the vector space
P = F[z]. Define

Ap(z) = p(z) —p(z —1).

Note that Ap(x) is a polynomial of x whose degree is one less than that of p(x).

We follow the convention that the upper factorial z(™ is z(x + 1)---(z — n + 1). Observe
that the polynomials p,(z) = z(™ form a basis of the vector space P; Ap,(x) = np,_1(x); and
Aipn(:r)‘mzo = 0, whenever ¢ < n. Given a sequence bg, by, ..., let g(A), s =0,1,2,... be the
linear operators

oo bgr) "
Ys(A) :ZWA : (3.1)
r=0
The difference Goncarov polynomials
gn(x;b0, .. bp—1),m =0,1,2,...

is the the unique sequence of polynomials satisfying deg(g,(z;bo,...,bn—1)) = n and

¢S(A)§TL($7 bo, ... abn—1)|x:0 = nldgp,.

Many properties of Goncarov polynomials have a difference analog. which are listed in the
following list. Most proofs are similar to that of the differential case, and hence omitted or only
given a sketch.

1. Determinantal formula.

2 3 n—1 n

1 b D SR S

0 2! 3! (n—1)! n!

b(z) b(n72) b(”*l)

0 1 by - ... Ao A__

2! (n—=2)!  (n—1)!

bén73) bénfl)
Gn(@ibo, ... b)) =nl[ 0 0 1o ey gy | (3.2)

0 0 0 1 by

22 (3 z(n—1) (™)

Lo S S CEy




. Expansion formula. If p(x) is a polynomial of degree n, then

p(r) = Z wi(A)(ifzp))'x:OQi(m; bo, .-, bi—1).
i=0 :

It is obtained by applying D; on both sides and then setting = = 0.

. Linear recurrence. Let p(z) = (™ in (3.3), we get

n

n n—i) ~
=3 (z)bﬁ Gilw:bo, . bi).

1=0

. Appell relation. .

1-t) "= ;_:Ogn(x; bo, . - . ,bn_l)(l%n)bnn!.
. Difference relation.

Agn(z;bg, ... bp—1) = ngn—1(x;b1,...,bn_1),

and

gn(b(h b07 e 7bn—1) = 5011-

(3.3)

(3.4)

(3.5)

(3.6)

The above difference relation and initial condition uniquely determine the sequence of differ-

ence Goncarov polynomials.

. Summation formula. When z,by are integers, solving the difference relation, we have the

summation

Gn(7500,b1,. .. bp—1) =1 Z Gn—-1(t;b1,. .., by1).
t=bo+1

Iterating this when x,b; € Z, we have the summation formula

xT 7:1 infl
Gt b= S [ [ 2 1)),
11=bp+1 \i2=b1+1 in=bnp_1+1
where
wy a(wy) +a(w; +1) + - + a(ws) if  w < wy;
Z a(l) = 0 if w; =wy+1;
— —a(wy+1) —a(wy+2) — - —afwy — 1) if w; >wy+ 1.

(3.7)

(3.8)



7. Shift-invariant formula. Using a change of variable, the summation relation (3.7), and induc-
tion, one obtain the following shift-invariant formula

gn(x+t;00+t,... . bp—1+1t) = gn(z;:b0,...,bp_1). (3.10)

Note that Equation (3.10) holds for all z,¢, and b;’s, since it is a polynomial identity which
is true for infinitely many values of x,t and b;’s.

8. Perturbation formula.

f]n($; bo, RN bm—l, by + 5m, bm+1, RN bn—l)
:gn(l‘;bo,...,bm_l,bm,bm+1,...,bn_1) (3.11)

ny . ~
- <m> gn—m(bm + 6m; bma bm—l—la ce 7bn—1)gm(x§ b07 ceey bm—l)-

Applying the perturbation formula repeatly, we get

gn(x; bo + dog,b1 + 61, ...,bp_1+ (5n_1)
= g (aj'bo, ‘o bn 1) (3.12)

_Z< >gn i b —1—527()2, ..,bn_l)f]i(l';bo—|-50,...,bi_1—|-5Z'_1).

9. Binomial expansion. If we expand g, (x + y;bo,...,b,—1) using the basis {x(")}, we can get
- - ny . i
gn(x + Y3 b(), v 7bn—1) = Z <Z>gn—z(y7 bia v 7bn—1)x( ) (313)
i=0

To see this, note that A(x 4+ 3)® =i(z +y)* Y, and Ag,(z + y:bos- -+, bu1) = nGn_1(z +
Y;bo, ..., bp—1). Now apply A to both side of Equation (3.13) and set x = 0. Equation (3.13)
follows from induction.

