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Abstract

The UC hierarchy is an extension of the KP hierarchy, which possesses not only an infinite
set of positive time evolutions but also that of negative ones. Through a similarity reduction
we derive from the UC hierarchy a class of the Schlesinger systems including the Garnier sys-
tem and the sixth Painlevé equation, which describes the monodromy preserving deformations
of Fuchsian linear differential equations with certain spectral types. We also present a uni-
fied formulation of the above Schlesinger systems as a canonical Hamiltonian system whose
Hamiltonian functions are polynomials in the canonical variables.

1 Introduction

This work is aimed to present a certain connection between infinite-dimensional integrable sys-
tems of soliton type and finite-dimensional integrable systems of isomonodromic type. The KP
hierarchy is, undoubtedly, the most basic one among the former and is a series of nonlinear par-
tial differential equations in infinitely many independent variables x = (xi, x,, x3,...) that are
consistent with each other. It literally includes as the first nontrivial member the KP (Kadomtsev—
Petviashvili) equation

382f_ 8(6f 3 of 103f) (1.1

40x2 " Ox \dxy 27 0x;  40x]°

which is a typical soliton equation. If we count the degree of variables as deg x,, = n and deg f =
—2, then both sides of (1.1) are equally homogeneous (of degree —6) as diftferential polynomials in
f with respect to x,. Every equation of the KP hierarchy is known to be homogeneous, in fact. In
this sense we may say that the KP hierarchy forms a homogeneous integrable system equipped with
an infinite set of time evolutions of positive degree. The UC hierarchy, introduced in [Tsu04], is an
infinite-dimensional integrable system which naturally generalizes the KP hierarchy by taking into
account the negative time evolutions besides the positive ones while keeping its homogeneity. The
independent variables of the UC hierarchy consist of two sets of infinitely many variables x and
y = (b1, Y2, 3, . . .) with their degrees given as deg x, = n and degy, = —n. In this paper we show
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that a similarity reduction of the UC hierarchy yields a broad class of the Schlesinger systems
including the Garnier system and the sixth Painlevé equation, which describes the monodromy
preserving deformations of Fuchsian linear differential equations with certain spectral types.

We begin by recalling the definition of the UC hierarchy. Let us introduce the commuting pair
of linear differential operators (called the vertex operators)

X*(2) = Z XEg = e 0r0 T 0eah) (1.2a)
nez

Yi(w) = ) Yiw" = 0BT, (1.2b)
nez

where we have used the notations

= - a 10 10
.f(x,z):anz" and 8x:(— — )

n=1

Definition 1.1. For an unknown function 7 = 7(x, y), the simultaneous bilinear equation

Z Xt®Xt= Z Y T®YiT=0 (1.3)

i+j=—1 i+j=—1
is called the UC hierarchy.

The UC hierarchy is homogeneous indeed as it has the following scaling symmetry: if 7 is a
solution of (1.3) then so is 7(cx;, c*xa,...,c7 'y, ¢ y,,...) for any ¢ € C*. The UC hierarchy is
regarded as an extension of the KP hierarchy. If  does not depend on y, then the latter equality of
(1.3) trivially holds and the former reduces to the bilinear expression of the KP hierarchy, which is
due to Date-Jimbo—Kashiwara—Miwa (see [Kac90, MJDO00]); for reference the variable transfor-
mation toward the original KP equation, (1.1), is given by f = 2(d/dx,)* log . We always require
the solution 7 = 7(x,y), called the T-function, to be an entire function with respect to each inde-
pendent variable. Note that 7-functions are distinguished up to multiplication by constants, as can
be seen from (1.3). Concerning the UC hierarchy there is a counterpart of the Sato theory about
the KP hierarchy; cf. [Sat81]. That is, the totality of solutions of the UC hierarchy forms a direct
product of two Sato Grassmannians and the action of its transformation group can be realized by
means of the vertex operators. For details to [Tsu04]. Of particular interest is its homogeneous
polynomial solution, which is a fixed solution with respect to the above scaling symmetry.

Let A = (4, 42,...,4,) and u = (uy, o, . . . , ) be a pair of partitions. Consider the following
determinant of twisted Jacobi—Trudi type:

S[/Lﬂ] = det( hﬂf’—i+l+i_j’ i<{ , (1_4)

. ’/
ha_peivpy 1> 041 )lsi,j§€+f’

where h,, = h,(x) (n € Z) is a polynomial in only x and is defined by the generating function

e = Z ha2",

nez

and h, = Zn@) is exactly the same as A, except replacing x with y. If 4 = @ then (1.4) reduces
to the (usual) Jacobi-Trudi formula: S, = S0 = det(h,,—i.;), which defines the Schur function
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S 1= 8a(x). The polynomial S, 1 = Sa,(x, ) is called the universal character and was originally
introduced by Koike [Koi89] in the study of classical groups. It is easy to see that S, ,; becomes
a homogeneous polynomial whose degree equals the difference |1| — |u|, where the sum |1] =
A1 + -+ + A, denotes the weight of a partition 4. A few examples are Sypg = 1, Sj)0 = X1,
S[(])’(l)] = X1y1 — 1, S[(z’])’(])] =1 (X13/3 - X3) - X12, etc. Remarkably, the set of homogeneous
polynomial solutions of the UC hierarchy, (1.3), coincides with that of the universal characters
{S [Au] (x’ y)}/l,,u:partitions .

By considering general homogeneous solutions of the UC hierarchy that are not necessarily
polynomials, we can find a link to the theory of monodromy preserving deformations. Let us
explain it in more detail. First we derive from the original one, (1.3), similar bilinear equations
among solutions generated by successive application of vertex operators. Let 7,,,, = T,,,(x,y) de-
note such a sequence of solutions of the UC hierarchy. A typical example of the bilinear equations
is

T @ T Lt = Z Xj_Tin+l,n ® X;Tm,nJrl .
i+j=0
Next we impose on the sequence 7,,,, of solutions homogeneity

ETm,n = dm,nTm,n (dm,n € C) (15)

and periodicity
Tm+Ln = Tmn+L = Tmn (16)

for an integer L(> 2) fixed. Here we have used the Euler operator

= 0 0
E = Zl(nxna—xn - nyna—yn),

which is a linear differential operator measuring the degree of a homogeneous function; for in-
stance, ES 3,1 = (|| = |u])S (1. Finally we substitute into each x, and y, the ‘power sum’ of new
independent variables ¢ = (¢, t1,...,ty) as

1, I
Xy = n;(;,z, and y, = n;at, (n=12,..) (1.7)
where 6; € C are constant parameters. In view of the homogeneity (1.5), we may take 7, = 1
without loss of generality. Under the reduction conditions (1.5), (1.6), and (1.7), the UC hierarchy
yields a system of nonlinear partial differential equations in N variables, hereafter denoted by G, v,
whose phase space is essentially of 2N(L — 1) dimension. To sum up the above procedure, we say
that G, v 1s a similarity reduction of the UC hierarchy. The system G, y is a finite-dimensional
integrable system of isomonodromic type. For instance G, y corresponds to the Garnier system in
N variables and G, j, the first nontrivial case, does the sixth Painlevé equation. From the viewpoint
of the UC hierarchy we can clearly understand various aspects of G; v, €.g., Hirota bilinear rela-
tions for 7-functions, Weyl group symmetries, and algebraic solutions expressed in terms of the
universal character.

As analogous to the case of the KP hierarchy, the UC hierarchy (1.3) generates the linear
equations for unknown functions (called the wave functions)

7-m,n—l(x - [k_l],y - [k])eg(x,k)

wm,n = 'r//m,n(xuya k) =
T, )



where [k] = (k,k*/2,k%/3,...). Through the reduction procedure they induce an auxiliary system
of linear differential equations; one of which is a Fuchsian system of rank L in the spectral variable
z = kI with N + 3 poles on the Riemann sphere, and the others govern its monodromy preserving
deformations. The nonlinear system G, y can be reformulated as a compatibility condition of
this auxiliary linear system (Lax formalism). Remark here that the compatibility itself is a priori
established because all the linear equations originate from the same bilinear equation (1.3).

The spectral type of the Fuchsian system under consideration is given by the (N + 3)-tuple

(L-1,1),....,(L=1,1),(1,1,....D,(1,1,...., 1)

N+1

of partitions of L, which indicates how the characteristic exponents overlap at each of the N + 3
singularities. Thus we conclude that G; y is equivalent to a particular case of the Schlesinger
systems specified by this spectral type. We also present a unified description of G, y for any L
and N as a canonical Hamiltonian system, denoted by H; y, whose Hamiltonian functions are
polynomials in the canonical variables.

