Examples

In this introductory chapter, we list a number of concrete examples of
T-functions, noting the elements they have in common, but postponing a formal
definition to subsequent chapters.

The first case is the simplest nonlinear periodic Hamiltonian system with one
degree of freedom: the pendulum. In the Hamilton—Jacobi approach, Hamilton’s
characteristic function, evaluated on the energy level sets, is the logarithmic
derivative of the Weierstrass o-function. This is our first example of a 7-function.
The equations of motion are expressible as a bilinear equation for the o-function,
providing the first instance of an equation of Hirota type.

Turning to nonlinear integrable evolution equations that are PDE’s in
one spatial and one time dimension, such as the KdV equation, the sim-
plest reduction is to travelling wave solutions with constant velocity. These
again satisfy a Weierstrass-type equation, just like the pendulum. The sep-
aratrix, where the 7-function is simply a hyperbolic cosine, corresponds to
1-soliton solutions. The 7-functions corresponding to multisoliton solutions are
expressed as the determinant of a matrix whose entries are linear exponen-
tial functions of the flow variables, which again satisfies a bilinear system
of Hirota type. Multisoliton solutions of the more general integrable KP
(Kadomtsev—Petviashvili) hierarchy are similarly given in terms of r-functions
having determinantal exponential form, also satisfying the Hirota bilinear
equations.

We next consider the basic building blocks from which all KP 7-functions are
constructed: the Schur functions, which are polynomials in the flow parameters,
whose logarithmic derivatives provide rational solutions of the hierarchy. Other
examples include the Toda lattice, an integrable multiparticle system on the
line with exponential nearest-neighbour interactions and the Calogero—Moser
system, another integrable multiparticle system on the line whose dynamics
coincide with the pole dynamics of rational solutions of the KP hierarchy. The
“ultimate” generalization of the pendulum then follows: the so-called finite gap
or multi-quasi-periodic solutions of the KP hierarchy, where the 7-function is
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simply expressible in term of multivariable Riemann 6 functions associated to
the period lattice of an algebraic curve of arbitrary genus.

Further specific examples of KP 7-functions are provided by the partition
functions for various types of random matrix models. These include cases where
the matrix integrals do not necessarily converge, nor does the expansion in the
basis of Schur functions. They may, however, be viewed as formal expansions
that serve as generating functions for various combinatorial invariants such as:
intersection indices on the moduli space of marked Riemann surfaces, or Hurwitz
numbers, which enumerate branched covers of the Riemann sphere.

The characteristic features shared by all these examples are listed at the end of
the chapter. A preliminary interpretation of these is given in Chapter 2, in terms
of abelian group actions on a Grassmann manifold. This anticipates the Sato—
Segal-Wilson approach to KP 7-functions, whose detailed development begins
in Chapters 3 and 4 and continues throughout the remainder of the book.

1.1 The pendulum and the KdV equation: elliptic function solutions
1.1.1 The pendulum

Consider the motion of a simple pendulum, consisting of a point mass m sus-
pended on a massless rigid rod of length L, subject to the force of gravity
(Fig. 1.1). The Lagrangian of the system, expressed in terms of the angle ¢
from the vertical, is the difference between kinetic and potential energies:

L(¢,¢) = %mLQQ's? — 2mgL sin® g (1.1.1)

where g is the acceleration due to gravity.

Fig. 1.1. The pendulum

The total energy, which is conserved, is the sum

1 .
E= 5mL2¢2 4 2mgL sin® % (1.1.2)
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Introducing the coordinate

q=: sin?, (1.1.3)
2
we have
.1 . 1 .
g = 5 cos §¢: 5\/1—q2q§, (1.1.4)
and the Lagrangian takes the form
i
L(q,q) = 2mL21 5 — 2mgLq®. (1.1.5)
—q
The momentum conjugate to ¢ is
oL q
= —— = 4mL? 1.1.6
Pi= gy AT (1.1.6)

and the Legendre transformation gives the Hamiltonian as the sum of kinetic
and potential energies:

1
H = ——(1—¢*)p* + 2mgLq>. L.1.
(@:p) = 751 = )p” +2mgLq (1.1.7)
Since the system is autonomous, the total energy is constant
1
——(1—¢*)p*+2mglg®* =E 1.1.8
g2 L= @)p” +2mgLg (1.1.8)

and a first integral of the equations of motion is given by its level curves. Sub-
stituting (1.1.6), this can be integrated directly, giving ¢(¢) implicitly in terms
of an elliptic integral.

It is worthwhile, however, to also consider the problem using the Hamilton—
Jacobi method. For this, we define a new momentum variable P, which is a
constant of motion, by

2mgLP? := H(q,p), (1.1.9)
and seek a generating function S(g, P), Hamilton’s principal function, for the

transformation from (g,p) to new canonical coordinates (@, P) in which the
equations of motion are trivial. The transformation is defined by

p= %j’ Q= 275;’ (1.1.10)
and the Hamilton—Jacobi equation is
H (q, Z‘j) = FE (1.1.11)
or, more explicitly,
<8S>2 = 16m2gL3H. (1.1.12)
dq 1-¢?
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The solution is given by an elliptic integral of the second kind:

a [p2 _ ;2
S(q, P) = 4m\/gL3/ %dw, (1.1.13)
90 L—z
where the constant of integration is absorbed into the choice of initial point ¢q.
The coordinate canonically conjugate to P is thus given by an elliptic integral
of the first kind