Difference Goncarov polynomial of low degrees can be easily computed by the determinant
formula or the summation formula. For example,

goly) = 1,

Gilyibo) = y® -,

Byibo b)) = 3@ — 20y 4 2p5VpfY — b
G3(yibo,b1,b2) = y® —36y@ 4 (6610 — 30y

—55 4+ 36765 — 6656 b + 35{V b2,
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In the following special cases, difference Goncarov polynomials have a nice closed-form expres-
sion.

Case 1 b; = b for all . Then
G, b, ..., b) = (2 —b)™,

Case 2 b; = y + (i — 1)b forms an arithmetic progression. Then we have the difference analog of
Abel polynomials:

~ z—y)(z—y—nb+ 1) n>o0;
Guleyy by + () = Oy : -
1 n=20.
To see this, verify the difference relation that Ag,(z;by,. .. ) = 1(z5b1, ... bp—1)
and g, (bo;bo,...,bn—1) = don. In particular, g,(0;—1,..., = T( ) = nlC,,, where
C, = n+r1 (27:’) is the famous Catalan number.

4 Difference Goncarov Polynomials and Lattice Paths

In this section we describe a combinatorial decomposition which allows us to relate the difference
Goncarov polynomials with certain lattice paths in plane.

Let z, n be positive integers. Consider lattices paths from (0,0) to (z —1,n) with steps (1,0) or
(0,1). Denote by the sequence (xq,...,x,) such a path whose right-most point on the i-th row is
(x4,4). Obviously, we always have x,, = x—1. Given by < by < -+ <b,—1 <z, let LP,(bg,...,bp—1)
be the number of paths (zg,...,z,—1) from (0,0) to (z —1,n) With steps (1,0) and (0, 1) such that
r; <bfor0<i<n-—1.

It is well-known that the total number of the paths from (0,0) to (z—1,n) in the grid (x —1) x

r+n—1 (™

is

Another way of counting paths in the grid (z — 1) x n is to decompose the paths into several
classes as follows. Let (xq,...,x,) be such a path and i be the first row that x; > b;. Each of such
paths consists of three parts: the first part is a path from (0,0) to (b; — 1,4) that never touches the
points (b;, j) for j =0,1,...,4, the second path consists of one step (1,0), from (b; —1,4) to (b;, 1),
and the third part is a path that goes from (b;,4) to (z — 1,n). The number of paths of the first
kind is LPi(bo,....bi—1), while that of the third kind is (*~1,257~) = €2 Therefore the
total number of paths is

;Lpz(b(]a---abz—l)W'

11



So

n _ 5.\ (n—1)
D =S pLPby. . biy) E ) 1.1
iz:;n 2(b07 7bz—1) (n—z)' ( )
Comparing Equations (3.4) and (4.1), we get
Theorem 4.1 )
LP;(bo,...,bi—1) = 5@(@ T —bo,..., T —by1).
In particular,
1
LPn(bo, ce abn—l) = mgn(o; —b(], ceey _bn—l)- (42)

Using the identity (—2)™ = (=1)"z(z —1)(z —2)--- (z —n+1) = (=1)"z () where x(, is the
lower factorial, and the determinant formula for g,, we get

b.
Po(by. . b 1) = det[( : ﬂ .
J=1+ 1) Jo<ij<n—1

An equivalent description for LP,(bg,...,b,—1) is the number of integer points in certain n-
dimensional polytope considered by Pitman and Stanley in [8]. Let

I,(x) ={yeR":y; >0and y1 +yo+ - +y; <x1+ - +a; foral 1 <i<n},

Pitman and Stanley computed the number of integer points in the polytope II,, when z1,...,z,
are positive integers, and gave the formula

n

(x (k1)
NG = 3 H kQ,,

keKn,

where

Kp={keN":Y ki >jforall1<i<n-—land » k =n}.
i=1 i=1

Letting bg = 29 + 1, b; = 1 + Zé':o x;. Every integer point y = (y1,...,yn) € II,,(x) corresponds
uniquely to a lattice path 0 <rg <ry <--- <r,_1 where r; = Z:::o y; < b; for all i. Hence

N(I1,(x)) = LP,(bo, b1, ..., bp_1) = det [(; _b;+ 1>h<”<n - (4.3)

12



Formula (4.3) can also be derived from the Steck formula (c.f. Theorem 7.3) on the number of
lattice paths lying between two given increasing sequences [11, 12]. The detailed can be found in
the monograph [4] and corresponding theory of biorthogonal polynomials are presented in Section
7.