In the next section we derive some difference (and differential) equations from the UC hierarchy
as a preliminary. In Sect. 3, we construct a sequence of homogeneous solutions of the UC hierarchy
and present its Weyl group symmetry of type A. In Sect. 4, we consider a similarity reduction
of the UC hierarchy by requiring its solutions to satisfy the homogeneity and periodicity. As
a result we obtain a nonlinear system G, y of partial differential equations, which provides an
extension of both the Garnier system and the sixth Painlevé equation. The universal characters
S 11, are homogeneous solutions of the UC hierarchy and thereby consistent with the similarity
reduction. Hence, as described in Sect. 5, it is immediate to obtain particular solutions of G, v
expressed in terms of S, ;. The subject of Sect. 6 is the Lax formalism of the systems G; y, which
reveals that they constitute a class of the Schlesinger systems. We show that the auxiliary linear
problem of G, y arises naturally from the linear equations satisfied by the wave functions of the
UC hierarchy. In Sect. 7, we transform G, y into the canonical Hamiltonian system H; y with
polynomial Hamiltonian functions. Section 8 is devoted to the birational symmetries. We observe
that the Weyl group actions, discussed in Sect. 3, give rise to birational canonical transformations
of H; n. In the appendix we briefly indicate a relationship between our polynomial Hamiltonian
structure and that given by Kimura and Okamoto [KO84] for the Garnier system, i.e., the case
where L = 2.

2 Method for generating a ‘closed’ functional equation

Unlike in the case of the KP hierarchy, every differential equation of the UC hierarchy with respect
to the original variables x and y is of infinite order. In this section we show how to overcome this
difficulty, i.e., a method for generating a ‘closed’ functional equation from the UC hierarchy; cf.
[DIMS2].

We first recall that if 7 = 7(x,y) is a solution of (1.3) then so are X*(a)r and Y*(b)7 for any
a,b € C*. With this fact in mind, let us take our interest in bilinear equations for a sequence of
solutions generated by successive application of vertex operators. Suppose 7o = 7(x,y) to be a



solution of the UC hierarchy, (1.3). Define a sequence 7,,,, of solutions by

-1
Ton = | | X (@) | [ YT D))T00, (2.1)
i=0 j=0

3
|
=

where we write as
m—1

[ [X@) = X* (@1 X*(@)X* (a).

i=0

Then we can derive similar bilinear equations from the UC hierarchy, the original one (1.3).

Lemma 2.1. For integers m,n > 0, it holds that

> Xit0®X[Tua= Y| YiT0p® YT, =0, 22)
i+j=—m—1 i+j=—n-1
TO,O ® T],n - Z X,‘_TI,O ® X}—TO’n = Z Y,'—TI,O ® Y;—TO,H = 0, (23)
i+j=0 i+j=—n-1
Z Xl'_TO,l ® X;—Tm,o = T()’o ® Tm,l - Z Yi_TO,l ® Y;-—Tm’() = 0 (24)
i+j=—m—1 i+j=0
Proof. Notice that the operators X;° (i € Z) satisfy the fermionic relations: XX7 + X+ X5, =0
and X; +X + X3, i X" = 6isjo. The same relations hold also for Y;*. Moreover, X;* and Y ; mutually

commute. See [Tsu04]. By virtue of the above relations, applying 1 ® I—[;’if)l X*(a)) H’};& YT(b)),
X*(ap) ® H;f;ol Y*(b;), and Y*(by) ® 17! X*(a;) to (1.3), we obtain (2.2), (2.3), and (2.4), respec-
tively. O

We shall look closely at (2.2), which corresponds to the original UC hierarchy (1.3) when
m = n = (. It can be rewritten equivalently into

27(\/_ E(x x Z)dZ‘l'() ()(x [ _l],yl + [Z])Tm,n(x - [Z_l]9y - [Z]) = 0’ (253')

27(\/_ f(y s w)dWT()()(x + [W] y + [W ])Tmn(x [ ] - [W_l]) =0 (25b)

with x, y, x’, and y’ being arbitrary parameters, where 56 \F means taking the coefficient of 1/z
of the integrand as a (formal) Laurent series expansion in z. If we try to write down a differential
equation naively after the case of the KP hierarchy, namely if we consider the Taylor series ex-
pansion of (2.5a) around {x" = x,y’ = y}, then we have an infinite set of differential equations of
infinite order; see [Tsu04]. This result reflects the fact that the integrand of (2.5a) under the sub-
stitution X" = x and y’ = y may admit an essential singularity not only at z = 0 but also at z = oo
However, we can construct a functional equation in a closed expression by taking an appropriate
choice of parameters x, y, x’, and y’ instead.

Let 1, J C Z be a disjoint pair of finite indexing sets. By specializing the parameters in (2.5) as

¥o=x- Y+ 20l Y =y - Y7+ Y 7,

Jjel jeJ jel jeJ



(el
Figure 1: Contours of integration and singularities of F(z).

we obtain

H jes(1 = )

1 jer(1 =
HJE](l W/ j)
Hjel(l —w/t))

Here we have used the Taylor expansion, log(1 — u) = — Y2, u*/k valid for [u| < 1. Suppose

zw = 1. Then we observe that

eI =1/82) (_%) _ _imen2 [Tjer(=2)
[Te(1=1/1;2) [T, (1)

Consequently, both integrands of (2.5a) and (2.5b) coincide up to constant multiplication if the
condition |I| — |J| = m + n + 2 is fulfilled. In this case the integrand of (2.5a) reads
H/e] (1 -

1j2)
F(z) = Zml-IjEI(l—_thZ)To,o(x' +[z7'LY + [2)Tma(x = [27'],y = [2]).

Since 7y (x,y) and 7,,,(x,y) are entire, F(z) has the |I| + 2 singularities: z = 1/¢; (simple poles)
for i € I and z = 0, co (which may be essential singularities). Hence (2.5) becomes

f F(z)dz = f F(z)dz =0, (2.6)
Cq Cy

where the integration contour C; (resp. C») is a positively oriented small circle around z = O (resp.
z = oo) such that all the other singularities are exterior to it; see Figure 1. We verify through the
Cauchy—Goursat theorem that

Q = "I = dZ (tjzl < 1),

Q, = W't Wy = dw  (w/tj| < 1).

Q, = Q.

Z Res F(z)dz = 2.7

z=1/t;

by canceling contribution of residues at z = oo and z = 0 respectively to the first and second
integrals in (2.6). In other words, we have successfully avoided the residue calculus at possible
essential singularities z = 0, co thanks to the presence of two bilinear equations (2.5a) and (2.5b).

Now we prepare some notations. For a function f = f (x,y), we define a shift operator 7; by
Ti(f) = f(x = [t],y — [t;"']). We also write Ty, iy..in(f) =T, oT;, 0o---0oT; (f) for brevity. Then
(2.7) takes the following form:

H]EJ(I
T TU m,n
; o ),\ 1 T00) T roiy(Tin) =



which can be regarded as a difference equation with each ¢; being the difference interval. Along the
same lines as (2.2), also (2.3) and (2.4) generate similar difference equations. Summarizing above
we have the

Proposition 2.2. The following difference equations hold.
1. If Il = |J|=m+n+2and m,n >0, then

L [jes(ti—1)
M= T (T00) T oty (Tn) = 0. (2.8)
= jenp (i — 1))
2. If|I|-|J|=n+1andn >0, then

(1 —t;/t)
Tr(mo)Ts(71) = ; HI—]["EJI\:I'}(I —ij/ti)

T (11,0 T 0 (To,n)- (2.9)

3. If|l| —|J|=m+ 1 and m > 0, then

(1 —t/t;
Ti(too)T sy (Tm1) = Z e il Ty (To,0)T juiy(Timo)- (2.10)

= [ jenin (1 — /)

Example 2.3. Consider the case m = n =0, I = {1,2,3}, and J = {4}. Write 7 = 79o. Then (2.8)
reduces to the equation

(t1 = )13 = 1) T12(T)T34(7) + (12 — 13)(t1 — 1) T2 3(7)T1 4(7)
+ (13 — 1)t — 1)T13(7)T24(7) = 0,

which was found by Ohta [Oht07] as a quadratic relation for the universal character.
Letm=1,n=0,1={1,2,3},and J = (. Then (2.8) reduces to

(ty = )T 2(100)T3(110) + (12 — 13)T23(T0,0)T1(T10) + (13 — 11)T13(70,0)T2(710) = 0. (2.11)
Letn=1,1={1,2},and J = (. Then (2.9) reduces to
(ty = )T 2(to0)T11 = 61 T1(701)T2(T10) — L2 T2(70,1)T1(T10). (2.12)

The above difference equations, (2.11) and (2.12), were introduced in a study of the connection
between the universal character and g-Painlevé equations; see [Tsu05b, Tsu09a].

Furthermore, we can obtain a functional equation that involves derivative terms from the dif-
ference equations through a limit process causing a confluence of the poles z = 1/¢;. For instance
let us take the limit 73 — #; in (2.11). Rewrite (z, s) = (#;, ;) and shift the variables as x — x + [¢]
and y — y + [r"!]. Then we find

(Da, n L)ro,ou sy = [ - Tro(xy)
s—1

" ﬁ“")(" — [y - Do+ -[shy+['1-[s'D=0.  (2.13)



Here we have introduced the vector fields

- 0 ., 0 ~ S, 0 . 0
6t_Z(t”aXn—t G_yn) and 5t—Z(nt axn”t 8y,,)’

n=1 n=1

and let D, denote the Hirota differential with respect to a vector field v. If we take continuously
the limit s — 7 in (2.13) with divided by 7 — s, then we obtain

(Ds? = Ds, + D3 too(x = 11,y = [ 710(x, ) = 0. (2.14)

In this manner we can produce various functional equations from the UC hierarchy. We list the
ones relevant to the following sections.