1 dx
=4m L3P/ , 1.1.14
R A e .
defined on the curve
22 = (1—2%)(P? - 2?). (1.1.15)
In the canonical coordinates (@, P), the equations of motion have the trivial
form
dP o0H
— =——==0 1.1.16
&= 20" (1.1.16)
dQ oH
L A 1.1.1
o~ ap = dmglP, (1.1.17)

which, when integrated, give a linear flow in time
Q(t) = Qo +4mgLPt, P(t) = F,. (1.1.18)

Viewing Hamilton’s characteristic function S(g, P) as a function of time,
evaluated on the energy level sets, we have

a®)  [p2 _ ;2
q(0) o

Changing the integration variable in eq. (1.1.13) from x to y := 22 gives

9

v(t) dy B
/vo —y(y 0 =9 =2 ft’ (1.1.20)
where
v(t) :== (), wo:=wv(0), e:=P? (1.1.21)
and

o(t) o
S(q(t), P) :2mL¢gT/ ,/y(li_yy)dy. (1.1.22)

Introducing the rescaled, translated function

L e+1
u(t)v( gt) 3 (1.1.23)
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the inverse of the elliptic integral in (1.1.20) becomes a first order differential
equation in standard Weierstrass form:

(u')? = 4u® — gou — g3, (1.1.24)
with coefficients
4 , 4
9225(6 —e+1), ggzﬁ(e—i-l)(e—Z)(Qe—l). (1.1.25)
The general solution to (1.1.24) is given by the Weierstrass g-function
u(t) = p(t — to) (1.1.26)

for these parameter values, and any initial value constant to € C.
In general, p is defined by

1 1 1
= — —_— - — 1.1.27
=5+ X oo (11.27)
weL\{0}
where the sum is over the integer lattice L in the complex plane
L = {2mw; + 2nws : m,n € Z} (1.1.28)

generated by any non-collinear pair of elliptic periods (2w;,2ws € CT). This
satisfies the Weierstrass equation [280]

(9")? = 49" — gop — 93, (1.1.29)

for modular constants (g2,gs) determined from the lattice periods by the
Eisenstein series

1 1
g2 =60 Y 5 g3 =140 > — (1.1.30)
weL\ {0} weL\{0}

It can also be expressed as a second logarithmic derivative:

d2
p(z) = —wln o(z) (1.1.31)
in terms of the Weierstrass o-function
z z 22
o(z):=z ][] (1 - E) exp <w + W) . (1.1.32)

weL\{0}
Taking the first derivative of (1.1.29) gives
g
(1) = 6°(1) — L.

Substituting (1.1.31) in (1.1.33) gives the equation of motion in bilinear form in
terms of o

(1.1.33)

oo’ — 40" + 3(0.//)2 _ 95202 =0, (1.1.34)
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where ' := %. Equivalently, (1.1.34) may be expressed in a more symmetrical
way [74] as
(A* — go) (o(t —to)o(t' —to)) |s=¢ = 0, (1.1.35)
where
d d
== - —. 1.1.36
dt dt ( )
Differentiating Hamilton’s characteristic function (1.1.19) with respect to t
gives
0S(q(t), P
% =dmgL2p(t —ty) + & (1.1.37)
where
4 2
&= g(mgL - E). (1.1.38)
So, within an integration constant, we have
a(l
S(q(t), P) = — (6“:) + &t (1.1.39)

Remark 1.1.1. The logarithmic derivative formula (1.1.31) expressing the
general solution u(t) in terms of the Weierstrass o-function will reappear in sub-
sequent examples, as will the bilinear form (1.1.85) of the equation it satisfies.
This is the first example of a T-function generating the solution of an integrable
nonlinear equation. It is seen here as closely related to Hamilton’s characteristic
function S(q(t), P); i.e., the complete solution of the Hamilton—Jacobi equation
evaluated on the level sets of the conserved quantities.

1.1.2 Travelling wave solutions of the KdV equation

The Weierstrass gp-function also appears in another context relating to integrable
systems: travelling wave solutions of the nonlinear partial differential equation

duy = 6uUy + Ugpy, (1.1.40)

known as the Korteweg—de Vries (KdV) equation, which describes nondissipative
shallow water waves in a narrow channel*. Choosing u(z,t) to have the form of
a travelling wave

u(z,t) = Uz + ct), (1.1.41)

* The renewed study of the KdV equation, started in the mid 1960’s, led to the discovery of
solitons, the inverse scattering method [95-98] and the subsequent flood of interest in
completely integrable systems with infinite degrees of freedom.
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where U is a function of a single variable z := x + ¢t, and c is the velocity, the
KdV equation reduces to the ODE

4eU' = 6UU + U, (1.1.42)
Integration and multiplication by U’ gives
4cUU" = 302U + U"U’ + U, (1.1.43)

where « is an integration constant, which can again be integrated to give the
first order equation

. 1
20U = U* + 3 U + aU + 3, (1.1.44)

where (3 is a second constant of integration. This can now be reduced to the
Weierstrass standard form by the substitution

2c
U(z) = —2p(z + 20) + 3 (1.1.45)
where zo € C is an arbitrary constant and the modular forms (g, g3) determining
p(z) are
4« 83 ca B
_AC Y nd = P 1.1.46
T T (1.1.46)
The formula
0? o2
u(x,t) = 2@111 [66’” o(x+ct+ zo)} (1.1.47)

thus gives the general travelling wave solution to the KdV equation, a simple
example of an elliptic function solution to a nonlinear evolution equation.
The function