As an application of (4.2), let b; =i. Then LP,(1,2,...,n) counts the number of Dyck paths.
We have LP,(1,...,n) = %gn(o; —1,...,—n) = %—i—l (2:), again obtain the famous Catalan number.
In general, we can consider the number of lattice paths from (0,0) to (r + pn,n) (r,u € P), which
never touch the line x = r 4+ py. This is just the case where b; = r + (i — 1)p, and the number is
given by

1.
LPH(T7T+/L7T+2ILL7"'7T+(”_1)#) = mgn(()%—?",—?"—%---a—r—(n_l)l‘)

1
= —'r(r +np+ 1)
n!

- r—l—n(r,u—l-l) <T+n(:+1)>’ (4.4)

a well-known result. (See, for example, [4, p.9]. In particular, for r = 1 and p = k, it counts the
number of lattice paths from the origin to (kn,n) that never pass below the line y = z/k. The

formula (4.4) becomes ﬁ((kt})"), the nth k-Catalan number [10, p. 175].

We can reinterpret the perturbation formula (3.12) using paths. Given two paths (ag,...,an—1)
and (cg,c1,...,ch—1) with a; < ¢;, We consider all paths that never touch (cp,c1,...,¢n-1)-
First, it is LP,(co,...,cn—1) as defined. Secondly, we can also count the paths that never touch
(coy.-.,Cn—1), while they touch the path (ag,...,a,) on i-th row for the first time. The total
number of such paths is LP;(ag,...,a;—1)LP,—i(¢; — a;,¢iy1 — Giy ... ,Cn—1 — ;). So we have the
formula

n
LP,(co,...,cno1) = ZLPi(ao,---,ai—l)LPn—z‘(Ci—az‘,Cz‘+1—az‘,---,Cn—1—az‘) (4.5)
i=0

+LP,(ag,...,an).

Converting the equation using difference Goncarov polynomials, we have

gn(T;2 —ap,x —ay,...,x —an_1)
= gn(z;2 —co,..., T —Cp_1)
" /n
_ Z (i)gn_i(O; A; — Ciyoeny @i — Cn—1)Gi(T;0 — agy ..., & — a;—1).
i=0

Replacing = — ¢; with b;, ¢; — a; with 0;, and using the shift formula (3.10) on

13



Gn—i(05a; — ciy...,a; — cp—1) by
Gn—i(0;a; — ¢iyooya; — Cu1) = Gn—i(0; =04, bip1 — by — 4, b1 — by — &)
= Gn—i(bi + 033 b5, bit1, ... bp_1),

we get the perturbation formula (3.12) again.

REMARK. Let by < by < b,—1 be a sequence of integers. Denote by LPS the set of integer
sequences (rg < 11 < -+ < rp_1) such that 0 < r; < b; for i« = 0,1,...,n — 1. Then LP;", the
cardinality of LP, can be obtained as follows: Let s; = r; — (i — 1). Then sg < 51 < -+ < 85,1
and 0 < s; <b; — (i —1). Hence LP; (bg,...,bp—1) = LPy(bo,b1 — 1,...,bp—1 —n —1).

Alternatively, we can use the forward difference operator Ay and its basic polynomials z(,) =
z(x—1)...(x —n+1) to replace A and (™ in (3.1), where A¢p(x) = p(xr + 1) — p(x). Explicitly,
let s(Af) = >02, %A’fs. Denote the corresponding sequence of biorthogonal polynomials
by G¢n(x;bo,...,bp—1). The determinant formula of gy, (x;bo,...,b,—1) is obtained from (3.2) by
replacing each upper factorial a(?) with the lower factorial agy =a(a—1)...(a—i+1). Under this

setting, we have LP=(bo,...,bp—1) = %gf,n(o; —bg, -y —bp_1)-

The above two approaches yield the following determinant formulas for LP;~(bg, ..., by—1).
b — i bt i — i
<LF§XbOP..,bn_1)::det[<‘ ! >} ::det[< i+ Z)] .
J=i+1)o<ijen J—i+1/ lo<ij<n