Proposition 2.4. The following difference (and differential) equations hold:

(t - S)Tm,n(x - [t] - [S],y - [t_l] - [s_l])Tm+1,n+l(x’y)
- tTm,n+l(x - [t]’y - [t_l])Tm+1,n(x - [S],y - [S_l])

+ $Tmpe1 (X = [sLY = [T DTmera(x — Ly - [£7']) = 0, (2.15)
(Ds, = 1) Tips1 (X, ¥) - Trs10(2,y)
+ Tm,n(x - [t]’y - [t_l])Tm+1,n+1(x + [t]9y + [t_l]) = O’ (216)

(Da, N #)rm,nu Ly = (57D - T a2, 9)
s—1

+ éTm,n(x ~ [,y = [T DTsrax + [ = [s],y + 1= [s7']) = 0. (2.17)

Proof. Clearly (2.15) and (2.17) are equivalent to (2.12) and (2.13), respectively. Taking the limit
s — tin (2.15) leads to (2.16). O

3 Homogeneous 7-sequence and its Weyl group symmetry

This section is concerned with a sequence of homogeneous solutions of the UC hierarchy, con-
nected by vertex operators. We show that such a sequence naturally admits a commutative pair of
Weyl group actions of type A generated by a permutation of two serial vertex operators.

We first introduce partial differential operators Vyx(c) and Vy(c’) (¢, ¢’ € C) defined by

VX(C) = fX+(Z)Z_C_1dZ and Vy(cl) = f Y+(Z_1)ZC'—1dZ’
Y y

where the integration paths y,y" : [0, 1] — C is taken such that [X*(z)z‘c]ﬁ(l); =Y +(z‘1)ZC/]Z:E(1); =0.
For instance y and y’ can be chosen to be cycles. Note that in general y and " may depend on ¢
and ¢’, respectively. It is easy to see that Vx(c) and Vy(c”) mutually commute.

Suppose 190 = 7o0(x,y) to be a solution of the UC hierarchy (1.3) satisfying the homogeneity

Etyo = dpot. Instead of (2.1), let us consider a sequence {7, ,}m..>0 determined recursively by

Tm+ln = VX(Cm)Tm,n and T+l = VY(C:l)Tm,n



for arbitrary constant parameters c,,, ¢, € C given. Since the UC hierarchy (1.3) takes the form of
bilinear equations, it can be verified in exactly the same way as (2.1) that each 7, ,, gives a solution
of (1.3). Furthermore, they all obey the homogeneity

ETm,n = AunTmn

with dyi1 0 = dyy+cm and dyy 41 = dy— ), as a consequence of the formulae [E, Vx(c)] = c¢Vx(c)
and [E, Vy(c")] = —=c"Vy(c); cf. [Tsu09b, Lemma 2.4]. Hence the balancing condition

dm,n + dm+l,n+1 = dm,n+1 + dm+l,n

is fulfilled. We call the above sequence of homogeneous solutions of the UC hierarchy a ho-
mogeneous t-sequence. Obviously, any functional equation in Sect. 2 still remains valid for the
homogeneous 7-sequence {7, ,}; we may call also Vx(c) and Vy(c’) vertex operators.

Example 3.1. 1f we take ¢ = ¢’ = n to be an integer and each y and y’ a positively oriented small
circle around the origin z = 0, then Vx(n) = 27 V-1X; and Vy(n) = 2r V-1Y,7 according to (1.2).
Recall now that these operators play roles of raising operators for the universal characters; namely,

Sy = X5 XL LY

Y He

for any pair of partitions A = (4;, Ay, ..., d¢) and yu = (uy, o, - . . s e ); see [Tsu04, Theorem 1.2].
Starting from a trivial solution 7(x,y) = Sg(x,y) = 1 of the UC hierarchy, we thus obtain a
homogeneous 7-sequence expressed in the universal characters by successive application of X
and Y]

Next we consider the Weyl group symmetry of the homogeneous 7-sequence. Fix a positive
integer k. Let us look at m = k cites in the (m, n)-lattice and interchange the (k — 1)th and kth
operations of the vertex operators Vy in view of the fermionic relation Vx(a)Vx(b)+Vx(b—1)Vx(a+
1) = 0. To be more precise, we transform the original sequence

Vx(ck-2) Vx(ck-1) Vx(ck) Vx(ck+1)
C T Tpk—tn 7 Tkn 7 Tktlp T

Into a new one
Vx(ck-2) Vx(cp+1l) . Vx(ck-1—1) Vx(ck+1)
T Tk-ln T Tkn T Tksln T

that is identical with the original one except 7, 1s replaced by
Tin = Vx(cr + DTporn-
Besides, the degree of 7, reads
dip = dicin + i+ 1 = djoi — dip + dir + 1.
We refer to the above permutation of vertex operators as ry. Put
@ = dyy = i = di-1 = 2 + dirin + 1, 3.1
which is a quantity that does not depend on n. The operation r; induces the transformation

(o) = —ak,  1i(Qie1) = Gz + @, and  n(ap) =ar (C#k kx1).

9



Therefore a; can be regarded as a root variable of the Weyl group of type A, and (r;) indeed fulfills
its fundamental relations

2
I 1, Yilke1Tk = Vi1 ViV k+15 and ryle = Ielg (f?fk,kil)

Along the same lines we can derive from a permutation of operators Vy another action of the Weyl
group of type A, which commutes with the previous one. As demonstrated in Sect 8, this kind of
Weyl group actions gives rise to a group of birational canonical transformations of the Hamiltonian
system H; y.

We conclude this section with some formulae that will be employed later.

Lemma 3.2. It holds that

. N . N
Tkt ® Thsln — Z Xi Ten ®X;Ton = Z Yitin® Y70 =0, (3.2)
i+j=-1 i+j=-1
SN + N N + _
Th—tn+1 ® Thatn — Z X Tine1 ® X[ Ton = Thn @ Tinst — Z Y Tn1 ® Y1, =0.  (3.3)
i+j=—1 i+j=0

Proof. First we have

Z X,'_Tk—l,n ® X;Tk’n = Z Y,'_Tk—l,n ® YJ-"—Tk,n = 0, (34)
i+j=-2 i+j=—1
which is equivalent to (2.2) with m = 1 and n = 0. Applying Vx(cy +2)® 1 and Vx(c, + 1) ® 1
respectively to the first and second equalities in (3.4) leads to (3.2). We deduce (3.3) from (3.2) by
applying Vy(c),) ® 1. O

Lemma 3.3. The following difference (and differential) equations hold:

D(S,%k,n(x’y) : Tk,n(x’y) - tTk—l,n(x - [t]’y - [t_l])Tk+1,n(x + [t]ay + [t_l]) = 0’ (35)
tTk—l,n+1(x - [t]ay - [t_l])Tk+1,n(xay)
= Bt T = [1,y = [ + (e = 1],y = [ DTins1 (. ) = 0. (3.6)

Proof. The verification can be done along the same argument as Proposition 2.2. First we shall
regard the symbol f ® g as a product of two functions f(x’,y")g(x,y) in distinct indeterminates
(x’,y") and (x,y). Taking the variables in (3.2) as x — x’ = 2[f] and y — y’ = 2[¢"!] thus leads to
(3.5). Similarly, we deduce (3.6) from (3.3) withx —x’ = [f]land y — y’ = [t"!]. |

4 Similarity reduction of UC hierarchy

In this section we consider a reduction of the UC hierarchy by requiring certain homogeneity and
periodicity. As a result we derive a finite-dimensional integrable system of partial differential
equations, denoted by G, n, which provides an extension of both the Garnier system and the sixth
Painlevé equation Py;.

Fix integers L > 2 and N > 1. Let 7,,, = 7,,,(x,y) be a sequence of the solutions satisfying
(2.15)—(2.17) in Proposition 2.4. Suppose that 7,,,, are homogeneous of degree d,,, € C, i.e.,

- 0 0
Etpn =dy,Tn, with E = (nxn— - nyn—) ,
,,Z:; 0x, Oy,
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and fullfil the periodic condition: 7,11, = Tmu+r = Tmn (Up to multiplication by constants). Re-
mark here that the relation d,,, + dy+140+1 = dmn+1 + dms1, Decessarily holds; cf. Sect. 3. Let us
replace the independent variables x, and y, respectively with the nth and (—n)th power sum of new
ones t = (ty,t,...,1y) as

1< 1<
n = _ Qilin d n = — Qiti_n. 4.1
X - ; and y - ; 4.1)
Consequently we have
= (9yn = , 0

=t 0; i 0:6 4.2
— ( t; 8xn ot; (')yn) ;( ox, yn) " (4.2)

59
E = ti— = 9,5 .. 43
Z; o, = 2,0 (4.3)

In view of the homogeneity, no generality is lost by taking t, = 1. Set 0,,(0, ¢) = 7,,,,(x,y) under
the above conditions. For notational simplicity we shall use the abbreviation 0, ,(6; + 1) to mean
that among the constant parameters € = (6,6, .. .,0y) only the indicated one 6; is shifted by +1
while all the others are unchanged. Then we have the

Proposition 4.1. The functions o, = 0,,(0, t) satisfy the bilinear equations

i = t)TmnTme1ps1(0; + 1,60, + 1)

= Z‘io-m-%—l,n(gi + 1)O-m,n+1(0j + 1) - tj0-m+1,n(0j + 1)O-m,n+1(6i + 1)’ (443)
(tiDi + 91) Om+1n " Omn+l = Hio-m,n(gi - 1)0-m+1,n+1(9i + 1)7 (44b)
(4 = )Di + 6) T8 = 1) - Cpsrn = 00 (6 = D n(0+ 1,6, = 1), (4.4c)

together with the homogeneity constraint

N
a m,n
D = i (4.4d)

i=0

Here D; denotes the Hirota differential with respect to 0/0t,.