T(z,t) = e%mza(x—kct—kzo) (1.1.48)

c i t 1
— Ken? gra (wtettzo)® (”“rcﬂo pog2. “’2> (1.1.49)
2&)1 2 2Wl w1

where 0(z; 7) is the Jacobi 0 function

9 . = 7ri'rn2+27rizn — ﬂ 1.1.
(z;7) E e , T o (1.1.50)
nez
K is a nonzero constant and
o' (w1)
= 1.1.51
Uit cr(wl) ( )

is another example of a 7-function that, in this case, generates the elliptic func-
tion solution of the KAV equation representing generic travelling waves for this
case.
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1.1.3 Degeneration to the trigonometric/hyperbolic
case: the separatrix

In terms of the pendulum, the elliptic integral (1.1.20) degenerates to a
trigonometric one at the critical energy

E..;; = 2mgL, (1.1.52)

and therefore the solution, either for the pendulum or the travelling wave of the
KdV equation, can be written in terms of elementary trigonometric/hyperbolic
functions. The corresponding solution of the pendulum problem is known as the
separatriz, i.e., the special level curve E = E.,.;; of the energy on the phase space
of the pendulum in the coordinates (¢, ¢). (See Fig. 1.2, where the separatrix
E = E.;;+ is indicated.)

D@ P,

Fig. 1.2. Level curves of the energy E of a pendulum in the (¢, $) plane

Similarly, if both integration constants o and § in (1.1.44) are chosen to be
zero, the discriminant for the Weierstrass equation vanishes:

A= g3 —27g2 =0, (1.1.53)

and the general solution to (1.1.44) can be obtained by using elementary
hyperbolic functions:

U(z) = 2esech?(Ve(z + 20)). (1.1.54)

Since U(z) can be written as a second logarithmic derivative
d2
Uz) = ZEIn cosh(ve(z + 20)), (1.1.55)
the corresponding solution to the KdV equation can be represented as
32
u(z,t) = QWIn [cosh(v/e(z + ¢t + 20))] (1.1.56)
x

which is known as the one-soliton solution to the KdV equation, associated to
the simple exponential type of 7-function

1
7(2,t) = cosh(ve(x + ct + 20)) = 3 (e\/E($+ct+zo) + e*ﬁ(m+ct+zo)) . (1.1.57)
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1.2 Multisoliton solutions of KAV and KP
For a given positive integer N, choose 2N complex numbers

{ate=1,...,n and {yx}tr=1,... N (1.2.1)

with all a’s pairwise distinct and all vx’s nonzero. Define NV functions
y(t) = eisi B0k 4oy eXZatian)’ g = N, (1.2.2)

where t is an infinite sequence of variables

t = (t1,t0,...), (1.2.3)
referred to as the higher KAV flow variables or times. Note that
0 - ; oo i
u(4) 1= rue(t) = () |50 10k 4 (—1)ly e o' (1:2.4)
1
> . 1
, cosh (Z t2i+1ai2+1 —3 log 'yk> [ even
= 2(a)' /e el =0
. - ; 1
sinh (ZO t2i+1ai +_ 5 log %) { odd.
(1.2.5)

Now define the 7-function Té]lv)a N1y (B) as the Wronskian determinant

y1(t) ya(t) o yn(t)
Y1 (t) ya(t) - yn(t)
To(tjlv,?u,azvﬁl,...mv (t) = : . . . (1.2.6)
R (O B S () IERRRRNY i (9
y1(to) y2(to) yn (to)
o W iy y; (to) y5(to) Y (to)
= elvi=1 k=1 %k L2 . . ) ) ,
NV 0) T 0) oy (o)

where to := (t1,0,13,0,...), and the derivatives {y;...y;(N~D}} are taken with
respect to x = t1. The function To(zjl\{?_l,aNm,_.ﬁN (t) has the remarkable property
that twice its second logarithmic derivative, evaluated at the parameter values
(tl =x,to =0,t3 =1, t; =0, 7 > 3)

82
u(zx, t) := 2@ log Téjl\?..,azv,'yhu-,’m(

satisfies the KdV equation (1.1.40). Solutions of this form are called standard
N-soliton solutions to the KdV equation.
More generally, if we choose 3N complex constants

{ak, B, Vi fr=1,..Nn (1.2.8)

2,0,¢,0,0...) (1.2.7)
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with ag, Oi’s all distinct, v, # 0, and define the functions

Yi(t) i= ez tioe 4 ezt t"ﬂfv, k=1,...,N, (1.2.9)
we arrive at the more general Wronskian determinant
yi(t) ya(t) yn(t)
y1(t) ya(t) o yn(t)
N) ._
T&Bﬁ(t) = : : : . (1.2.10)
N—-1 N—-1 N-1
A OB A G T S )
The function
( B2 (<N)( tt )) (1.2.11)
u(@,y,t) =255 08 (75 5@ Y titas- . 2.

can then be shown to satisfy the 2 + 1 dimensional nonlinear partial differential
equation

known as the Kadomtsev—Petviashvili (KP) equation (which plays a prominent
role in plasma physics and in the study of shallow water ocean waves), together
with an infinite set of further nonlinear autonomous PDEs, each involving par-
tial derivatives of finite order with respect to a finite number of the KP flow
parameters t = (t1,t2,...). These are collectively known as the KP hierarchy.
They may all be deduced from a single family of bilinear relations known as the
Hirota bilinear equations, (see Section 1.10 below), satisfied by the 7-function
é{\gy(t)’ and by all solutions of the KP hierarchy. Solutions of the form (1.2.10)
are referred to as standard N -soliton solutions of the KP hierarchy in Wronskian
form.
If 3; = —a; for all j, the standard KP-solitons are independent of y = ¢, and

all further even flow parameters {t2;} and reduce to KdV N-solitons, since

2 3 _ 2_,.3 2 3 _ 48
ewakerakthak_’_,yke raptyay—tay _ Jyag [ea:ak+tak+,yke T —tog, , (1.2'13)

and the second logarithmic derivative in x eliminates the y-dependence.
The Wronskian formula (1.2.10) for the 7-function Tg\g _(t) can also be rewrit-
ten in a more general determinantal form [102,104] (detailed in Section 6.1) as
Té]\;_.)’y(t) — det(AeXT1 6B 0T, (1.2.14)

where, for (1.2.10), A is the N x 2N double Vandermonde-type matrix

aq ay - an B B2 - BN
A= . . . . ) ) , o, (1.2.15)
N1 N1 L gN1 gaen guet g
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B is the diagonal 2N x 2N matrix

