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correspondence can be regarded as an alternative definition of the Painlevé equations.
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1 Introduction

The Painlevé equations (PI-PVI) discovered by P. Painlevé, R. Fuchs and B. Gam-
bier [13,15,43] have been studied extensively during the last century [7,20]. Their
applications include self-similar reductions of nonlinear integrable partial differential
equations [11], correlation functions of integrable models [3,23], quantum gravity and
string theory [5], topological field theories [8], 2D polymers [59], random matrices
[12,51] and stochastic growth processes [30], conformal field theories and KZ equa-
tions [14,24], the AGT conjecture [10,37] and spectral duality [38—40], to mention
only a few applications and references.

As is known from classical works [13,16,44], the Painlevé equations describe the
monodromy preserving deformations of a system of linear differential equations with
rational coefficients. The monodromy approach was developed by H. Flaschka and A.
Newell and by M. Jimbo, T. Miwa, K. Ueno [11,21,22,25], see also [19]. At present,
different types of linear problems are known (scalar [13,16], 2x2-matrix [21] (see
also [32,60]), 3 x3-matrix [9,26], 8 x 8-matrix [41], and higher-dimensional Lax pairs
[35D).

We deal with the linear problems depending on a spectral parameter [7—43]:

0,V =U(x, )V, (¥
[Bt\ll:V(x,t)\Il, V= (wz)’ (.

where U, V € sl explicitly depend on the spectral parameter x and on the deformation
parameter ¢ (time variable) and contain an unknown function u(¢) to be constrained
by the condition that the two equations have a family of common solutions.! In fact,
the latter is equivalent to the compatibility of the linear problems expressed as the zero
curvature equation (integrability condition):

3V —9,U+[V,U]=0. (1.2)

ab A B
Uz(cd)’ VZ(CD)'
The matrices U, V are traceless, i.e.,a +d = 0, A + D = 0. Then the zero curvature
equation gives:

Set

a — Ay +bC —cB =0,
b, — By +2aB —2bA =0, (1.3)
c¢; —Cy+2cA—2aC =0.

In [57,58], by applying the diagonal gauge transformation = diag(w, w™ '), we
chose the matrices U, V such that
b, = 2B. (1.4)

! This function is going to satisfy one of the six Painlevé equations (in the Calogero form).
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Then the linear system (1.1) for the vector function W = (1, 1/2)! can be reduced to
two scalar equations for v := ¥;:

(l 92 — % (0 logb) 3, + W(XJ)) v =0,

E X
1, (1.5)
oy = §3x+U(x’t) v,
where
1 1., 1 ’
W:U(x,t)—Eatlogb—i—Zaxlogb—}—l—l(axlogb)
and

1 1
U1 =3 (ad —be—ax) + A = 5 detU % A (1.6)

The second equation in (1.5) has the form of a nonstationary Schrodinger equation
in imaginary time with the potential U (x, ). It describes the isomonodromic defor-
mations of the first one, and their compatibility implies the Painlevé equation (in the
Calogero form) for the function u = u(t):

i=—0,V(u,1), (1.7)

generated by the Hamiltonian H (it, u, t) = %I:tz + V(u, t). The function u = u(r) is
defined as a (simple) zero of the function b(x):

b(u) = 0.
The second important condition we are going to use together with (1.4) is
Ulx,t) =Ux,u@),u®),t) =Vx, 1) — H(@,u,t), (1.8)

where H (i1, u, t) is the classical Hamiltonian. The x-dependent part of the potential
V(x, t) does not contain the dependent variable u. Therefore, the second equation in
(1.5) acquires the form

hW(x,1) = (% 8§+V(x,t)) W(x,1), (1.9)

with R
W(x, 1) = el H@udly 4y, (1.10)

Notice that condition (1.4) can be easily satisfied by choosing a suitable gauge. How-
ever, together with (1.8), it becomes a nontrivial condition and leads to the quantum
Painlevé—Calogero correspondence (see below), which relates the potentials of the
classical problem V with V in the quantum one. It appears that the potentials dif-
fer only by “quantum corrections” of the coupling constants. Therefore, (1.9) is the
quantization of (1.7) with the unit Planck constant.
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In [57,58], it was shown that there exists a choice of gauge and variables (x, ¢) such
that the nonstationary Schrédinger equation becomes a quantized Painlevé equation.
Thus, the linear problem (1.1) leads to both classical and quantum Painlevé equations.
The classical one is written in the variable u(¢) and follows from the zero-curvature
equation (1.1) valid for all x. The quantum one is written in terms of the spectral
parameter x for a component of the common solution | of the linear problems. We
have called this construction the quantum Painlevé—Calogero correspondence. It is
a quantum version of the classical correspondence introduced by A. Levin and M.
Olshanetsky [31] and developed by K. Takasaki [49]. It should be mentioned that
a phenomenon similar to the quantum Painlevé—Calogero correspondence was first
observed by B. Suleimanov [46,47] in terms of rational linear problems. See also S.
Slavyanov’s papers [45].