Proof. Itis immediate to obtain (4.4a) from (2.15) with (¢, s) = (#;, ¢;). Using (4.2) we verify (4.4b)
and (4.4c) from (2.16) and (2.17), respectively. O

Next we shall write down nonlinear differential equations for appropriately chosen dependent
variables. Let us introduce the functions f,,(,’)n = fon @ (@, t) and g(’) g,(,?,,(O, t) defined by

Om n—l(ei + 1)O-m—l n—1

i, =— =, (4.5)

O-m—l,n(gi + 1)O-m,n—Z

tiDi mn—1"Um—1n m—1,n— 91'_1 m,n 0i+1
g? = Tmn-1* Om-1, +9i:9i0' 1a-1( )T mn( ) 4.6)

O_m,n—lo—m—l,n O-m,n—l O_m—l,n

11



fori =0,1,...,N. Note that the second equality in (4.6) is a consequence of (4.4b). We have the

conservation law
(i) _ (@)
| |fm+1n =1 and E Emrjn-j = 4.7)

j=1

In addition we prepare auxiliary variables Uf,i’jf and V,gi:{,) (i # j) defined by

Hitj O-mn—l(gi - 1, 0/ + l)o-mn(et + 1)

Ui = - i ' ’
mn ti— tj O-m,n—lo-m,n(gj + 1)

Vi) = Oiti OTm-1.a(0; = 1,6; + 1) 0 (60 + 1)
mn f — tj O'm_l,no-m,n(gj + 1)

Then we have the following relations among the dependent variables.

Lemma 4.2. Fori # j, it holds that

Vi = Upal = 8w 4.8)
Uf,i”l . G
YD) =T 4.9)
m,n—1 tf
veeh — U= gf,?n(ﬂ +1), (4.10)
U(l ) (]) (9 )

Vi tf(’) 6, 1) i

Proof. Clearly (4.9) and (4.11) are direct consequences of the definition of fn({)n, (4.5). We obtain
(4.8) and (4.10) from the bilinear equation (4.4a). O

Solving the linear equations (4.8) and (4.9) for Uf,i’j? and V,(Wij,’;) with the aid of the (L, L)-
periodicity, we conclude that

b-1 (i)
U(, j) _ (i) tifm—a+l,n+a
gm b+1n+b—1 0 ,
! 'fm—a+1,n+a

a=1 "]

L b-1 ()
V(i’j) _ 1 (i) tf —a,n+a+1
mn =TT ng—bwbrl 0 .
(i) -1 »=1 a=0 J'fmfa,n+a+1

In fact USY) and Viv? can be expressed as polynomials in £, and g\, via (4.7).

12



Theorem 4.3. The functions f,,(f),, and g,(,’l)n satisfy the system of nonlinear differential equations

3 fo 0) (i) (i) ~
) mn. _ 1 ol _ N (i)
li 8t,‘ = | Km.n gm,n—l + ; (Um—l,n Vm,n—l) fm,n’ (4123)
ard . N g _
L N R L ) (4.12b)
atj ? ’ i ’
0)
ti% = Z (U8, + VgD ), (4.12¢)
atl Jil m,n om,n m,n om,n
O8n  ih b
1o = U, + Vilel, % ), (4.124)
j
h
wnere N N
Kmn = Amn-1 — Am-10 + Z ; = Zg,(,?,n eC (4.13)
i=0 i=0

are constant parameters.

For each (m, n) fixed the system (4.12) is closed with respect to the 2LN-tuple of dependent
variables ng?Jrj’n_j and f,gij’n_j o/ f’;(?j’n_j 1> Where i = 1,2,...,N and j € Z/LZ. Moreover, it
possesses the 2N conserved quantities; recall (4.7). Accordingly the dimension of the phase space
is essentially 2N(L — 1). If L = 2 then it is in fact equivalent to the Garnier system in N variables,
whose phase space is 2N-dimensional; see also the appendix. Let G; y denote the nonlinear system
(4.12). As shown in Sect. 7, the system G, y can be transformed into a canonical Hamiltonian

system with polynomial Hamiltonian functions.

Proof of Theorem 4.3. We shall demonstrate only (4.12a) here because the others can be done in
quite a similar manner. By virtue of the homogeneity (4.4d) we see that

N
) _ Z‘iDiO-m.n—l : O-m—l,n _
Emn ~ 91) - = Umn-1 — dm—l,n-
i=0 i=0 Omn—10m—1,n

Therefore (4.13) certainly holds. By combining (4.10) with (4.13) we have also

800+ 1) = Ky + 1= > g (6 + 1)

N

#i
=k + 1+ Y (UL = VD). (4.14)
J#EL

Taking the logarithmic derivative of f,f,’)n shows that

li afrg)n D0y 10+ 1) - 0106+ 1) _ D02 - Tpein-1

fn(f)n 0 Tpna1 (O + D16+ 1) O mn-20 m-1,n-1
=g @+ -gV -1, using(4.6),
= Kmp — gffzn_l + Z (U;{’_i)l’n - Vfr{;)_l) , using (4.14).
J#i
We have verified (4.12a) as desired. O
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Remark 4.4 (Toda equation). We shall derive a differential-difference equation of Toda-type for
O mn, associated with the shift (6;,6;) — (6; + 1,0; — 1) of parameters. First we differentiate with
respect to s the equation (2.17) after shifting the variables (x, y) to (x +[s]/2,y +[s~']/2). We thus
find that

—1 -1
((s =1)Ds,Ds, — 25Dy, + tDs.) Ty p (x - M y- Ls ]) *Tm+ln (x + m y+ Ls ])

2’ 2 2’ 2
[s] T K [s] T K
+dhumG—Uh~5J—Uﬂ+ 3 'anx+m_aﬂy+nq__7‘:0
Substitution of (4.1) and (z, s) = (#;,¢;) leads to
((tj - t,)DlDJ - (291 + 1)D, + H,DJ) Tmn * O-m+l,n(9j + 1)
+ 6’,~Dj0'm,n(0,~ — 1,91 + 1) . 0-m+1,n(9i + 1) =0.
Hence, with the aid of (4.4c), we verify that
D,D.oyy - 0piin(8;+ 1
(li _ lj)z Jj " +1, ( ] )
O-m,no-m+l,n(0j + 1)
Omn@i+1,0; — 10,0, — 1,0, + 1
= —6,20; + 1) + 6,6; i i~ D ;( i+ D
O-m,n
Omi1nO + DO i1 20, — 1,0, + 2
+0i(0j+1) +1,( ) +1,( ; Jj )
Tl + 1)
Doy Omi1n@i+ DX (D iomn - Ome1.2(0: + 1
" (fi _ tj)2 s +1, ( Jj ) Jj s +1, ( j ) (415)
O-m,no-m+l,n(gj + 1) O-M,ﬂo-m‘*'l,n(gj + 1)

Next we express (4.4c) in the form

Dio-m,n . O-m+l,n(0j + 1) _ O-m,n(ei - 1’ Hj + 1)0-m+1,n(9i + 1)

# —t)) =0, -0

o-m,no-m+1,n(9j + 1) O-m,no-m+l,n(0j + 1)
By differentiating this with respect to ¢;, we have

Dio-m,n : O-m+l,n(gj + 1)

0
ti— 1) —
( ]) al(j o-m,no-m+1,n(9j + 1)

o-m’n(Hl- + 1,91' - 1)O-m,n(9i - 1’9j + 1)

= 9,' + 9,'01‘ O'm’nz
Omi1n(O; + Doppi1 20, — 1,0, + 2
~ 6,6, + 1T Ot DIl 7 ) (4.16)
0-m+1,n(0j + 1)
Finally, combining (4.15) and (4.16), we arive at the Toda equation:
DDy O Omn(@+1,0;, —1)o,.(0,—1,0;,+1

(t; — 1)) — 2 = 20,6, + 2600, i . )2” i+ D) (4.17)

m,n O-m,n

Note that (4.17) is still valid without requiring the homogeneity and periodicity. Such a differential-
difference equation of Toda-type has previously been studied for the case of Pyy, i.e., (L,N) = (2, 1)
by Okamoto [Oka87]; and for the case of the Garnier systems, i.e., L = 2 and general N > 1, refer
to [Tsu06].
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5 Particular solutions expressed in terms of the universal character

As described in Sect. 4, the system G, y is a similarity reduction of the UC hierarchy. Since the
universal characters S, = S1,(x,y) are homogeneous solutions of the UC hierarchy, they sur-
vive through the reduction procedure; recall Example 3.1. Therefore we can immediately construct
a solution of G, y expressed in terms of the universal character.