5 ¢-Goncarov Polynomial

For u-parking functions, the sum enumerator Sy(g,u) = >, . qutazttan where (ay,. .., an)
ranges over all u-parking functions, is just the specialization of the (differential) Goncarov poly-
nomials where u; is replaced with 1 4+ ¢ + --- 4+ ¢~!. This is not the case for lattice paths and
difference Goncarov polynomials. Define the area-enumerator of lattice paths to be

Area,(q;b) == Z grotTit (5.1)
(z0,--;xn—1)ELPy,(b)
where LP,,(b) is the set of lattice paths from (0,0) to (x — 1,n) (x — 1 > b,—1) that never touch
(bo,b1,...,by—1). Note that xg+ x1+ -+ 2,1 is the area of the region bounded by the path and
the lines x = 0 and y = n. To study Area,(q;b), we develop the g-analog of difference Goncarov
polynomials.

We use the following the conventions that (n), = S=-; (n),! = (1),---(n),; and the rising
g-factorial

. B (1—A)---(1—A¢"Y) if n>0,
A = {1 if n=0,

14



Let p(y) be a polynomial in the ring F'(¢q)[y]. Define

py) —py/a)
RN T

It is easy to check that Agp(y) is a polynomial of y whose degree is one less than that of p(y).

Observe that the polynomials pn(y) = (y;¢)n form a basis of the ring F(q)[yl; Agpn(y) =
(n)qpn_l(y); and A;pn(y)‘yzl = 0, whenever i < n. Let ¢, s(A,), s =0,1,2,..., be the sequence

of linear operators

Yq,s(Dg) = Z (Iij)q?r AZ+87 (5.2)
s=0 q’

and define the difference g-Goncarov polynomials ¢,(q;y;b) = gn(q;y;bo, - . .,
quence of polynomials biorthogonal to 1, s(4,), i.e.,

Vq.5(Bg)gn (Y b3 @),y = (1), !0sn-

bn,—1) to be the se-

Similar properties satisfied by the regular Goncarov polynomials can be generalized to a g-analog
for the difference ¢g-Goncarov polynomials. We list the main results in the following.

1. Determinantal formula.

bo; bo; b03;q)n— b0;q)n
1 (bosq) ((%)Z)!2 ((g Z)!S T ((23)1)(1'1 ((%)qq)g
0 1 b (b1;9)2 . (O19n—2  (b139)n—1
1 @), (n—=2),! (n—=1),!
0 0 1 b o (025@)n-3  (b2;@)n—1
9n(@; Y3 b0, -+, bn1) = (n),! ? (n=3),"  n=2)]
0 0 0 0 1 bn_1
L owan Y W e G

2. Expansion formula. For any polynomial p(y) € F(q)[y],

“ ¥q.i(Bg) (P(Y))] -

ply) = N gn (@393 Do, - - -, bi1), (5-3)
i=0 a

To verify, apply D; on both sides and then set y = 1.

3. Linear recursion.
n

n
(Y @)n = <Z> (bs; On—igi(@: y3 bo, - ., bi1). (5.4)
=0 q

15



4. Appell Relation. Since

3 (@ D o _ (08 @)oo

(@ Dn (t; @)oo

n

where (a;¢)eo = [[50(1 — ag®), we have the generating function

(bit; @)oo i

Wt D)oo = Y _ gi(@:y3bo, - biz1) t

2 @)
5. Difference relation.

Aggn (9300, -+, bn—1) = (1) ,9n—-1(¢; Y5 b1, - bu1), (5.5)

with the initial conditions
gn(Q; bo;bo,... 7bn—1) = 6071' (56)

6. Binomial expansion. The binomial expansion of Goncarov polynomials becomes

n

n .
gn( @ty bo, - bno1sq) = > <Z> t'gn—i(q: t; bis - -+ bp—1) (Y3 )i (5.7)
1=0 q

This is because Ag(ty: q); = (4),t(ty: ¢)i—1, and
Aggn @ity bos - bn—1) = (n) tgn—1(q; ty; b1y .. br1).
Now apply A, to both side of the equation and set y = 1.