Let us note that the phenomenon of the classical-quantum correspondence is also
known in the theory of integrable systems in some other contexts. There are interrela-
tions between classical and quantum problems of a simingly different type [1,54,55],
where Bethe vectors of integrable quantum spin chains are related to some data of clas-
sical integrable many-body systems. A similarity between quantum transfer matrices
and classical t-functions was pointed out in [27,29,56].

The aim of this paper is to address the inverse problem. We start with the system
of scalar equations (1.5) and assume that the quantum Painlevé—Calogero correspon-
dence takes place, i.e., equations (1.7)—(1.8) hold true. (In this paper, we refer to it as
classical-quantum correspondence, since it is not clear initially which equations sat-
isfy the conditions). Then we derive and solve functional equations® for the potential
V searching through possible choices of the function b. In other words, we assume that
the classical-quantum correspondence holds true and find out what kind of potentials
arise from the compatibility conditions.

We prove the following:

Theorem 1.1 Let the compatibility condition for the system (1.5) with
Ux,u(t),u(t),t)=V(x,t)— H@,u,t)
and
HGi,u,t) = %uz + V(u, 1)
be equivalent to
i = —3,V(u,1),

where u is defined as a simple zero of the function b(x,t): b(x,t) |,—, = 0. Then
there are two possibilities:

2 1t should be mentioned that functional equations play a very important role in the theory of integrable
systems; they underlie the Lax equations, the r-matrix, and other structures [6,28].
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b(x,u,t) =b(x —u,t). (1.11)

The function b(z, t) satisfies the heat equation
28,b(z, 1) = 37b(z, 1);
the quantum potential coincides with the classical one,
Vu,t) = V(u,1),

and satisfies the functional equation

Vi) = Vi) = 3 f (o —u, ) (V') + V') = fu(x—u, 1) (V(x) = V() =0,

(1.12)

where f(x,t) = by(x,1)/b(x,1t).
2.
b(x,u,t) =b(x —u,t)b(x +u,t). (1.13)

The function b(z, t) satisfies the heat equation
28,b(z, 1) = 82b(z, 1);

the classical and quantum potentials are related by

. 1
Vu,t) = V(u,r)+§a§10gb(x,r) ,

x=2u

and V (x, t) satisfies the functional equation

Vi) = Vi) = 3 fe—u, ) (V') + V@) — 3 fx+u, 1) (VV(x) — V' (w)

+(fre—u, 1) + felx+u, 1) (V) — V) =0,

(1.14)

where f(x,t) = by(x,t)/b(x,t).

The proof of the theorem is based on Propositions 3.1, 3.2, and 3.3. For possibilities
different from (1.11) and (1.13), see the remark after (3.33) and Appendix A.
Solving equations (1.12) and (1.14), we get the following results: for the rational (in
x) function b, we obtain PI and PII from (1.12) and PIV from (1.14); for the hyperbolic,
we obtain PIII from (1.12) and PV from (1.14). The most general equation PVI arises
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for the -functional ansatz for b from (1.14), while the equation from (1.12) is shown
to have only trivial solutions in this case.

Finally, it is shown that all natural choices of the function b (rational, hyperbolic,
and elliptic) reproduce exactly the Painlevé list of equations. In this sense, the classical-
quantum correspondence can be viewed as an alternative definition for the Painlevé
equations.

The paper is organized as follows. In the next section, we recall the quantum
Painlevé—Calogero correspondence. In Section 3, we derive the functional equations
from (1.12) and (1.14) and then solve these equations in Sections 4-6. In the appen-
dices, we give the definitions and identities for necessary elliptic functions, discuss
some special cases of the b-function, and list the U—V pairs for PI-PV which are
acceptable for the quantum Painlevé—Calogero correspondence.

2 Quantum Painlevé—Calogero Correspondence
The quantum Painlevé—Calogero correspondence states that for Painlevé equations,

the nonstationary Baxter equation at 7 = 1 represents a classical linear problem. Let
us start from example.

2.1 Example of Painlevé V

The PV equation is conventionally written as:

2 R 2y yy=1)?° B yT 5T2(y+1))
aTy_(z - )(8) Tt (+ ot oo )

where a, B, y, 8 are parameters.> Making change of variable

y = coth’® u 2.1
together with
T = ¢, (2.2)
PV acquires the form
2 h 2B sinh 1
= 220y 2SN ot Ginh(2u) — £ 8¢ sinh(4u). 2.3)
sinh” u cosh’ u 2

2
The later equation is Hamiltonian with Hy (p, x) = % + Wy (u, t), where

P Y oshau) + S coshia 24
Sinhzu_cosh2u+ ) COS(M)-I-Tcos(u). 2.4)

Wwiu,t) = —

3 There are in fact three essentially independent parameters.
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The zero curvature representation is known from [21]. It is rational in spectral
parameter X. As was shown in [57], the change

X = cosh® x
with (2.1) and (2.2) and some special gauge transformation brings the Jimbo—Miwa

U—V pair to the one given in (C.1)-(C.4). Then the first component of the linear
problem (1.1) i satisfies the nonstationary Schrédinger equation

_1 1 1 1
v = (Hé“ PR 0 - T u>) v,
and, therefore,
_1 1 1 1 _1 1 1
ow =HTVPRT DG e = (— 02 4 VTR PTR ) t)) v

o @by b ar ) . .
for W(x,t) = el Hy (,uydt Y (x,t); i.e., the linear problem admits the form of
the quantized equation (in spectral parameter). Notice that the parameters «, B are
shifted by :I:% in the quantum Hamiltonian.