First we recall some terminology. A subset m C Z is said to be a Maya diagram if i € m
(fori < 0)and i ¢ m (for i > 0). Each Maya diagram m = {...,mj3,m,, m;} corresponds to a
partition A = (A1, A, ...) viam; —m;; = A; — ;41 + 1. We can associate with a sequence of integers
v=(1,va,...,vy) € ZF a Maya diagram

m(v) = (LZ.,, + )U(LZ.,, +2)U---U(LZ.,, + L);

L

let A(v) denote its corresponding partition. Note that A(v + 1) = A(v) where 1 = (1,1,...,1). We
call a partition of the form A(v) an L-core partition. A partition A is L-core if and only if A has no
hook with length of a multiple of L; see [Nou0O4, Proposition 7.13]. For example, if L = 2 and
v = (0,n) (n > 0) then the result is a staircase partition A(v) = (n,n—1,...,2, 1), thereby two-core.

There is a cyclic chain of the universal characters attached to L-core partitions that is connected
by the action of vertex operators; see [Tsu05a, Lemma 2.2].

Lemma 5.1. It holds that
+ —
XS =11 = S [20vmy)
m L-m

for arbitrary v = (v{,va,...,v;) € ZX and partition u. Here vim) = v+ (1,...,1,0,...,0) and
VI =vi + vy + - +v.. A similar formula holds for the operators Y, also.

Hence we are led to the following expression of rational solutions of G; y in terms of the
universal character attached to a pair of L-core partitions.

Theorem 5.2. Let v,V € Z* be arbitrary sequences of integers. Define
Tnn(0,8) = S Ay a0r ) (X, ¥)
under the substitution

1 < 1
xn—;;@ti and yn—;;@ti .

Then the functions o, satisfy the bilinear equations (4.4a)—(4.4c) and the homogeneity (4.4d),
where dy, — dy-1n = Lv,, — |Vl and dy, — dyyn1 = —Lv,, + |V'|. Consequently the functions f,,(f)n
and g,(,?,, defined by (4.5) and (4.6) give a rational solution of the system G|y, (4.12), with the
parameters Ky, = L(v, +v,) — [v| = V| + Zfio ;.

6 Lax formalism

In this section we derive from the UC hierarchy the auxiliary linear problem whose compatibility
condition amounts to the nonlinear system G; y (Lax formalism). It is seen that G; y describes the
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monodromy preserving deformations of a Fuchsian system of linear differential equations with a
certain spectral type.
We introduce the wave function

Tm,n—l(x - [k_l],y - [k])e‘f(x’k)
Tinn(X, ) ’

wm,n (x, Yy, k) =

which is a function in (x,y) = (x1, X2,...,Y1,Y2,...) equipped with an additional parameter k (the
spectral variable). Define ¢,,,(0, t, k) = ¥, ,(x, Yy, k) under the change of variables (4.1). We then
have the

Proposition 6.1. The wave functions ¢,,,, = ¢mn(0, t, k) satisfy the linear equations

1
¢m,n = ) ¢m n+1(9 + 1) tk¢m+1,n(9i + 1)’ (61)
fm+1 n+1
0 i i
ZLz_¢m,n = (ggn)_,_l,n - 91) ¢m,n + tikg,(n)_,_l,n¢m+l,n(9i + 1), (62)
[k_ - Z l ]¢I11}’l = mn - dm,n—1)¢m,n- (63)

Proof. To begin with, we recall the definition of variables f(l) and g,(fzn; see (4.5) and (4.6).
Substitution of (z, s) = (#;, 1/k) in (2.15) and (2.17) produces respectively (6.1) and (6.2), with the
aid of (4.2). We deduce from the homogeneity condition E7,,,, = d,, T, that

0 _ _
(E kak)Tm,n(x - [k 1],)’ - [k]) = dm,nTm,n(x - [k 1]’.)’ - [k])
On the other hand, we have (E — k0/0k)ef™® = 0. Hence we are led to the formula
E - kﬁ Yimn = (dmn-1 = dpn)¥
8k mn — m,n—1 mn)¥Ymns
which implies (6.3) via (4.3). The proof is now complete. O

Because of the (L, L)-periodicity, the linear equations (6.1) can be solved for ¢,,,,(6; + 1); thus,

| L Ny
G0 +1) = TGt Z(fik)b ! [1_[ f,;ia,naﬂ] Dinsb—1.n-b-
! b=1

a=1
If we eliminate ¢, ,(6; + 1) from (6.2) by using the above formula, then we have

(1)
(@) m+1 o b (l)
¢mn = ( 8mel o 61) ¢m,n ( k)L Z( k) [ m+a+1 n— a+1) ¢m+b,n—b- (64)

Notice that for each m and n fixed (6.4) is closed with respect to ¢, j,—; (j € Z/LZ). With this fact
in mind, we shall write down the linear differential equations satisfied by the vector

=T (f/’—l,o, ko1, K2¢1 2, - kL_1¢L—2,—L+1) .
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Consider the change of variables
z=k" and w;=1" (6.5)

We can express (6.4) in the L X L matrix equation

0
—® = B;® (6.6)
u;
with
) 0; :
B; = diag (—’ - vfl")n)
Lu, 0<n<L-1
(i) (@) i
0 W - v V§;0 ’ O
1 0 . z v i v i
+ + 1,0 1,1 ’
Z— U v(i) Z— U
L‘(z)’L‘l RN RN ()
-1,0 Vi-11 L-1,L-1
where
g(i) b
(@) _ on-n (i)
vn,n+b - T l—[ tif;1+a,—n—u+1 (67)
a=1

regarded as an element of Z/LZ.
Similarly, we obtain from (6.3) the linear differential equation with respect to z:

for0 <n<L-1and1 < b < L. Remark that the suffix of each variable should be suitably

N+1
od A;
L AD = )} (6.8)
0z —z—u
where uy,; = 0 and the L X L matrices A; read
0] (i) i
0 vor = Vora v O
. . ) @)
0 .. : v v
A =— 0 —u| 0 L1 (0<i<N),
i . .
v : .
L-2,L-1
Y (i) O] (i)
0 Vo Vicig 7 Ve
€ Woi - Wo,L-1
€]
AN+1 -
Wir2,1-1
€r-1
with
N
dn,—n—l - dn—l,—n—l +n (@)
en = 7 and wy, = V-
i=0

The linear differential equation (6.8) is Fuchsian and has the N+3 regular singularities ug, uy, . .. , uy,
uys1 = 0, uyp = oo. Observe that every A; (0 < i < N) is not full rank unlike Ay,; and
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N+1

Ay = — A;. To be specific, if we prepare the column vector b and the row vector ¢

defined by

(@) @) (i) Q)

Ty @) [ “8nn ) __1(g(l) 81.-1 822 ng —L+1
B ) - O 2 £ 7 T 40 0 B)
L Hm:l fm,—mﬂ 0<n<L-1 L tf l 1,0/2,-1 t f10 2-1" f
n
¢ = [tin nf;le,)—mﬂ]
m=1

then we have indeed

(i) .2 p@i) p0) L-1 () £ (i)
(1 tflO’t 1,042, ERERRYY 1,0/2,-1° f )
0<n<L-1

(t)

Ai=b"-¢” and ¥-p¥=- =—6; eC 6.9
c? and ¢ ,,Z:(; T (6.9)
for 0 < i < N. The matrix Ay, = — Yv5 1 A; is lower triangular and its diagonal entries are
N N g )
Zuiv,%—en =Z T e =k
i=0 i=0
for 0 <n < L — 1. Here we have used (6.5) and (6.7) and put
Kn,—n dn -n—1 = dn— -n T Ai 01’ u gz’) n,
g, = Knmn _ oot Z it Yo O N 8nn, (6.10)
L L L

i=0

cf. (4.13). Hence the characteristic exponents of (6.8) at each singularity z = u;, i.e., the eigenval-
ues of each residue matrix A;, are listed as follows:

Singularity Exponents
u; (0<i<N) (=6:,0,...,0)
6.11
uy+1 =0 (eo,e1,...,er 1) ( )
Unip = 0 (ko — €0, K1 — €1,...,KL_1— €[ 1)

Note that the relations 1
L_

L—1 L—-1 N
Z e, = T and ZK,, = Z 9,' (612)
n=0 n=0 i=0

hold among the exponents. The sum of all the exponents certainly equals zero (Fuchs relation).

Compatibility between the above two linear equations, (6.6) and (6.8), is a priori established
because both originate from the same bilinear equation (1.3). The former, (6.6), governs the mon-
odromy preserving deformation of the latter, (6.8), along a deformation parameter u;. The nonlin-
ear system G, v, (4.12), can be recovered from the integrability condition [ - B;, aﬁ ] =0of
the linear system (6.6) and (6.8).