B:diag(alao@a"'7O[N7/61762a'"aﬂN) (1216)

and C is also N x 2N, with the special form

10 -+ 0m 0 - 0
C=1|. . . . . . . . (1.2.17)
00 -1 0 0 -
General N-soliton solutions of the KP hierarchy are of the form
7 o (t) = det(AeZ=1 B CT), (1.2.18)

where A and B are as above, but C can be an arbitrary N x 2N complex
matrix of full rank. Such solutions were introduced and systematically studied
by Matveev, Zakharov and others [102, 104, 142,290, 293]. The necessary and
sufficient conditions that they be nonsingular for arbitrary real values of the
flow parameters (t1, s, - - ) were derived by Kodama and Williams [46,170-173].

1.3 Schur functions

Recall that, for a set of indeterminates x = (x1, ..., 2, ), the n x n Vandermonde
matriz V(x1,...,T,) is defined as
Vij(a1,. .. xn) =27 1<d,j<n. (1.3.1)

Its determinant, denoted

Awy, ... wp) o= det(z] ™) = [ [ (2 — 25), (1.3.2)
i<j
is called the Vandermonde determinant.
Consider an integer partition (see Appendix A)
)\Z()\l,...,)\g()\)), A1 Z-“Z)\g()\), i € NT (1.3.3)
of length £(\) and weight |\ = Zf:)‘l) Ai. The Young diagram of A consists
of £(X\) vertically stacked, left-aligned rows of \; square boxes, i = 1,...,£(}\),

weakly descending downward. Figure 1.3 gives an illustration for the partition
A=(3,1).

[ ]

Fig. 1.3. Young diagram of the partition (3,1)
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In the following, we use the notation [z] for the special infinite sequence

defined by
2 3
2] == (aﬂ;”’;) : (1.3.4)

More generally, for a set of n indeterminates x = (21, 22,...,x,) we associate
the following infinite sequence:

[x] :Z[mk] = < xk,;in,?&in,) , (1.3.5)
1 k=1 k=1

k=1 k=

which are, up to a normalization factor, the power sum symmetric functions
(Appendix D, eq. (D.1.20))

n
ti=pi/i, pi= ZJUZ- (1.3.6)

k=1
The simplest definition of the Schur polynomial sx([x]) in the indeterminates
(z1,...,2,) associated to a partition X is given by Jacobi’s bialternant formula

[ det (a3
,j<n
sa([x]) = == — (1.3.7)
det (277"
1<ij<n J

(See Appendices A and D for notation and definitions regarding partitions
and symmetric functions.) Due to cancellations of zeros, this is actually a
homogeneous symmetric polynomial in x of degree || (see Appendix D.1).
Alternatively, viewing the Schur functions sy(t) as functions of the infinite
sequence of parameters t = (¢1,to,...) defined in (1.3.6), they can be expressed
by the Jacobi-Trudi determinant formula (see Appendix D.1.2, eq. (D.1.42)).

= ] 1.3.
()= _det (b —is () (133

where h;(t) := s(;)(t) are the complete symmetric functions, which are graded
polynomials in (¢1,t2,...) of weight j, with ¢; assigned the weight i. These are
obtained from the generating function formula
[T —2ar)™t = X" = 3" hy(6) 27, (1.3.9)
a=1 §=0
The bialternant formula (1.3.7) is equivalent to the Jacobi-Trudi formula (1.3.8)
if we set t = [x].
Schur functions, viewed as depending on an infinite set of unconstrained flow
parameters t = (1, t2,... ), are all 7-functions of the KP hierarchy. (See Section
1.10 below and Sections 3.2 and 3.6 for full definitions and details.) In particular,

the function
A 0
uN (2, y,t) = Q@IH (sa(x,y,t,0,0,...)) (1.3.10)
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is a rational solution of (1.2.12). For example, choosing A to be a staircase
partition (see Figure 1.4), i.e., of the form

A=(m,m—1,...,2,1), (1.3.11)

Fig. 1.4. Young diagrams of the staircase partitions n =1,2,3,4,5

and setting y = 0, the rational function
U (2, 1) 1= T h 2 (0, 1) (1.3.12)

satisfies the KdV equation (1.1.40). It is well-known [13,16] that these are the
most general solutions of the KAV hierarchy that are rational in x for all values
of the parameters t and vanish as z — co.

1.4 Rational solutions of the KP equation and
the Calogero—Moser system

There exist further solutions of the KP equation (1.2.12) that are rational in
x and vanish as |z| — oo for all values of the variables y and ¢. The partial
fraction decomposition of such functions can be shown to have a rather special
form [16,179,180,282].

Exercise 1.1. Show that if u(x,y,t) is a solution of (1.2.12) that is rational in
the variable  and vanishes as |z| — oo, it must be of the form

n

1
u(z,y,t) = _2; W, (1.4.1)

for some positive integer n. That is, © may only have second order poles in x,

and each double pole has the same constant coefficient —2.