2.2 Summary

The following theorem summarizes the results of [57,58] for all Painlevé equations,
see also the table of changes of variables below.

Theorem [57,58] For any of the six equations from the Painlevé list written in the
Calogero form as classical nonautonomous Hamiltonian systems with time-dependent
Hamiltonians H (p, u, t), there exists a pair of compatible linear problems

0xVW =U(x, t,u,u, {cHV, v Y1
W =V(x,t,u,u, i)V, T\ )

where U andV are sly-valued functions, x is a spectral parameter, t is the time variable
and {c} = {a, B, y, 8} is the set of parameters involved in the Painlevé equation, such
that:

1) The zero curvature condition
wU—-0,V+[U,V]I=0

is equivalent to the Painlevé equation for the variable u defined as any (simple)
zero of the right-upper element of the matrix U(x, t) in the spectral parameter:
Uia(u, 1) =0;
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t .
2) The function W = el H@u1dt" g\ \ohere ) is the first component of W, satisfies
the nonstationary Schrodinger equation in imaginary time

1 -
W = (E 32 4+ V(x, z)) v
with the potential

V(x, 1) = V(x, t,{&)),

| |
Vix, 1, (&) — (Euz + V.t {ck})) = E[det(U) — 3, Up + 2V11],

which coincides with the classical potential V (u,t) = V (u, t, {ct}) up to possible
shifts of the parameters {cy}:

(a, ,@ZE B+ %) for PIV,
(&@;7@:(—% §y,)f0rPV
@B.7.)=(—5.B8+5.v + %) for PVL

The list of changes of variables is summarized in the following table:

Equation y(u,t) T(t) X(x,1) Upa(x, 1)

PI u t X X —u

PII u t X X —u

PIV u? t x? x2—u?

PIIT o2 el e2x 2¢!/2 sinh(x — u)

PV coth? u o2t cosh? x 2e! sinh(x —u) sinh(x +u)
© W) —p (1) ® (w3)—p (1) () —p (1) _

PV Py —p @) p@)—p @) pop—p@p  U1& W+ whw, D

Function A(u, t) for the PVI case can be found in [58]. Notice that the changes of
variables given above can be derived in a general form from (1.4) and the requirement
that the potential (1.6) could be presented as a sum of two parts depending on x, ¢ and
u, t separately. This calculation was made in [58] for the most general Painlevé VI
equation. The appropriate U—V pairs for PI-PV are given in Appendix C.

3 The Scalar Linear Problems and Functional Equations
It was shown in [57,58] that each of the six equations from the Painlevé list, hereinafter

referred to as PI-PVI, written in the so-called Calogero form, can be obtained as
integrability conditions for two Schrodinger-like equations
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2% 2b

1., by

02— 2o, + W, n ) v =0,
1 2

av= (5 +Van)w.

3.1)

stationary and nonstationary. The time-dependent potentials W and V are related by

w U 2 — b 1% H 2b — b 3.2

(x,1) = YT (x, 1) T (3.2)
where H does not depend on x and b is some function of the spectral parameter x
and time ¢ to be chosen in such a way that the two linear problems are compatible for
some V (x, t). Suppose it has a (simple) zero at the point x = u = u(¢): b(u,t) =0,
and let V (x, ) be a function that depends on x, f in an explicit way only (i.e., V (x, )
does not contain u«). Also let H be a function of u and u.

Remark Note that function » may depend on ¢ in two ways — explicit and implicit.
The latter means the time dependence through the unknown functions of # (dependent
variables). Writing d,b, we mean the derivative with respect to the explicit dependence
only. For example, d;(z —u) = 0. The lower index ¢t means the same (9,b(z, u(t),t) =
b;), while the dot is the full time derivative: B(z, u(t),t) = ud,b + b;. The same
notation is used for other functions depending on ¢ and u(¢) apart from W in the linear
problem (where the partial derivative symbols dy, d; are traditionally used, but, in fact,
the operator 9, acts as the full time derivative).