7. Summation formula. Let y = ¢® and b; = ¢*, where x and a; are integers, we have

T

In(@ybo, b)) =(1—q) > ¢ (1), gn1 (G001, bua),
i=ag+1

where the sum is defined the same as in 3.9. This is because
In (@ Y500, bn-1) = gn (64" 500, -, bu1) + (1= @)g" () y9n-1(g; ¢%5 b1, -, bu1)

and the initial condition (5.6). Iterate it we obtained the sum formula

x 7:1 infl
gn(Gyibo, - bao1) = (L—q)"(n),! > ¢ Do = > ] (58)
i1=agp+1 i2=a1+1 in=an_1+1

From this we derive the shift formula:

90 (G965 045 - - bn—10%) = 4" 9n (4 Y3 bo, - - -, br1). (5.9)

Since ¢, (q;y;b) is a polynomial of y and b's over a field and the equation above holds for
infinitely many ¥’s and b's, it holds for all y and b's.

16



Examples of the g-Goncarov polynomials follow.

90(a; )
91(q;y3bo) (v )1 — (
92(a3y3b0,01) = (y30)2 — (2),!(01; @)1 (5 01 + (2),1(bo; 9)1 (b1 0)1 — (bo; )2,
93(¢; Y5 bo, b1, b2) (1303 — (3)g(b2; )1 (y; @2 + ((3)(b13 @)1 (b2; @)1 — (3) 4 (b1: @)2) (y5 )

In particular, in some special cases we have nice closed formula,

93945 ¢, .,d") = q"(¢" "

and
OG5 q% gt = (1)) (g ),

6 ¢-Goncarov Polynomials and Area of Lattice Paths

Define the g-upper factorial xé") = (1 —-¢%---(1—¢"™H/(1 —q)". In this section we use
the difference ¢-Goncarov polynomial developed in the previous section to represent the area-
enumerator of lattice paths with upper constraint.

Consider an (x — 1) by n grid consisting of vertical and horizontal lines. Let (xg,...,z,—1) be
a path that goes from (0,0) to (x — 1,n) along the grid, while the right-most point on the i-th row
is (z,7) for i = 0,1,...,n — 1. Given a path (bg,b1,...,bp—1) with bg < by <--- < b, < x—1,
let Area,(q;b) be given in Formula (5.1). We establish a recurrence of Area,(¢;b) by computing
the area-enumerator of Area,(¢;z — 1,z —1,...,2 — 1) in two ways.

First, it is well-known that the area-enumerators of all the paths in the grid (x — 1) x n is

x+n— 1> :cé")
e ()

Now apply the decomposition as in §4. Let (zg,...,x,) be a path in (x—1) xn for which i be the first
row that the path touches the path (bg,...,b,—1), i.e., z; > b;. Each of such paths consists of two
parts: the first part is a path from (0,0) to (b; — 1,7) that never touches the path (bg,...,b;—1), the
second part consists of one horizontal step from (b; —1,4) to (b;,7), and the third part is a path that
goes from (b;,1) to (x — 1,n). The area contributed by the first part is Area;(q;bg,...,b;—1), while

Area,(¢;x —1,...,2—1) = <
n

17



) (m_bi)((lnfi)

that of the second kind and the third is ¢?(*=9 (“~ L=bitn— i)q = gbiln—i = Therefore the
J

n—1

area-enumerator of all the paths is

Z Area;(q; bo, . .., b;)g" ("

i=0 (n —1),!
So
2 — 3 LMArea-( b bi) g\ (1 — b.)(n—i) (6.1)
q (n—z)' i\q; %0, ---,0i)q i)q ) .
=0 q
which leads to
T - (n) ! 1 T—b; n—1)b;
(€% q)n = F‘;),(l—q) [(q bl%Q)n—i] g Area (g bo, - -, bi). (6.2)
i=0 T

Comparing equations (5.4) and (6.2), we need to make the power of ¢ on the right-hand side
of equation (6.2) depending only on i and b;. To achieve this, we replace ¢ by % in equation (6.2).