Remark 6.2. In general, we can associate with an L X L Fuchsian system

oD N+1 Ai
o A0 = Z @ (6.13)
=0



having N + 3 regular singularities ug, Uy, ..., Uy, Uy+1 = 0, uy+n = 00 an (N + 3)-tuple

M= {(,UO,I’,UO,Za e ,,Uo,fo), (111,1,/11,2, ce ,/11,51), cees (,UN+2,1’,UN+2,2’ ce a,UN+2,[N+2)}

of partitions of L in such a way that each residue matrix A; has the eigenvalues of multiplicity y; ;;
we call M the spectral type. The number of accessory parameters of (6.13) is known to be an even

given by
N+2 ¢

(N + l)LZ—ZZ,u,-,J-Z+2

i=0 j=1
We turn now to our case. The spectral type of (6.8) reads the (N + 3)-tuple
(L-1,1),...,(L-1,1),(1,1,...,1,(1,1,..., 1) (6.14)

N+1

of partitions of L, according to the table (6.11). Applying the above formula we find the number of
accessory parameters to be 2N (L — 1), which certainly equals the essential dimension of the phase
space of Gy as was calculated in Sect. 4.

Remark 6.3. Thanks to the algorithm proposed by Oshima [Osh08], Fuchsian systems of the form
(6.13) with a fixed number p of accessory parameters can be classified by the spectral types. Let
us here take our interest in the Fuchsian systems that have four or more singularities because they
admit the monodromy preserving deformations. If p = 2 then we have a single fundamental system
whose spectral type is {(1, 1)*} = {(1, 1), (1, 1), (1, 1), (1, 1)}; and its deformation equation turns out
to be Pyi (= G2.1). If p = 4 then the result is the four Fuchsian systems specified by the spectral
types {(1, 1)}, {(2, D)%, (1,1, 1)%}, {(3,1),(2,2)*,(1, 1, 1, 1)}, and {(2, 2)*, (2, 1, 1)}. The first one has
two deformation parameters and it corresponds to the Garnier system in two variables. The other
three cases produce nonlinear ordinary differential equations of fourth order, which have been
investigated by Sakai [Sak(08] as candidates of the master equations, like Py, among the family of
fourth-order Painlevé equations; he clarified the polynomial Hamiltonian structure and coalescence
diagram for each. Note that the first and second of the three are equivalent respectively to G (see
Example 7.3) and to the fourth-order Painlevé equation of type D(61) introduced by Sasano [Sas06]
(see also [FS08]).

7 Polynomial Hamiltonian structure

In this section we present Hamiltonian formalism for the system G, y such that Hamiltonian func-
tions are polynomials in the canonical variables.

The Schlesinger system is the following system of nonlinear differential equations (see [JMUS8I1,
Sch12]):

0A; _ —Z [A;, Aj] BAi [Ai,Aj]

aul (EW)) (7.1)

l/t,—l/tj j Ui —u;

for L x L matrix-valued unknown functions A;, which describes the monodromy preserving defor-
mations of a Fuchsian system of the form (6.13). Needless to say, G, 1s equivalent to a particular
case of the Schlesinger systems specified by the spectral type (6.14).
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Recall first that (7.1) can be written as a Hamiltonian system (see, e.g., [Man99])

0A;
AL K;
G, = ALKl
with the Hamiltonian functions
1 tr(A;A ;)
K;= —RestrA>= Y — 2 7.2
2 Z=euis f ; u; — I/lj ( )

where the Poisson bracket { , } is given in a standard way by

{(Ai)m,n’ (Aj)m’,n’} = 51’,]’ (6m,n’ (Ai)m’,n - 6m’,n(Aj)m,n’) . (73)

Moreover, a method to construct canonical variables for the above Hamiltonian system has been
established; see [JMMS80, Appendix 5]. Set A; = B?C® and define a Poisson bracket {, } over
the space of matrices B” and C? by

{(B(i))m’n , (C("))n’m} =1 and {otherwise} = 0.

This Poisson bracket coincides with the previous one (7.3), in fact. Hence the Schlesinger system
is equivalent to the canonical Hamiltonian system attached with the fundamental 2-form

N+1 N+1
= Z tr (dC® A dB®) - Z dK; A du.
i=0 i=0

However, the above choice of canonical variables is redundant because it is possible to reduce the
number of canonical variables to that of accessory parameters of the Fuchsian system (6.13).

Next we shall consider the Hamiltonian formalism of G, y and carry out the reduction of canon-
ical variables. In this case the fundamental 2-form reads (see Sect. 6)

N L-1 N
T=>" > ddl Adb) - > dK; A du, (7.4)
i=0 n=0 i=1
with
‘ - g(’) . LI
e i o

Lti Hm=1 file,)—m+1
forO0<i<Nand 0 <n <L - 1. Here we have fixed #) = 1 and thereby u, = 1. Observe that

pOCO = _ Z b, (7.5)

which follows from (6.10) by means of VY = gfj)_n /L. Accordingly the first term of (7.4) can
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be computed as follows:

N L-1
(0] 0 —
D0 e adb =

i=0 n=0

de® Adb?,  since ¢ = 1,

=

= ZN] dlog - A d(b(’) (’)), using (7.5)
Yo o
N L @
::g;lpld(—bfcfﬁ,«d(ng

Let us now introduce the canonical variables q(’) and p(') (1 <i<N;1<n<L-1)defined by

)
C ' O
q, = o ) =-bey, (7.6)
l’l

whose number, 2N(L — 1), is just enough for the Hamiltonian system under consideration; see
Remark 6.2. In addition we take the change of independent variables

1
si=—=1"
Uj

so that the resulting Hamiltonian function

Ki _ _u(Adya) X0 SitrA)
2 . (5 — ¢,
Si = si(si— 5))
J#i
becomes identical with the standard one of Py; when (L,N) = (2,1); see Example 7.3. The
fundamental 2-form is then rewritten as

N (L-1

T=>"|> dp? Adgd - dH; Adsi|.

i=1 \n=1

(@)

For convenience we extendedly use the symbols q¥ and p also fori = 0 orn = 0; namely, we put

N
0 0 0) .(0
@’ =1, p(=-bPe”) =, —Zq,(?pf?,
-1

=1, p? (_ b (z)) 6. q’<11>p§1z>’ (1.7)
=1

by taking (6.9) and (7.5) into account. We have then the
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Lemma 7.1. Ir holds that

L-1
w(AA) = > a2 pPqp., (7.8)
m,n=0
L-1 N
rAdna) == D ead?p) = > > qlpepY (7.9)
n=0 Jj=0 0<m<n<L-1

fori,j=0,1,...,N.
Proof. Tt follows from (A;),,, = ba'c\ that tr(A;A;) = Y51 (ADum(ADmn = DL BB D,

m,n=0 m,n=0

which thus yields (7.8) via bff)cﬁ,j) =— pf,")qff) . The diagonal entries of A;Ay, read

(07 0) : (e()bg) + W()’]b(li) + Wo’zb(zi) + -+ WO,L—lb(i) (i)

. . L-1) 0 -

(1, 1) : (elb(ll) + Wl,zb(zl) + -+ Wl,L—lbg)_l C(ll),
(L-2L-2): (er-2bf’y + wia b)) s
(L-1,L-1): e b .

Therefore tr(A;Ay.q) = Zﬁ;& enbﬁf)cff) + D 0<men<i1 wm,nbﬁf)cﬁ,?. If we remember w,,,, = Z?]:o vf,{,),l =

N (). L-1 ) (i N ) (D@ @), :
= Yo bicil, then we find tr(AiA.1) = i enbly'c = £ Socmensiot bin € 'by'ciys thus (7.9) is
verified. O

By virtue of Lemma 7.1 together with (7.7), the Hamiltonian function H; can be explicitly
expressed as a polynomial in the 2N (L — 1) canonical variables gV and p’ 1 <i<N;1 <n<

L —1). Finally we arrive at the

Theorem 7.2. The system G, y is equivalent to the canonical Hamiltonian system

n

as; — op  9s; g

oqy OH;  dp)  OH,

(7.10)

fori,j=1,2,...,Nandn = 1,2,...,L — 1, where the Hamiltonian function H; is defined by

L-1 N N L-1
siHi= ) edlpld+ ) ) alplalpl + ) ——— > alplelp? (11D
n=0 Jj=0 0<m<n<L-1 j=0 ! J m,n=0
J#i
with (7.7).
We write the constant parameters contained in (7.10) as
I? = (60’ €l1,...,€1-1,K0, K15 ..., KL-1, 909 917 ey 91\’)9 (7'12)

whose number is essentially 2L + N — 1 according to (6.12). Let Hyy = Hyn(K) denote the
Hamiltonian system (7.10). Since all the differential equations originate from a single equation
(1.3), the system Hj y is a priori completely integrable (in the Frobenius sense). Or it can be
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shown directly by noticing the following facts: (i) the 1-form w = Y, Hids; is closed for an
arbitrary solution of (7.10); (ii) the relation