Combining equations (3.1), one can write another pair of linear problems whose
compatibility implies the Painlevé equations:

1 2 bx
S g W, ) v =0,
2 2b
: (3.3)
ow = (2ra, + 20 Ly
! 26 4b ’

(The first equation is the same, while the other one is a first-order equation.) Passing
to the function ¥ = ¥ / /b, we can write these linear problems in the Fuchs—Garnier
form:
(% 24+ S(x, ) ¥ =0,
B 1 1 5 f=oclogh, fi=0f, (3.4)
oV = (Efax - Z fx) v,

where we have introduced the function S = S(x, ¢) by the formula

b by 3 (by\° b by 3 (b:\°
U - 4+ 2 2(E) v 2o (2) . .
S=U-+ 8(b) 1% + 8( ) (3.5)
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Their integrability is equivalent to the condition
1, 1 1 -
(5035, 8 =5 fou+ 5 fi]¥ =0,

which implies
. 1 1
S = Sfx+§fsx+§fxxx (3.6)

or

bbyUy + 2bb U — 202U — 2Ub?
3.7
—Abybyy + byby — b* — bbyy + bb + tbbycyc + $b2, = 0.

47 xx

This equation is our main interest in this paper. In the next sections, we determine the
potential V making one or another ansatz for b.

Notice that the equation (3.7) can be obtained from the compatibility of initial
matrix linear problem (1.3) with U defined by (1.6). One can express all elements of
U and V in terms of three functions a = Uy, b = Uy, and U:

Ujp=a, Up=b,

U:
Uz = — 57 (2a°b + 2a,b — 2ab, + 4Ub — 2b + by,) ,
Vi = 35 (2aby +2b — byy), Viz = 3by,
V:
Va1 = — g (4ab — 2by + byrx — 2abyy +2a°b, +4b,U) .

The function a cancels out from compatibility condition (1.3).

Recall that the dynamical variable u is defined as a zero of the function b(x, t) =
b(x,u(t),t): b(u,u,t) = 0. Suppose b is an analytical function near x = u; then in
the vicinity of x = u,

b =by(u,t)(x —u) +ba(u, t)(x —u)> +b3@u, 1) (x —u)’ +--- . (3.8)

Consider equation (3.7) at x = u:
) 1 . o1,
—2b:U — bebxxx + byby — b° + bex iy =0, 3.9)

where we used that U =V (x, t)— H (i, u, t), and, therefore, it is a regular function at
x =u and [bU] (x = u) = 0. From the expansion (3.8), we get

by ly—y = b1, byxx lymy = 6b3, b |o—y = —ithy, by |y = (b} — 2b2) + 3,by.
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Plugging this into (3.9), we obtain:

U | L (s 1b’2 Shibs + b1 oyby + ~b2
_y = —=V — - = - - ,
x=u B Zb% 2 ) 1 103 1001 4 2
where b b
. 2 1
= —_— . 3.10
v u+b1 2, ( )

The latter expression is the “momentum.” Notice that this local evaluation at x = u
fixes the dependence H (1), since V (x,t) is independent of #. We consider some
nontrivial cases (v # i) in Appendix A.

Let us find out what kind of restriction on the behavior of b = b(x, u(t), t) arises
from the classical-quantum correspondence. First, recall that the quantum Hamiltonian
which we use in (1.5), (3.1) has the form H= %8)% + V (x, t). Therefore, the classical
oneis H(py,x,t) = % p% + V(x, t). The classical-quantum correspondence implies
that the classical equations for u(#) arising from the compatibility condition (1.2)
(or (3.6) or (3.7)) are generated by H (u, u, t), which differs from H(p,, x,t) by
only possible “quantum corrections” of the potential. Thus, the classical Hamiltonian
should have the “Calogero form,” i.e., H (i, u, t) = %uz + \7(u, t). At the moment,
we do not assume any relations between V (x, t) and V(u, t). However, the Calogero
form of the Hamiltonian provides some special properties of b(x, u(t), t).

Proposition 3.1 Let the compatibility condition (3.7) describe nonautonomous
dynamics

u=wv,
O =1ii =—0,V(u,rt) (3.11)
generated by the Hamiltonian
. L, -
H(@i,u,t) = EU + V(u,t). (3.12)

Then b(x, u(t), t) factorizes into the product
b(x,u(t),t) =bi(x —u(),t)ba(x +u(t),t), (3.13)
and each of the factors satisfies the heat equation:
20,b12(z, 1) = 32b12(2, 1).

Proof Substituting (3.11) and (3.12) into (3.7), we get an equation where the left-hand
side. is quadratic in v = # . Since v is an independent variable, all the coefficients in
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front of v¥ k=2,1,0) vgmish. Tk.l.e coefficient in front of v2 gives (it comes from
terms 2bby U, —2b2U, —b* and bb in (3.7))

b2 — b2 4 bbyy — bbyy =0
or
(aﬁ — 33) logh = (dy — ) (3 + 9,) logh = 0,
which is equivalent to (3.13). The coefficient in front of v gives

bybyxy — bbyyy + 2bby, — 2b,by =0

bau) o (L 3.14
(5),-2(5). G

Plugging (3.13) into (3.14), we obtain:

NCAPY A SN CANNEAY
by by by bi)

The variables x — u and x + u are independent. Therefore,
/ b// /
2 (2 = (2 . k=1,2.
by by,

b, = b +c()br, k=1,2,

Then

where c(¢) is the integration constant. The term with c¢(¢#) can be removed by the
substitution b — beli €®. O

The coefficient in front of v° gives rise to equations for V (x, ¢) and \7(u (1),t). We
study these equations in the next sections.