Then (¢%;q), becomes (—1)"q_("x+(g))(qx;q)n, and (n),! becomes q_(g) (n)q!. Substituting into
(6.2) and reorganizing the equation, we get

@i =3 (1) O [t - asen G b 6

Comparing equations (5.4) and (6.3), we obtain

1 (_1)2 _b —b;

Areai(=;bo, ..., bi) = = on(G:¢" ¢, "),
q @)1= 1)

Let f(q;x,bo,...,bn—1) be a polynomials of ¢ with parameters z, b, ..., b,—1 given by

@ 2,b0, - bac1) = gnl(q;q% "%, .., g 1),

Then

Theorem 6.1 The area-enumerators of lattice paths in the rectangle (x — 1) X n that stays strictly
above the path (bo, ..., by,) is

(=)™ n(n-1) 1
Area,(¢:b) = —————q 2 TF(Zix,bg, ..., bn
(=1 nn-n 1
= ) 2 (250,b0, -+ bo_1). 6.4
Ao * GO t) (64)
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7 Two-Boundary Extensions

Goncarov polynomials can be extended to represent parking functions and lattice paths with both
both upper and lower boundaries.

7.1 Parking functions with two-sided boundary

u-parking functions are integer sequences whose order statistics is bounded by a prefixed sequence
u from above. We may consider parking functions with both upper and lower constraints. More
precisely, let 1 < 79+ <1, and s; < s9 < --- < s, be two sequence of non-decreasing integers.
A (r,s)-parking function of length n is a sequence (z1,...,x,) whose order statistics satisfy r; <
7(;) < si. Denoted by P, (r,s) = Py(r1,...,7n; 81, - -, 5,) the number of (r,s)-parking functions of
length n. The formula P,(r,s) can also be expressed as biorthogonal polynomials.

Let (ag,a1,az2,...) and (bo,b1,b2,...) be two sequences of numbers. Define the extended
Goncarov polynomials

gl(x; a, b) = gl(xa ap, Az, ... ,0np—1; b07 b17 v 7bn—1)7n = 07 17 27 ey
to be the sequence of polynomials biorthogonal to the operators

> (bs - as—l—r—l):_DT

ps(D) =D . , (7.1)
r=0 ’
where 24 = max(z,0). (Here we set a_; = 0.) By the determinant formula (2.3),
—ay)? —ag)3 —an_2)" ! —ap_1)"
1 (bo — ao)+ o 2!1)+ o 3!2)+ - (11—12))!+ o nl 3
bi—a2)? bi—an_2)7"2 by —an_1)"" 1
0 1 (bl - a1)+ b 2!2)+ = (71—22))!Jr . (n—ll)?+
i 0 0 1 (b — a) bomonali”  (amen )i
g (z;a,b) =n! 2 a2)+ .- n—3)! (n—2)!
0 0 02 03 171 (bn—l an_1)+
1 o ki (n=T) o

In particular, g}, (0;a, b)) = (—1)"n! det[(b,-—aj)fr_i+1/(j—i+1)!]. By the linear recurrence equation
(2.5), we have

n - n n—u
" = Z <Z>(b, —an—1)" g;-f(x;a, b).

1=0
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It follows that for n > 1,

Zn: (?) (b — an—1)7""g] (0;a,b) = 0. (7.2)

=0

The sequence {gIL(O, a, b) is uniquely determined by the above recurrence and initial values gg(O; a,b) =
17 91(07 a, b) = _(bO - CL())+.

Theorem 7.1

Py(r1y. o yTn; 81y, Sn) = (—1)"9;2(0; TlyeeosTn;S1ye--s8n) (7.3)

To prove Theorem 7.1, it is sufficient to show that

n
S (%) (i1 = ) Rlrs) = (7.4
i=0
for n > 0, and Pj(r,s) = (s; — r1)+. The initial value is clear. In the following we give two proof
of equation (7.4). The first one is based on a weighted version of inclusion-exclusion principle.
The second is an involution on the set of “marked” parking functions, which reveals some intrinsic
structures of two-sided parking functions.

First Proof of (7.4). Let M(S) be the set of all sequences a of length n such that alg is a
(r,s)-parking function of length |S|, and each term in alge lies in [ry, s;y1), where S¢ = [n] \ S.
Then (7.4) is equivalent to 3" ¢(—1)I51|M(S)| = 0, where the sum ranges over all subsets S C [n].
For any sequence a, let T[a] = {S: a« € M(S)}. It is sufficient to show that

S (-1t o, (75)

TeTa]

Observe that if « € M(S) and S C ', then o € M(S’). Hence T[a] is a filter in the power set
of [n]. T[a] # 0 if and only if « is a (r,s)-parking function. When T'[a] # 0, let Sy, ..., S, be the
minimal elements of T'[a]. Si,...,S, satisfy the following properties.