The evolution of such solutions of the KP equation is therefore reduced to the
analysis of the motion of the poles in terms of the variables y and ¢. It was shown
by Krichever [179,180] that the dependence of the poles {x(y,¢)}7_, on the
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y variable is determined by Hamilton’s equations for the rational Calogero—Moser
many-body system [43,203], governed by the Hamiltonian

H=Z Zpk—kz (1.4.2)

i<J
where

qr 1= —iTk, k= ..., (143)

{pk}7_, are the momenta canonically conjugate to the position variables {qx}}_;
and y is the time variable.

This is a completely integrable Hamiltonian system on the 2n-dimensional
phase space C™ @& C*™ with symplectic form

n
w=Y_dg; Ndp; (1.4.4)
j=1
since it possesses n functionally independent Poisson commuting invariants.
Calogero [43] and Moser [203] showed that the equations of motion can be
interpreted as isospectral deformations of the n x n Hermitian matrix

7 1
pl ...
. q1 — q2 q1 — qn
) 1
p2 ...
L:=|%2—a 42 — qn (1.4.5)
1 )
DR p7L
Ldn — 41 gn — Q2 J

e., deformations that preserve the eigenvalues of L. The family of Poisson
commuting invariants {Hq, ..., H,} can be chosen as the trace invariants

H; = (-1)tx(L7), j=1,...,n. (1.4.6)

In fact, extending this definition to all positive integer values j € N, these
all Poisson commute (although they are not functionally independent). Their
Hamiltonian flows therefore generate an infinite abelian group action

f) (a1, qnsp1y---,0n) = (@(t),. .. g
f(0) =1d, () f(

on the phase space, where t = (t1,t2,...) are the commuting time flow

);p1(t), - -5 pn(t)),

qn (t
f(£) = f(t+¢) (1.4.7)

parameters corresponding to the Hamiltonians (Hy, Ha,...).
The flow associated to H; corresponds to simultaneous translation of all the
2r’s. The first nontrivial Hamiltonian Hs coincides with —2H in (1.4.2). The

third Hamiltonian Hz = tr(—L3) governs the t-dependence of the pole loca-
tions of u(x,y,t). The higher Hamiltonians of the Calogero-Moser system can
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be shown to correspond to the higher KP flows [254], which effectively embeds
the simultaneous solutions of finite dimensional Calogero—Moser system into the
infinite dimensional KP hierarchy.

The 7-function associated to rational solutions of the KP equation correspond-
ing to solutions of the Calogero—Moser system can be derived most naturally in
the context of the symmetry reduction construction of Kazhdan, Kostant and
Sternberg [166]. This was further extended to complex solutions of KP by Wil-
son [282], who complexified the phase space to include the cases of colliding
particles.

Consider pairs of complex n x n matrices X and Z such that the rank-1
condition

rank (XZ - ZX -1,)=1 (1.4.8)

holds, where I,, is the n x n identity matrix. For any pair of such matrices, there
exists a pair of nonzero column vectors v,w € C" such that

XZ - ZX —1, = vu'. (1.4.9)
Let W,, denote the set of quadruples (X, Z, v, w)
W, ={(X, Z,v,w) € gl(n,C) x gl(n,C) x C" x C"}, (1.4.10)

viewed as a complex 2n(n+1)-dimensional phase space with symplectic structure

w = tr(idX A dZ + dv A dw'), (1.4.11)
and let C,, C W,, denote the submanifold consisting of {(X, Z,v,w)} satisfying
(1.4.9)

Cn={(X,Z,v,w) € gl(n,C) x gl(n,C) x C" x C" : XZ — ZX — I, = vw'},
(1.4.12)
This is actually the condition
J=1 (1.4.13)
for the moment map J : W,, — gl*(n, C) defined by
J=XZ-ZX —vu', (1.4.14)

which generates the Hamiltonian action

GL(n,C) x Wy, — W,
(9,(X, Z,v,w)) = (9Xg~*,9Zg7 ", gv, (¢")'w), g€ GL(n,C). (1.4.15)

The Poisson commuting Hamiltonians {Hj }x=1,. . defined in (1.4.6) are invari-
ant under this action. Therefore, the moment map (1.4.14) is constant under
their flows, and we may pass to the quotient space C,, = C,,/GL(n, C).
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If the matrix X in a quadruple (X, Z,v,w) € C,, is diagonalizable, it can be
shown [166,282] that X has distinct eigenvalues and the equivalence class defined
by the GL(n, C) orbits has a representative of the form (iD, L, e, —e), where

D :=diag(q1, - ,qn), e=|.], (1.4.16)
1
and L is of the form (1.4.5). Letting g € GL(n, C) be the unique element that
diagonalizes L and stabilizes e:

L=g 29, ge=ce, (1.4.17)
where
Zy = diag(fi, ..., 0n), (1.4.18)
and defining
X :=igDg™!, (1.4.19)

it follows (cf. Chapter 6, Section 6.2.4) that the integrated flow can be expressed
as

X(t) = Xo — i ty(Zo) 1. (1.4.20)
k=1

The 7-function corresponding to the pair (Xo, Zy) is defined to be [282]

o0

T(x.2)(t) = det <—X0 +) kthé“l) , (1.4.21)
k=1

where the matrix argument is given by the integrated Calogero—Moser flows.