3.1 One Simple Zero

Let us first consider the case when b has only a simple zero at u(¢). The reason for
this behavior of b(z, t) is partly explained in Section 6.2.

Proposition 3.2 Let b(z, t) satisfy the heat equation

28,b(z, 1) = 97b(z, 1), (3.15)

@ Springer



Constr Approx (2015) 41:385-423 397

and let u be a simple zero of the function b: b(x — u, t) |,—, = 0. Then integrability
condition (3.7) implies that

1
H = Eiﬂ + V@), (3.16)

i = —V' (), (3.17)

and

Vi(x) = Vi) — 5 £ (x—u) (V/(x) + V') — fu(x—u) (V(x) = V(@) =0,

(3.18)

where f(x) = f(x,t) = by(x,t)/b(x,t) (for brevity we do not indicate the t-
dependence of f explicitly). In particular, if f(x) = % +c1x +c3x3 + -+, then

1
v/ = EVW + 21V, (3.19)

1 1
0 ve = Sel V" +24c3V/, (3.20)

where Vi (u) = 0;V (u, t).

Proof Direct substitution of b = b(x — u(t), t) into (3.6) together with (3.15) yields
S | , .. 1.,
V,(x)—H—Ef(V (x) —ii) — fx V(x)+§u —H)=0.

Locally, f = % ~ Z%y Therefore, the cancellation of the second-order pole leads to
(3.16). At this stage, we have

1
Vi(x) = Vy(u) — (i + V' () — 5/ (V'(x) = it) = fx (V(x) = V() =0.

From the last two terms, it is easy to see that the cancellation of the first-order term
gives (3.17). Substituting (3.17) into the above equation, we get (3.18). The differential
equations (3.19), (3.20) follow from the local expansion of (3.18) near x = u. To be
exact, (3.20) follows from (3.19) and V,” = SV + 3¢ V" +24¢3 V. O

In this proof, only the heat equation was used. In what follows, we need some more
properties that follow from the heat equation.

Lemma 3.1 Let b satisfy the heat equation (3.15) and f = 9, logb. Then

1. /., 1
0f =50 (f2+ fi) = fuf + 5 fur (3:21)
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1
atfx = fxxf+f2+§fxxx- (3.22)

Suppose also that b is an odd function of x and has a simple zero at x = 0. Then

1
zfx(x —w) fi(x +w) = (fx(x —w) + fr(x + w)) frx Cw)

+(fx+w) — f(x —w)) faxQw) — 3 fx Qw).
(3.23)

Proof The proof of (3.21) and (3.22) is direct. Identity (3.23) is proved via consid-

eration of the local expansion and comparing of the poles taking into account (3.22).
]

3.2 Two Simple Zeros

Suppose b has two simple poles. Let us derive an analogue of (3.16)—(3.18) for this
case.

Proposition 3.3 Letb = by (z, t)b2(z, t), and let each factor satisfy the heat equation
20;b12(z, 1) = 82b12(z, ). (3.24)

Suppose that by 3 has a simple zero uy2: b1 2(x —ui2,t) |x:m‘2 = 0. Then equation
(3.6) has the following solution:

uy = —ur, V) =V(—u), by =bx —u),t), bp =b(x+u(t),t), (3.25)
H= %az + V) + %fx(Eu), (3.26)
i =—=V'(u) — fexQu), (3.27)

where b(x, t) is an odd function of x, f = 0y logb, and the potential satisfies

Vi(x) = Viw) — S fx—u) (V(x) + V') — L fx+u) (VV(x) — V()

+ (fx(x—u) + fu(x+u)) (V(u) — V(x)) = 0.

(3.28)
In particular, if f = )lc +cix +c3x3 + -, then
! _ 1 " 1 4 /
V) = EV + 3 fCx)V" 4+ 2c1 + fx2x)) V', (3.29)
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3 1 3
Vt/// — _V(5) + E f(ZX)V(4) + z (C] + fx(zx)) VW

40
+§fxx(2x)V” + (24c3 4 3 frxx 2x) V', (3.30)

Proof The direct substitution leads to

Vilx) —

(V(x)+ u2 ; )
) (b“) =0. (3.31)

From cancellation of the second-order poles, we get
1 (b
= ( 'x) (u1),
by ],

1 blx
(u1+u2) (uz) ( ) (uz2).  (3.32)

1
2

1
H= i}
2

1.