1. |S;| < n. For any (r,s)-parking function «, deleting the largest element which is in [r,, s,,),
the remaining is a (r,s)-parking function of length n — 1. Hence T'[a] # {[n]}.

2. |S1| = |S2] = -+ = |Sy| = k for some k < n. Assume k = |S1| < |S2| = £. The condition
a € M(S1) implies all terms of « are less than si;1, and at least n — k of them are larger
than or equal to r,. In particular, the largest element in alg, lies in [ry, sg+1). Then S is
not minimal.
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3. S{USyU---US, # [n]. Otherwise, every term in « appears in some (r,s)-parking function
of length k£ < n, and hence less than s;. And any term in a position of S7 \ S is greater than
or equal to r,. Hence the minimal element of T'[a] has length < |S;| — 1, a contradiction.

Denoted by F(Sy,...,S,) the filter of the power set of [n] generated by Si,...,S,, and

W(F(S1,..,8) = > w(),
TE.F(Sl,~-~,Sr)

for a weight function w(T'). Note that F(S1,...S,) = F(S1) U...F(S;), and F(S;) N F(S;) =
F(S; U S;), using Inclusion-Exclusion, we have

W(F(S1,...,S)) = ZW(]-"(SZ-)) =Y W(F(SiUS)) + > W(F(SiuS;USe)) —--- .

i<j i<j<k

Letting the weight w(T) = (—1)!71. Formula (7.5) follows from the equation W (F(S)) = (—1)" 15| =
0 whenever S # [n]. O

Second Proof of (7.4). We give a bijective proof for the equivalent form

> (?) (si1—7a) ' Pir,s) = > (?) (Siv1 — )" Py(r, 8). (7.6)

i even i odd

The left-hand side of (7.6) is the cardinality of the set M of pairs («, S) where « is a sequence of
length n, S C [n] with |S| even, such that «|g is a (r,s)-parking function of length |S|, and any
term in age lies in [ry,, 5/g/4+1). The right-hand side of (7.6) is the cardinality of the set N of pairs
(a, S) where (a, S) is similar as those appeared in M, except that |S| being odd.

For a sequence «, let m = max(«) be the first maximal entry of a. Let pos(m) be the position
of m. Define o : M +— N by letting o(«, S) = (a, T') where

T_ { (o, S\ {pos(m)}), if pos(m) € S,
(o, SU{pos(m)}), if pos(m) ¢ S.

The map o is well-defined: For any pair (o, S) with |S| even, clearly |T'| is odd.

Case 1. If pos(m) € S, then deleting m from the subsequence in S, we obtain a (r, s)-parking
function of length |S| — 1 = |T|. The condition that m = max(a) and m € [r|g|, s|s|) implies that
for any term z in a|re, £ < m < 5|5 = 8741 In addition, if S¢ # (), then m > x > r, for any
x € S% if S¢ =0, then « itself is a (r, s)-parking function of length n, hence m > r,. This proves
that in the case pos(m) € S, (o, T) € N.

Case 2. If pos(m) ¢ S, then any term x € S¢ lies in [ry,, 8541) € [0, 8|g42)- As m € [rp, S|5)41),

joining m to the subsequence on S will result in a (r, s)-parking function of length |[S| +1 = |T].
In both cases, ¢ maps a pair in M to a pair in N.
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It is easily seen that o has the inverse map o~ (o, T) = (o, S) where
g { (o, T\ {pos(m)}), if pos(m) e T,
(o, TU{pos(m)}), if pos(m) ¢ T.
This proved that o is a bijection from M to N. O
Equation (7.1) should be compared with following formula of Steck [11, 12] for the cumulative

distribution function of the random vector of order statistics of n independent random vaiables
with uniform distribution on an interval. Let

0<r <rp<--
0<s3<s2< -

Ssnéla

be given constants such that r; <wv; fori=1,2,...,n. If X(1), X(9),..., X(,) are the order statistics
in ascending order from a sample of n independent uniform random variables with ranges 0 to 1,
then

Pr(r; < Xg) < 8,1 <i <n) =nldet|(s; — ;) /(G —i+1)]]. (7.7)

The difference between equations (7.1) and (7.7) is that in a (r,s)-parking function, the sequence
can only assume integer values. While a uniform random variable in [0, 1] corresponds to real-
valued parking functions, [2]. Hence equation (7.1) can be viewed as a discrete extension of the
Steck formula (7.7).