0 0
—|H; = DD DD ;£ 7
( st) ( as,) 5 1)2 § D P @i P # )

m,n=0

holds, where the symbol (9/ds;) denotes the differentiation such that q(’) and p(’) are viewed to be

independent of s;. These facts imply the commutativity of the flows induced by Hy, H,, ..., Hy.
The correspondence between the canonical variables ¢ and p! and the dependent variables
given in Sect. 4 is summarized as

(z) n o n g0 n
t; fm—m t; n—n(0; + 1 G+ 1
W= ‘( ) | [ = (—) Tocnllit D70t * 3. (7.132)
to) L1 fFO 00(0; + 1)y -n(6o + 1)
m=1 Jm,—m+1
@)
N (i n,—n 91‘ n—1,-n— 91' -1 n,—n Gi +1
gPp = _pc = Snzn _ BTt 10 = D6+ D) (7.13b)

L L On-n-10n-1,-n

Example 7.3 (Case N = 1). Let us restrict ourselves to the case N = 1; thus H; ; becomes a system
of ordinary differential equations. We begin with the case L = 2, which is the first nontrivial one.
Write (¢, p, H, 5) = (q(ll), p(ll), Hy, s1) and 6 = ;. Then the Hamiltonian function can be expressed

as
Oleg(s— 1)+ k9 —6)

s(s—1)

H = Hv(ay, a1, a2, a3,a4; q, p) +
under the substitution
ag=ey—e +k1+1, a=-kK+6, a=-0, a3=—-ey+e+ky, as=—ky+06.
Here Hy; = Hyi(ay, a1, a», as, as; q, p) denotes the Hamiltonian function of Py; and is defined by
s(s = DHvi = g(q — 1)(g - 5)p’

—((ap—Dq(qg—1) + azq(qg — s) + as(g — (g — $) p
+ ax(a) + az)q
with @; being constant parameters such that ay + a; + 2a; + a3 + a4 = 1; see [Malm22, Oka87].

Now we turn to the case of general L > 2. Let (q,, pu, H, s) = (qﬁ,l),pﬁll),Hl, s1) and 6 = 6.
Then the Hamiltonian function of H; | takes a coupled form of Py ones as follows:

-1
Bleg(s —1) +ky—6)
H = Hvyi(aon, a1 p, Q2. Q3 0, Q4.5 Gy Pn) + 0 0
o s(s—1)
m_1 mYn n = n =~ Kp n— nYm m_1 m~— Rm
N (q )Pmdn((Gn — S)Pn — K () + (611) $)Pngm((q )Pm — K )’ (7.14)
s(s —

l<m<nsL-1
where the last term reflects an interaction and the correspondence of constant parameters reads
aon =€ —e,+k,+1, a,=-k,+60, ay,=-0, a,=—-ey+e,+Ky, au,=—Ko+6.

Interestingly enough, as has been pointed out by Fuji and Suzuki (see [FS09]), the coupled Hamil-
tonian (7.14) can be derived alternatively from the deformation of a certain linear system that is
not Fuchsian but has one regular and one irregular singularities; cf. Sect. 6. It is expected to exist
some integral transform (like a Laplace one) between the two kinds of Lax formalism.
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Remark 7.4. We cite the recent result by Dubrovin and Mazzocco [DMO7]; they have studied
Hamiltonian formalism of the Schlesinger system associated with the general spectral type (cf.
(6.14)). Their construction is based on a scalar differential equation of higher order that is reduced
from a Fuchsian system of the form (6.13); and the apparent singularities (see [KO83]) produced
by the reduction procedure are adopted as the half of the canonical variables, i.e., the generalized
coordinates. The resulting Hamiltonian system has movable algebraic branch points and thereby,
unlike H; y, does not enjoy the Painlevé property (see [Malg83, Miw81]). It would be an inter-
esting problem to transform the general Schlesinger system into a Hamiltonian form enjoying the
Painlevé property whose Hamiltonian functions are polynomials in the dependent variables.

8 Birational canonical transformations

This section is devoted to birational symmetries of the Hamiltonian system H; y = H n(K). Here,
to be precise, a birational canonical transformation of variables (q,(f), p,(f), s;) is said to be a symmetry
if it keeps the system invariant except changing the constant parameters <.

First we translate the action of {r;) discussed in Sect. 3 into birational canonical transformations
of H; n. Note that (r;) is isomorphic to an affine Weyl group of type A(Ll_)l, denoted by W(A(Ll_)l).
For each k € Z/LZ, let ri(ok,) = Ok and ri(ompn) = Oy (m # k). Substitution of (4.1) and ¢ = #;
in (3.5) yields

DGy - Ok = 0i0k-1,0(0; = 1)0 41 2(6; + 1)

with the aid of (4.2). Therefore we have

N N
D DG Tan = D Otk 0O = D1 a6 + 1),
i=0 i=0

In view of the homogeneity (4.4d) we conclude that

A 1N
Gin = D0tk 140 = D a0 + 1 8.1)
Ok ‘=

recall (3.1). Similarly, we deduce from (3.6) that
i0k-1.0010; = DO k10 = Ok 101n(0i = 1) + G10(0; — )01 i1 = 0. (8.2)
Through (4.5) and (4.6), the action of r; on ( f,ff,)n, g,(,?,,,) is determined by (8.1) and (8.2) as follows:

Qpli k(i)l 1
i)y _ 400 Al
rfe) = fen |1+ N O]

=0 LSt no18knn

(i)
i fyi1 et )

fk(i)l,n_l + Zy:o lj k(i)l,n—lggzz—l
(i)
rdge) = g, [1 + Naktiffﬁl’" ) )
Zj:O lj i+ 1,08 kn
R ot
Ti(8s1n-1) = Brstpr ~

(1) e ()
" feo1net) = k+1,n—1{1 - o
il

N @ D’
ZJZO lj k+1,ngk,n
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for n € Z/LZ. 1t is then easy to construct the corresponding transformation of (qﬁf), pﬁ,i)) by virtue

of (7.13). Moreover, as has been mentioned in Sect. 3, the system 7, y enjoys another action (r;")
of W(A(Ll_) ,) associated with the root variables By = —dy -1 + 2dyn — dips1 + 1, which commutes
with the previous one (ry).

Next we observe that a cyclic permutation of the suffixes 7 : (070, dn) & (Tms10-1> Ams1.n-1)
keeps the bilinear expression (4.4) of H, y invariant, and so does the interchange of suffixes
P (Omusdpns ti) &= (Onms —dnm, 1/t;). These trivial symmetries can be lifted to birational canon-
ical transformations of H; y. Note that  realizes a Dynkin automorphism which rotates simul-
taneously the two Dynkin diagrams of type A(Ll_)1 and that p represents an interchange of the two
diagrams.

For notational simplicity we extend the suffix n of the canonical variables (qﬁf), ps)) and param-
eters e, and «, for any n € Z by the conditions (cf. (7.13))

(i)
(i) (i) W _ Pn

ner = Sidn'>  Pper = P €pil = €y t+ I, Kn+L = Kp-
i
We set 5
a, ;
aQp = 7 T Gl T ns b, = 7 T e T €ront = Kin + Ki-n-1 (8.3)

for 0 <n < L— 1. It thus holds that %7 a, = X200, = 1.
We now state the result.

Theorem 8.1. The Hamiltonian system H; y(K) is invariant under the birational canonical trans-
formations r,, r,/, m,and p (n = 0,1,...,L — 1) defined as follows:

e Action on the parameters K.

Tntéy e+ ay, €n+1 P €1 — Ay, Ky P> Ky + Qp, Kn+1 P Kpv1l — Qp.

/.
Tn KL '™ K+ bn’ Kp-n-1 7 Kp—p-1 — bn

1
Tiep e — 7, Kn > Kpt1.
L
, Sy 6
pie, =K ,—€er ,— —7 +1, «, > K,

e Action on the canonical variables (qff), ps)).

0) 0)
0y o0 e ~ )
q, qn N () ()
a, + Zj:O qn+1p"
. : a,
ro (n#0): pS)HPZ’)(”m ’
2j=0 qn(-lg—)lpn
20 _ WP
n+1 n+l1 N D )
22j=0 G Pr
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@
ap(g; — 1)
(i)
q ) q, [l l ]
agy’ + o4y py’
ANCIE

(n#1),
a0+ X, q(l”pf)”]

) 0 _
Py (p(’) __Po )(1 L@ - D )
1 1
ZIJV o qﬁ’)pf{) ap + ZJ o q(lj)péj)

(i) (i)
Wy 0y bu(q, ", —4q1-,)
Qr-n " r-n b, GRERGR

+Zj0an1an

ro:{ pl Hp(’)(l+

R (n#0):q P, o Py [1 + o
n . L—n L-n
Tt

PO p® by,
L-n-1 L—n— 1 N ") () °
Z] OqL —n— lpL n

gy =gy |1

bo(q") = 1) )
(1) + Z, " q(Ji Péj)

b (1)
B0 RSCIR ( 0(6] )

(n+L-1),
bO + Zj Oq(qu)/))

o 1[0 b ), b@i-D
PP 5 Py N <N D). G0

2j=0491Pg bo +Z; 049-1Py
q(l)
RN +1 @ @
wigl e 2 pl e gl
1
@)
1 q;
pisim = gl ==t pll e sp),
l l

(Here we have omitted to write the action on the variables if it is trivial.) Moreover, these trans-
formations satisfy the relations: r,> = (ryrpe1)’ = (1) = (1 1es’)? = 7t = p? = id, nr, = rpm,
nr,’ = r,_{'n, and pr, = r,’p.