2 2 by

Comparing these two expressions, one can see that (3.25) and (3.26) indeed satisfy

(3.6). Then vanishing of the first-order poles at £u gives (3.27). Substituting (3.27)
into (3.31), we get

1
V[(x) — 3; (V(Z) + zf(zz))

z=u(t)
1Dy x

lb X fer ,
N (V) + V') + fexu)) — b; (V') = V') = fuxu))

bl,x b2,x v v 1 )
() +(5) ) (roveresmen)
1 bl,x b2,x _
—3 ( by )x ( by )x = 0. (3.33)

All terms that do not contain V' cancel because of (3.23), and we get (3.28). Differential
equations (3.29), (3.30) follow from the local expansion of (3.28) near x = u. O

Remark Toinvestigate the case more general than (3.25), one should solve the equation
emerging from equality of right-hand sides of (3.32) (see Appendix A).
Notice also that the right-hand side of (3.29) and (3.30) are full derivatives:

1
V) =9, (12V”+2c V4 = f(2x)V)
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" 3 “4) 5 " 3 l 3 " 1 "
V"= 0| 55V P aV + 24V S L QoVI+ S L0V I+ fe0v” ).

In particular, this leads to the following equation:

VS 601 V" + 60 frr (2x)V' + 60 f 2x) V" + 24¢3V = const(r).

4 Rational Solutions
4.1 The Simplest Case: b = x — u(t)
The simplest possibility is to set
b=x—u(). “.1)

We will see that already this case is meaningful and leads to PI and PII equations.
In this case, integrability condition (3.18) turns into
(Vi -view) -

(Vieo+Viw)+ s(veo-vaw) =0 @2

1
2(x —u) (x—u)

or
20x — u)2<Vt -V, (u)) —(x—u) (V’(x> n V’(u)) +2(V(x) - V(u)) —0. (4.3)

It should be an identity for all x, # which enter here as independent variables on equal
footing. The way to proceed is to take the third derivative of (4.3) with respect to x.
The result is

202V (x) + u (v‘V(x) —4xV) (x) — 12v,”(x))
+ 12V/(x) + 12x V) (x) + 2x°V/" (x) = V" (x) = x VIV (x) = 0.

The equality holds identically if the coefficients in front of u>, u, and the free term in
u vanish. This implies the conditions

Vt///(x) — O7
12V/(x) = V" (x).

From the first equation, it follows that V;(x) is a polynomial in x of second degree
at most, while from the second one, it then follows that V (x) is a polynomial in x of
fourth degree at most. There are three possibilities:

1) V/(x) = 0;then V (x) is aquadratic polynomial V (x) = arx?+ayx+agwitha, =
a; = 0. Plugging it into equation (4.3), we see that the equation holds identically
for any constants a», a1, with the irrelevant free term ag being an arbitrary function
of ¢. This is the potential for the harmonic oscillator.
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2)

3)

V/'(x) = 0; then V (x) is a 3-d degree polynomial V (x) = asx3+arx?+aix+agp
with a3 = a; = 0. By rescaling and shift of the variable x, we can set a3 =
1, ay = 0. The free term, ag, is irrelevant since it cancels in equation (4.3).
Plugging the potential in the form V (x) = x> + a;x into equation (4.3), we get
(x — u)2(2c'11 — 1) = 0. Therefore, a; = /2, and

y 5 Ix
x)=x"+ ok
This is, up to a common factor, the potential for the PI equation.

V/"(x) # 0; then V (x) is a 4-th degree polynomial V (x) = asx* +a3x> +apx? +
ajx + ag with a4 = a3 = 0. Again, we can set ag = 1, a3 = 0, and a9 = 0.
Plugging the potential in the form V (x) = x* + apx? + a;x into equation (4.3),
we get x2 —u®(ay — 1) + a; = 0. Therefore, ay = t, a; = —2a, where « is an
arbitrary constant. Up to a common factor, we obtain the potential

Vix)= x4 1x? = 2ax

for the PII equation with the parameter «.

4.2 The Case b = (x — u1(t))(x — uy(t))

Let us make the similar calculations for b = (x — u1(¢))(x — u»(t)). Instead of

Vi(x)—ii | V(x)—H+ui%/2
C 2(x —u) (x —u)? -

Vi(x) — H;

)

we get, after cancellation of third- and fourth-order poles:

Vi(x) — H, —;(V’(x)—ii —#)
! "2 —uy) ! (ur —uz)3
—;(V’(x)—ii _#)
2(x — uo) 2 (uz —up)?
1 L Litin 1, 1
+(x—u1)2(v(x) w21 2<u1—u2>2)
1 g lntu 1, 1 N
(x—u2)2(v(x) Bt = T 2" 2(u1—u2)2)_0' @4

Cancellation of the second-order poles at x = u 2 yields

1.2 11;‘1‘|'l'.12

and

H= - \% -
2" 2u1—u2+ (u1) 2(u1 — uz)?
1., lug+u 1

H=—-u;+ = +V -
2u2 2ur —uq (u2) 2(uy — uz)?