Identifying x = t; and applying the formula

_ P ()

u(t) o (1.4.22)

then gives the rational solution (1.4.1) of the KP hierarchy. In particular, the
corresponding rational solution of the KP equation is

62
u(z,y,t) = Qﬁ log (det (X +2Z —yZ* +t2%)). (1.4.23)

x
Note that, similarly to the soliton solutions of KdV and KP discussed in Sec-
tion 1.2, the 7-function 7(x z)(t) in (1.4.21) can be written in the equivalent

form [102,104]
T(X,Z)(t) = det(Axoezgil “BiCT), (1.4.24)
with the N x 2N dimensional matrices Ax, and C defined as

Axy = (L., —Xo-1,), C=(I,, L,), (1.4.25)

0

https://doi.org/10.1017/9781108610902.002 Published online by Cambridge University Press


https://doi.org/10.1017/9781108610902.002

1.5 KP 7-functions associated to algebraic curves 17

where X is any matrix Xy € Mat™*™ that satisfies
(X0, Zo] = I, — eet, (1.4.26)

and

By, — (ZOO ZIO> . (1.4.27)

1.5 KP t-functions associated to algebraic curves

Let X be a compact Riemann surface of genus g and fix a canonical homology
basis

al,...,ag,bl,...,bg (151)
of Hy(X,Z) with intersection numbers
aioaj:biobj:O, aiobj:&-j, ].S’L,ng (152)

Let {wi}i=1,.. 4 be a basis for the space H'(X) of holomorphic differentials
satisfying the standard normalization conditions

j{ wj = 6ij, % wj = Bij, (153)
a; b,

J
where B is the Riemann matriz of periods. The matrix B belongs to the Siegel
upper half space (see Appendix F and [256]),

Sy = {B € Maty,,(C) : B" = B, 3(B) is positive definite} . (1.5.4)
The Riemann 6 function on CY9 corresponding to the period matrix B is defined
to be
0(Z|B) = Y BTN, (1.5.5)
Nezs

Choose a point po, € X, a local parameter ¢ in a neighbourhood of p,, with
{(pxo) = 0 and a positive divisor of degree g

g
D:=) pi, pi€X. (1.5.6)

i=1
For any positive integer ¥ € NT let ; be the unique meromorphic differential

of the second kind characterized by the following conditions:

(a) the only singularity of Q) is a pole of order k 4+ 1 at p = po, with vanishing
residue,
(b) the expansion of Qj around p = ps, is of the form

QO = d(C_k) + Z Qijgjdc, (157)

j=1
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(¢) Q4 is normalized to have vanishing a-cycles:

é;%:o (1.5.8)

Denote by Uy, € C9 the vector of b-cycles of €y:

(Ug)j = f; Q. (1.5.9)

J

Denote the image of D under the Abel map A: S9(X) — CY
9 Pi
E:=AD) e C? E;=A;D):= Z/ w; (1.5.10)
j=17Po

with arbitrary base point pg.
Define the 7-function associated to the data (X, D, ps, () as

)
T(X,D,pos,C) (t) = e_% 2 iy Qigtitig (E + Z tkUk‘B> . (1.5.11)
k=1

As was shown by Krichever [178], following earlier work of Its and Matveev
[141,142] on quasi-periodic solutions of the KdV equation, the second logarithmic
derivative of 7 x p p_ ¢)(t) with respect to t; = x is a solution of the KP equation
(1.2.12). Moreover, T(x p . ¢)(t) satisfies the infinite sequence of bilinear Hirota
equations of the KP hierarchy.

This property of § functions associated to algebraic curves is also the key to
solving the Schottky problem: characterize the subset of the Siegel upper half
space S, formed by the period matrices associated to compact algebraic curves
of genus g over C. Novikov conjectured and Mulase [205] and Shiota [253] proved
that if a #-function 6(Z|B) for a matrix B in the Siegel upper half space gives
a solution to the KP hierarchy with a suitably chosen quadratic form (), there
exists a compact algebraic curve of genus g whose period matrix is B.

1.6 Matrix model integrals

Let duo(M) be the Lebesgue measure on the N? dimensional space HY XN of
N x N complex Hermitian matrices. Let p(M) be a conjugation invariant
integrable density function

p(UMUTY) = p(M), U € U(N). (1.6.1)
Define a deformation family of measures
dpi,p(t) = T EE M (N dpig (M) (1.6.2)

for small t = (¢1,t3,---) and let

TN, p(t) = /HNXN dpn,p(t). (1.6.3)
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Then 7y ,(t) also satisfies the infinite hierarchy of bilinear Hirota equations of
the KP hierarchy [167].

1.7 The Toda lattice: bilinear equations and multisoliton solutions

The Toda lattice [268] is a chain of interacting point particles on the real line
with exponential nearest neighbour interactions. Denoting the particle positions
{qn}nez and the momenta {p, }nez, the equations of motion are

d*qy,
dt?
This is a Hamiltonian system generated by the Hamiltonian

2
H=3 (172" + eq"—%1> (1.7.2)

meZ

— qn — eQ7L+1_Qn _ eQW_QTLfll (17.1)

with respect to the canonical Poisson bracket structure

{f(a,p); gla,p)} =) <§i g}i - g}i gi). (1.7.3)

i

It may be viewed either as a doubly infinite lattice, with co < n < co, a semi-
infinite one with 0 < n < oo, a finite one 1 < n < N, for some positive integer
N € N7 or a periodic one, with ¢+ y = g;. In all cases, there is a Lax equation
representation [80] of the equations of motion (1.7.1) as infinitesimal isospectral
deformations

dL
o= (A, L). (1.7.4)

The Lax pair (L, A) consists either of doubly or singly infinite matrices, or finite
N x N matrices, with L symmetric and A skew symmetric, each of tridiago-
nal (Jacobi matrix) type, with 3 x 3 blocks along the principal diagonal of the
following form

bn—l Ap—1 0

Lén) =lan_1 b, an |, (1.7.5)
0 an bn+1
1 0 Ap—1 0
Aén) =5 | —an 0 an |, (1.7.6)
0 —a, 0
where
1 dn+1—49n 1
an 1= e , by = 3Pn: (1.7.7)