Let us explore further symmetries of H; y besides those in Theorem 8.1. First we consider a
symmetry shifting the parameter 6; to 6; — 1 at the level of the variables f<’) and g(’) It readily
follows from (4.5) and (4.6) that

& (i)

(z) _ m,n i

7o, e A (8.4)
m+1,n—1

Combining this with (4.11) shows that

tUi(é {z)g1(1l1)n
V(l N0

mn Sm+1,n—1

S —1) = forin G# ) (8.5)

We observe for i # j that

Omtn-10;i—1,8; — Do, —1,8; + 1
gf,{)n(é’,- _ 1) _ 9j 1, 1( J ) N ( J )
O-m,n—l(ei - l)o-m—l,n(gi - 1)
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()]
li=t; Ot 10 = 1,0, = DOwn  8pnst | i)
j 1
lj O-m,n—l(ei - 1)o-m—l,n(gj - 1) girtl)n+1 it
()]

t; O-m,n—l(a' - 1)O-m—1,n(gi - 1) giﬁ,n 1 i .
= 5 9_’_1 7 -1 -1 (l.)+ r(nfl)ﬂ, using (4.4a),
O-mn—l( i )O-m—l,n( J ) gm,n+1
i@ =D g,
= G + -1 *l Ur(r'lil)H, using (4.5),
'fmn+1(6 ) gmn+l
iyt a1 8oein S
= | e S UEY)  using (8.4). (8.6)
f+1n+1gm+ln gmn+1
By (4.13) we have
G0l = 1) = Ky = 1= > 2. (6, (8.7)
J#I

The transformations (8.4)—(8.7) provide a symmetry of the system G, y, (4.12), shifting the pa-
rameter 6; to 6; — 1; however, they do not naively give a symmetry of H; y. To reach a birational
canonical transformation of H y, we need to combine a trivial symmetry of (4.12) shifting the
suffixes: ( f,(’)n, g,(ffn, dnn) P ( f;ﬁl " gi}?_l »dm-1,). As a result we obtain a symmetry 7; of H y
which acts on the parameters as 6?,-’ — 6 —1and a, — a,_1; see Theorem 8.2 below. We do not go
into detail of computations.

It is easy to find a group of symmetries ({;;)(= ©Sy.1), which is generated by a permutation of
the singularities z = u; = 1/s; (0 < i < N) of the associated Fuchsian system; see Sect. 6.

Finally we deal with a symmetry deduced from the bilinear expression of H; y again. Observe
that (4.4) is invariant under the transformation

LiO0Omn = o-m,n(a’ t) = O-—m—l,—n—l(_aa t)’ dm,n = d—m—l,—n—l’ Hi = _Gi‘

Hence we have

uq,) =

(()%%WHWM%+D using (7.13a)

0000 + 1)o@ + 1))’
"o petne1(0; = Do 16— 1)
o_1-16;i = Do_pip-1(6p — 1)

t;
)

_n”ﬁf“w~n

0)
- (z) ©) 0)
i\ Em-m&mit —m—1 st -m )
“\n 1—[ 0 o > using (84,
0 m=-n Em —mgm+l ,—m—1 fm+1 —m
@ ()
g’n 2800 1
© 0 0
8-nn800 9-n
OIR()
_ lpL npo
-0 6 (8.8)
pL npO
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Similarly, it follows that

) (i Hi O-n—l,—n—l(gi - 1)0-n,—n(9i + 1)
gy py) =1 (—

L

, using (7.13b),
On—n-10n-1,-n

_91' o-—n,n(ei + l)o-—n—l,n—l(ei - 1)
B L O-—n—l,no-—n,n—]
=4, P} (8.9)
These formulae (8.8) and (8.9) define a birational canonical transformation of H .
The above results are summed up in the

Theorem 8.2. The Hamiltonian system H; y(K) is invariant under the birational canonical trans-
formations n;, {ij, and 1 (i, j = 0,1,...,N;i # j) defined as follows:

e Action on the parameters K.

1
niie, e+ —, Kn ™= Kp — €yt €,-1,

9,' [ d 9,' - 1.
(ij . Qi g Qj.
tie, > —e_,+1, Kk, —Ki_,, 06— —6,.
e Action on the canonical variables (qs) , pff)).
L (@) L @ ()
W Wy _ (Zmzl p—m) (Zmzl pn—mqn—m> .
9 I = N e oy Jer Yk
(Zm=1 pn—m) (Zmzl p—mq—m)
, _ s (p9 PPN &S o
iy P e ) = —— [ = - %I)Zpﬁflmqﬁﬁm (j # i),
ni(gn ) Si = Si\pn  Pp_y) i
. 1 o
77i(‘]n ) J#i
GiGj#0):sios, q)oq), pY

D, pP e pd.

)
S . 1 ,
J (i) o, 4n
SiP —, s —, - —, > —,
Go=lu:y s T s n ® G O
' ). (0 j N ( .
pl = a’p), PP e alp) G# .
@ 0 @ @ 0
; SiP;_,P ; q;_.Po Pr-
L:q,({)H‘g”Q, Pf;)'—)—LnooLn
© O <0
L-—nt’0 tp()

Remark 8.3. We may regard a,, b, (1

<n<L-1)and¥ (0 <i < N)asthe2L+ N -1
constant parameters of H; y instead of &; see (7.12) and (8.3). For reference we summarize how
the birational symmetries in Theorems 8.1 and 8.2 act on «,, b,, and 6; below.

Iy @0y B —Qy, pe P> Quep T+ Q.
rn, . bn = _bn’ bnil g bnil + bn~
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T, — a., b,—Db,.
p:a, < b,

n.q = aq,_q, 95I—>9,'—1.
é’(ij . 91' Ad 9]‘.

L:a, = agp, bn = bL—n’ 01' — _9i~

Recall that the groups of canonical transformations (r,) and (r,”) mutually commute and each of

them gives a birational realization of W(A(Ll_)l).

Remark 8.4 (Additional symmetry valid for only N = 1). Let us consider the case N = 1. Write
(Gns P> ) = (qﬁll), pff), s1) and 6 = 6,. We then find another symmetry given as follows (see also

the appendix):

e ko—ey—1, e, > —e, (m#0),
Ko 7> Ko,  Knt> =k, (n#0), 60k -0,
SPL-n L qr-n(KL-n = qL-nPL-1)

Qn — B pl’l
qdr-nPrL-n — KL-n S

(770

A Case L = 2: the Garnier system

If L = 2 then the canonical Hamiltonian system 9, y is equivalent to the Garnier system in N
variables (see [Garl2]). This fact is guaranteed by the Lax formalism given in Sect. 6. But,
however, our polynomial Hamiltonian function (7.11) is different from that given in [KO84] (see
also [IKSY91]). In this appendix we describe explicitly the canonical transformation between the
two Hamiltonian systems.

First we concerns the general (L, N) case. Define the canonical transformation (q,(f), p,(f), H;, s) -
(0, P, H;, 5;) by

Q(,') _ .P;(f) _ b;(1l)

n =T o \T e )
n n

Q0P =~ (= 50,

L1 () ()
= dn Pn
n=1 Si

Clearly the new Hamiltonian function H; becomes again a polynomial in 0" and P{”. This canon-
ical transformation is, in short, derived from an interchange of the roles of bg) and c,(f) in the defini-
tion (7.6) of the canonical variables. Note that only if N = 1 it keeps the form of the Hamiltonian
function unchanged, thereby giving rise to a birational symmetry; see Remark 8.4.

Next we let L = 2 and write the variables as (Q(i), P(li)) = (g, p;) fori = 1,2,...,N. The
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Hamiltonian function H; thus takes the following expression:

si(si— DH; = g, (Kl + Z Cljpj] [Kl -6y + Z Cljpj] + sipi(qipi + 6)
J J

- Z Rji(q;p;+6)qip; — Z Sij(qipi + 6))q;pi

J#D JGED)
- Z Rijq;pi(qipi + ;) — Z Rijqipi(q;p; + 6))
JEFD) JFD)

= (s; + )(qipi + 6)qipi — (Ons25i + Oniy + 1)gqipi

modulo some function in only s = (sy,...,sy). Here we put R;; = si(s; —1)/(s; — 1), Sij =
si(si = 1)/(si = 57, Oyt = dig—diy = 1/2,0ys2 = dy g —doy — 1/2, and ky = (Z57 6, + 1) /2. The
symbols };; and }’ ;; stand for the summation over j = 1,2,...,Nandover j = 1,...,i—1,i +
1,..., N, respectively. This is exactly the (usual) polynomial Hamiltonian function for the Garnier
system; cf. [KO84, Tsu06].
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