The equation (7.4) can be extended to the sum-enumerator of (r,s)-parking functions. Define
Salgir,s)= Y gutrten
oz=(a1,...,an)

where the sum ranges over all (r,s)-parking functions of length n. With a similar proof to that of
(7.4), we can show that

n

S0 () sy = ()" Siaies) =

i=0
where the factor s;11)q — (rn)q is 0 if r,, > s;11. Hence, the sum-enumerator is a specialization of
the polynomial P, (r,s):

Theorem 7.2
Sn(Q§ r, S) = Pn(r(q)’ S(q)),
where
r(a) = ((r1)g: (12)gs - - -+ (Tn)q),
and

s(a) = ((s1)gs (82)gs - -+ (8n)q)-

22



7.2 Lattice paths with two-sided boundary

The number of lattice paths with two boundaries was obtained as a determinant formula by Steck
[11, 12]. Such enumeration and various generalizations has been extensively studied, for example,
in [4, Chapter2]. Hence we just list the main results on the subject, and explain the connection to
biorthogonal polynomials.

Theorem 7.3 (Steck) Let ag < a3 < -+ < ay and by < by < --- < by, be sequences of integers
such that a;,b;. The number of sets of integers (ro,71,...,7m) such that 1o < r1 < s < Ty and
a; <1y <b; for 0 <i<m isthe (m+1)-th determinant det(d;;) where d;; = (bi_‘;f;ti_ll_l) ifi<j
and b; —a; > 1. Otherwise d;; = 0.

Denoted by LP,(a,b) the number of lattice paths (xg,z1,...,2p—1) from (0,0) to (z — 1,n)
satisfying a; < z; < b; < x. Steck’s formula gives

(bi — aj)+
LP,(a,b) = det o . 7.8

(a,b) ¢ [( j—i+1 (7.8)
Formula (7.8) is a specialization of extended difference Goncarov polynomials. Given two sequences

a = (ag,aq,az,...) and b = (by, b1, ba,...), let g;f@(x;a, b) = g;f@(x;ao,al,...,an_l;bo,bl,...,bn_l)
(n=0,1,2...) be the sequence of polynomials biorthogonal to the operators

o
bs — _
Vg(A) = ASZ(—l)’"<( s 7 fstr 1)+> AT (7.9)
r
r=0
Then
b —
3l (0;a,b)) = n! det[<(,2 ,“J)+>] = n!LP,(a,b). (7.10)
j—i+1
These equations enable us to enumerate LP,(a,b) from the theory of biorthogonal polynomials.
Since generally, recurrence relations and generating functions are major techniques to solve a count-
ing problem, we show how such results on LP,(a,b) follow from the properties of g},T@(O; a,b)).

First, the linear recurrence (3.4) becomes

2 = Z e pyne <(b" - a"‘.l)+>§3(w; a,b)

n—1

It follows that

o= S0 (M) Gl = e (M e,

n—1 n-—1
=0



Equation (7.11) gives a linear recurrence to compute LP,(a,b). This equation has been obtained in
[4] as well, see equation (2.37). One can also prove it combinatorially by counting alternatively the
set M; of all pairs («, i) where o = (v, g, ..., ap) is an integer sequence satisfying (1) a; < ag <
e < g, (2) a; < a; < bj for each 7 =0,1,...,4, and (3) Qi1 < Qyo < - < Oy € [an,biﬂ)"_i.
By a similar argument, if one define

Area,(q;a,b) = E :qmo+ﬂc1+---+mn,1—ao_..._an717

Then .
don = Z(—l)i <(bZ B an_,l)+> Area;(q;a,b).
q

n—1
1=0

From the Appell relation

L Nt py¥n(®)
(1_t)x _r;)gn(xﬂaﬂb) n' ’

we get the identity
Yalt) _

1,
n!

> LP.(a,b)
n=0
where 1, (t) is given in (7.9). In particular, when a; = ki + ¢, b; = ki + d with ¢ < d, i.e., lattice
paths are restricted in a strip of width d — ¢, ¥, (t) = t" f(t) where f(t) is a polynomials of degree

4—¢7 Hence the sequence LP,(a,b) has a rational generating function
k

= |
LP,(a,b)— = —.
2 L By = 75
It remains true even the initial boundaries a;,b; for ¢ = 0,1,...,T are arbitrary.
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