(For the periodic case, there is an equivalent Lax pair consisting of N x N
matrices (L(z), A(z)) depending in a simple way [14,15] on an auxiliary spectral
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parameter z.) In terms of the coordinates {a,,by,}, the equations of motion
(1.7.1) are

apn = ap(bny1 — bn), b, = 2(a% —a?_)). (1.7.8)

These different variants of the Toda lattice, as well as its generalizations for all
simple Lie algebras, have been studied in great detail [14,15,80,166,177] as typical
models of completely integrable Hamiltonian systems having Lax representa-
tions as isospectral flows. From the infinitesimal form (1.7.4) of the equations of
motion, it follows that the spectral invariants of L

1 .
Hy=-tr (L"), ieN* (1.7.9)
i
are conserved quantities which, moreover, can be verified to Poisson commute:
{H;, H;} =0. (1.7.10)

For the finite case, only the first N of these are independent; for the N-periodic
case these are replaced by res (trLi(z)); for the doubly infinite one, the positive
2=

powers in the trace invariants may be supplemented by negative ones.

The general solutions for the finite [166,177] and periodic [14, 15] cases are
explicitly known, and special classes of solutions (multisolitons, rational, etc.)
are known for the infinite and semi-infinite ones [134, 208]. The 7-function for-
mulation of the equations of motion involves a lattice of 7-functions, denoted
{Tn}nez. These are only projectively defined, such that their ratio is

Tntl _ s, (1.7.11)

Tn

The coordinates a,, are given in terms of these by

/Tt 1 Tn—

a, = Yl (1.7.12)
Tn

where the positive square root is understood. The equations of motion (1.7.1)

and (1.7.8) are easily seen to be equivalent to the following system of (Hirota)

bilinear equations for the lattice of 7-functions {7, }nez
TnTn — (Tn)2 — Tpn41Tn—1 + TEL = 0, (1713)

with similar systems for the Hamiltonian equations generated by all the
commuting invariants {H;}.

For the infinite Toda lattice, as in the case of the KP hierarchy, there
exists a 3N-parameter family of exponential type (multisoliton) solutions of
(1.7.13), defined for each positive integer N, and set of 3N complex numbers
{ai, Bi,Vi}i=1,... N, in the form of an N x N Wronskian determinant [208]

7o = det (¢i(n +j — 1)) [1<i <N, (1.7.14)
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where for successive values of n the functions ¢;(n) are time derivatives of those

to the left
¢i(n+1) = ¢i(n) (1.7.15)
and satisfy the linear constant coefficient homogeneous system
bi(n) — 2(cosh a;) i (n) + ¢i(n) = 0. (1.7.16)
The explicit general solution of egs. (1.7.15) and (1.7.16) is
bi(n) = Bie® et 4 e i Tt (1.7.17)

1.8 Generating function for intersection indices
(Kontsevich integral)

Let Mgm denote the Deligne-Mumford compactification of the moduli space of
compact Riemann surfaces X of genus g, with n marked points {p; }i=1, .. n. Let
m; « L; — M,y n be the line bundle whose fibre at X € M, ,, is the cotangent
space at p;:

N X)=T"X,, i=1,...,n, (1.8.1)

(3

and let ¢1(L£;) denote the first Chern class of £;.
The intersection indices on the moduli space M, ,, are defined by integrals of
products of Chern classes, labelled as

(Toy -7, ) = / [T exe)®, (1.8.2)

M

g:m =1
where iy is the number of times k appears in the sequence (di,...,d,). The
above integral vanishes unless
n
> dj =dim (M,,) =39 —3+n. (1.8.3)

Jj=1

These intersection indices appeared in the context of two-dimensional gravity,
along with their exponential generating function, referred to as the Kontsevich—
Witten generating function [174,283], defined as

FKW(t) = <ezi t'iTi> — Z Z <Ti1 .. -7‘7;m>%. (184)

MEN ©1,...,im

The exponentiated generating function
Trew (t) = e Ew(®) (1.8.5)

is called the Kontsevich—Witten T-function, which can be obtained as a certain
stable limit (in the sense of [149,174]) of the formal asymptotic expansions of a
sequence of Hermitian matrix integrals.
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For each n € N define

Z 3y 1
/ eGTr(M e 2MAMd,LL0(M)
MecHn»*xn

[ )
MeHnXTL

Zn(A) = : (1.8.6)

where A is an n x n diagonal “external coupling” matrix and duo(M) is the
Lebesgue measure on the space of n x n Hermitian matrices. In terms of the
traces of the inverse powers of A

s; = tr(A7Y), i=1,2,.... (1.8.7)

the terms of the formal asymptotic expansion of the integral Z,(A) can be
expressed as polynomials with rational coefficients in the variables s;:

Zn(A) ~Z,(s) as s—0. (1.8.8)
The asymptotic expansions {Z,(s)}, can be shown to have a stable limit

Z(s) = lim Zn(s), (1.8.9)

n—oo

in the sense that the lower order terms in the asymptotic expansion stabilize to
that of a fixed asymptotic series as n gets sufliciently large. It was shown by
Kontsevich [174] (see also [149]) that the stable limit Z(s) does not depend on
the even variables s9;, and if written in terms of the re-normalized and re-labelled
odd variables

tii= —(20 — D)Wsg;_y = — (20 — D)NTr(A™H), (1.8.10)

it coincides with Witten’s generating function

ty to
TKw(t):Z<—1”,O,—2”,0,...> (1.8.11)

and satisfies the KAV hierarchy in the variables t. For details see Section 13.2 in
Chapter 13.