@ Springer



402 Constr Approx (2015) 41:385-423

By equating the two “kinetic” terms, we get the following two possibilities:
D iy +in=0, 2) 8 —u)*=—4

In the first case, u; + u» = const, and one can shift x in the initial problem to set

u1 = —uo = u. Therefore, the two possibilities are rewritten as
Uy =—ur=u, up = uy +/c—4t,
1) 2) 4.5)
V() = V(—u), V) =V —+/c—41),

where ¢ is some constant. The second case is given in Appendix A. Here we consider
the first one. In this case, (4.4) leads to integrability condition (3.28):

Vilx) = Vi(u) — a—w

(V’(x) -V -2

(v’(x) 4V -2 YOV V(”))
X —U

V) - V(u>) o

_2(x+u) X +u

or, equivalently,

20 — u?) (Vi (x) = Vi) — (x + w)(x* — u?) (V/(x) + V'(w))
— (=) —u?) (V') = VW) + 4% +u?)(V(x) = V) = 0. (4.6)

Since the maximal degree of x in (4.6) is 4, the differential operator 3)5( applied to
this equation kills all terms containing V (u), and we are left with

83 [(x2 — W22V, (x) — x(x2 — uD)V' (x) 4+ 222 + uz)V(x)] —0.

Equating the coefficients in front of u®, u?, and uY to zero, we get the following
conditions:

RVi(x) =0,
85 [—2x2V, (x) + xV'(x) + ZV(x)] =0,

83 [x4V,(x) 3V + 2x2V(x)] 0.

They mean that the expressions in the square brackets are polynomials in x of at most
fourth degree:

Vi(x) = Py(x),
22V, (x) +xV'(x) + 2V (x) = Qa(x),
Vi) = PV (x) +2x2V (%) = Ra(x).
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Combining these conditions, we find that x>V (x) must be a polynomial of at most
8-th degree such that its highest and lowest coefficients do not depend on ¢. We also
recall that it must contain only even powers of x. So we can write

6 4 2 v . .
V(x) = ux’ 4+ asx™ + arx +ao+;, nw=v=0.
Plugging this potential back into equation (4.6), we obtain
(t —uhH(® — u?)(ag — 4p) + (¢° — u)? (@2 — 2a4) = 0.
The solution is ag = 4ut + a4, ar = 4/Lt2 + 2a4t + a2, with integration constants
a4, a2, and ay is arbitrary. There are three cases:
1) u # 0 (the case of general position); then one can set it equal to 1 by rescaling

and set ag4 = 0 by a shift of the z-variable. Then the potential acquires the form

v
Vx, 1) = x8 +dex* 4+ (462 4+ a2)x + ap(r) + = 4.7

This is the potential for the PIV equation.
2) n = 0but g # O; then one can set «s equal to 1 by rescaling and set oy = 0 by
a shift of the #-variable. The potential is

_ 4 2 v
Vx,t) =x" 4+ 2tx” 4+ ap(t) + —-
X
It generates the equation

L3 2v
U= —4u dtu + 7
u

The change of the dependent variable u — y such that u? + y* + % y+t=0(
version of a similar change in [17, section14.331]) brings the equation to the form
¥ = 8y + 8ty 4+ ~/—32v — 2, which is equivalent to the PII equation.
3) u = ag = 0; then
2 v
V(x, 1) = arx” + — +ao(t).
X

This gives the exactly solvable rational 2-particle Calogero model in the harmonic
potential. The x-independent term ag(¢) is irrelevant.

5 Hyperbolic Solutions
5.1 The Case b = e'/Zsinh(x — u(t))

Let us consider the case when b is a trigonometric (hyperbolic, to be exact) function
with one simple zero in the strip of periodicity:

b = €'/? sinh(x — u(1)).
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We will see that it leads to the PIII equation. Since b satisfies the heat equation (3.15),
Proposition 3.2 can be applied. The integrability condition (3.18) with bb—" = coth(x)
becomes

2 sinh?(x — u)(v,(x) _ V,(u)) _ sinh(x — ) cosh(x — u)(v’(x) + V/(u))

+2(V(x) - V(u)) =0
(5.1)

Let us make the change of variables V — V, x — X, u — U such that
V) = e ¥ V), X =2, U=
then equation (5.1) is rewritten as
X = U (U0 = X)) = UX (X2 = U2) (U (X) + XV ()
F2X2—U? (UZV(X) T XZV(U)) L4UX (UZV(X) - XZV(U)) —0. (5.2

Since the maximal degree of X here equals 4, the differential operator 3)5( applied to
this equation kills all terms containing V(U ), and we are left with

ai[(x —UVi(X) = X(XE— UV (X) +2(X2 —U? + 2UX)V(X)] —0.

Equating the coefficients in front of U2, U, and U to zero, we get the following
conditions:

o3[V + XV - 2va0] =0,

o3[ -xvi00 +2xv(x0] =0,

83 [szt(X) —X3V(X) + ZXZV(X)] —0.