1.9 Generating function for simple Hurwitz numbers

A special family of KP 7-functions was shown by Pandharipande [230] and
Okounkov [218] to serve as generating functions for simple Hurwitz numbers
ngp(u). The latter may be defined as the number of ways in which an element
hy, of the symmetric group S, in the conjugacy class cyc(u) having cycle lengths
equal to the parts of the partition p of weight |u| = n can be factored into a

product of d 2-cycles
hy="hy--hq (1.9.1)
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(divided by n!). Alternatively, this may be interpreted as the number of n-sheeted
branched coverings C — P! of the Riemann sphere having d + 1 branch points,
one with specified ramification profile given by the partition u, while the other d
have simple branching (i.e., ramification profiles (2, (1)?) ), divided by the order
| aut(C)| of the automorphism group of the covering,.

A parametric family of KP 7-functions, which depend on a pair of additional
expansion parameters (v, 3), may be defined by their Schur function expansion

rEePd ) =3 4 Y FA!@% S im2in DA g (), (1.9.2)
n=0  A|A=n

where {t; = B} are normalized power sum symmetric functions (as in eq. (1.3.6)
above), which are viewed as KP flow parameters. Here [ is viewed as a (small)
expansion parameter whose power is equal to the number of simple branch points
d and d) is the dimension of the irreducible representation of S, corresponding
to the Young symmetry type A\. When re-expressed as a sum over the basis {p,}
of power sum symmetric functions,

pu = Hp,u‘i’ (19.3)
i=1

with the p;’s defined as in (1.3.6), this gives

RI( Zv > *Héixp( )Pu(t), (1.9.4)

Hop=n

and hence is a generating function for simple Hurwitz numbers Hglxp( ) when

expanded in the power sum basis.

1.10 Common features of the examples

The examples above share a number of common features:

(a) They all have finite or infinite dimensional determinantal representations.

(b) They all involve an Abelian group action with a maximal number (finite or
infinite) of commuting flows.

(c) In all cases, the dynamics may be expressed in the form of bilinear, constant
coefficient differential or difference equations for the 7-function, or a lattice
of functions.

For the examples involving 7-functions of the KP hierarchy, we may express
these in a uniform manner by defining an auxiliary function, the Baker
function U (z,t) and its dual Baker function ¥~ (z,t) as follows:
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TE(z,t) =2 tz”—(t::(‘[j)l]) (1.10.1)

1] = C;z)

The equations of the hierarchy are then determined by the following vanish-
ing formal residue relations, known as the Hirota bilinear residue relations
(derived in detail in Section 3.5 below)

res (d2¥T(2,6)0 (2,6 +5)) =0, (1.10.2)

which hold identically in the shifted flow parameters s := (s1, s2,...).
Alternatively, by choosing four complex parameters zi, 22,23 and z4 and
defining

i () = (zi = 2)7(t = [T ] = [57']) my(6) = —nmza(t)  (1.10.3)

the residue relations (1.10.2) are equivalent to

M2 (t)n34(t) + 123 (t)m4(t) — miz(t)n2a(t) =0, (1.10.4)

which hold identically in t. Through eq. (1.10.1), this is equivalent to
the 7-function satisfying an infinite set of constant coefficient partial dif-
ferential relations, known as the Hirota equations (detailed in Sections
3.7 and 3.10 below), each of which involves bilinear combinations of
directional derivatives in a finite number of KP flow parameters t =
(t1,t2,...). These, in turn, are equivalent to the coefficient functions
in the z-expansion of the Baker functions U¥(z,t) being solutions of
the KP hierarchy [250], [246]. In particular, the Kadomtsev—Petviashvili
equation (1.2.12) appears as the first nontrivial consequence of these
relations.

For the case of the Toda lattice, the Hirota equations involve neigh-
bouring lattice sites, as in eq. (1.7.13), and a further infinite set of
similar bilinear equations, involving derivations with respect to all the flow
variables.

Exercise 1.2. (S5). Ptolemy’s theorem states that, for a quadrilateral with
consecutive vertices Aj, As, Az, Ay lying on a circle, the following identity
holds:

A1 Ay - AsAy + AgAs - Aj Ay = Ay As - An Ay, (1.10.5)

where A;A; is the length of the line segment joining the vertices A; and A;
(see Figure 1.5). Demonstrate this using the (trivial) KP 7-function
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7(t1,t,ts,...) = exp (i(—l)klt2k> (1.10.6)

k=1

(which just corresponds to vanishing solutions of the KP hierarchy) and the
quadratic relations (1.10.4).

Hint: Denoting the angles at the center {0;}i=1,... 4, we can parametrize these in
terms of four real numbers

T1 < Xo < T3 < T4 (1107)

using the Cayley map
, (1.10.8)
which gives

9i 1 01‘ Z;
sin(2) = —— cos(Z) =T 1.10.9
(2) V1+a? <2> V1+a? ( )

If r is the radius of the circle, the distances between the vertices are

AjA; = 2r2 sin (03591) = 2r?

.Tj—l’i
VI4ad 1+ a3
1 T;

= o2 det | VLT VIFe! 1<i<j<d4 (1.10.10)

1 Z; )
1+x? 1+r]2.
Setting
zi=x; 1=1,...,4, (1.10.11)

in (1.10.3), verify that eq. (1.10.5) is equivalent to (1.10.4), and that this is just
the classical Pliicker relation (see Appendixz C.5) defining the embedding of the
Grassmannian Gra(C*) of 2-planes in C* as a quadric in the projective space

P(A2CY).
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Fig. 1.5. A quadrilateral with vertices on a circle
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