They mean that the expressions in the square brackets are polynomials in X of at most
fourth degree:

Vi(X) + XV'(X) = 2V(X) = Pa(X),
—XVi(X) +2XV(X) = 04(X),
XV, (X) — X3V'(X) +2XV(X) = Ra(X). (5.3)

Combining these conditions, we obtain that X 2y’(X) and X2V, (X) are polynomials of
at most 5-th and 6-th degrees, respectively. It is easy to see that the former polynomial
must be divisible by X2. Indeed, let it be X?V'(X) = X2 P;(X) 4+ p1 X + po with
some nonzero pg 1. Then the first equation in (5.3) implies pyp = 0 (otherwise the left-
hand side contains a nonpolynomial term oc X ~!) and the second equation multiplied
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by X implies p; = 0 (otherwise the left-hand side contains a nonpolynomial term
o X?log X). Therefore, we conclude that V'(X) is a polynomial of at most third
degree, and, thus, V(X) itself is a polynomial of at most fourth degree:

V(X) = asX* + a3 X + e X + a1 X + ay.
Let us plug it in equation (5.2). After simple transformations, we obtain the relation

(X — U)(X? = U (a4 — 2a4) + (X — U)*(a3 — a3)
X -U)?% . X -U)(X*-U»
- (a1 —a1) —

UX U2X2 (do — 261()) = 0.

It must be satisfied identically for all X, U. This implies a4 = 2a4, a3 = a3z, a; = ay,
ap = 2ayp, and no condition for a;. Therefore, the potential V (x, t) is fixed to be

Vix,t) = al€2t+4x + O[262t74x + a3et+2x + O{4et72x +a(r),

where ¢; are arbitrary constants. This is precisely the potential for the PIII equation.

5.2 The Case b = e’ sinh(x — u(¢)) sinh(x + u(t))
In this case, b = (e’/2 sinh(x — u)) (e’/2 sinh(x + u)). Each of the multiples satisfies

the heat equation (3.24). Therefore, Proposition 3.3 can be applied. Then equation
(3.28) assumes the form

1 1
Vi) = Vi) = 5 coth(x ) (v’(x) n V’(u)) — 5 coth(x + u)(v’(x)— v’(u))
+(V(x) - V(u))( ! " ! ) —0.

sinh?(x —u)  sinh?(x + u)

Multiplying by 32 sinh?(x — u) sinh?(x + u) and making change of variables X =
cosh?(x), y= coth?(u), we get

Xy — X — ) (Vi(X) — V,(») —2X(X — D(y — DXy — X —»)V'(X)
+2y(y = DXy =X — V') +2(0 — DXy + X — »)(V(X) = V(y) =0.

Now one can apply the calculation method similar to the previous cases. That is to
take the third derivative with respect to X and analyze the differential equations (the
later equations appear as the coefficients behind different powers of y). This analysis
gives the potential of the Painlevé V equation after some tedious evaluations. Instead
of proceeding in this manner, let us simplify the problem by assuming that the solution
is a sum of terms of the form V (x) = ¢ v(X). Making this substitution, one gets:

k(Xy — X — »)?@(X) —v(y) —2X (X — D(y — D(Xy — X — y)v'(X)
+2y(y — DXy =X — v’ (y) +2(y — DXy + X — y)(v(X) — v(y)) = 0.
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We will see that nontrivial solutions exist for k = 0, 2, 4. The way to proceed is to take
the third derivative of the expression with respect to X. The equality holds identically
if the coefficients in front of y2, y and the free term in y vanish. This implies the
following conditions:

XX —Dv"(X)+32X — DHv"(X)+32 —kv'(X) =0,
X(X — D@ (X) +42X — D" (X) + 34 — k)" (X) =0, (5.4)
kv"(X) =0.
Consider the last equation. If k = 0, one gets
© Ci ) -

C1
- + +c3= +cs,
X X-1 3 sinh?x  cosh?x 3

v(X) =

else v/ (X) = 0. The later case leads to (k — 4)v”(X) = 0 (from the second equation
in (5.4)). Then, k = 4 or v”(X) = 0. In the latter case, one gets (k — 2)v'(X) = 0
(from the first equation in (2.4)). In this way, one can easily recover the potential of
the Painlevé V equation (2.4):

_2(%- +0)2 2g-2 eZt e4t

Vix,t) = + 7(20 — 1) cosh(2x) — 6 cosh(4x).

sinh? x cosh? x
6 Elliptic Solutions

6.1 The Case b = #1(x — u(t), 2mwit)

Consider an elliptic curve with moduli T = 2xit,
¥ C/Z+ Zr,

and let b = v (x — u(t),2mwit). Definitions and properties of elliptic functions are
given in Appendix B. Then from (3.18), we have

1
Vi) = Vilw) = S E1(x = W (V' () + V'(x) + Ex(x — u) (V(x) = V() = 0.

We will show that this equation has only trivial solutions V (x, ) = f(¢). For this
purpose, consider the same equation at x 4+ t and subtract it from the initial one. Then,
using the behavior of E(z) (B.1) and E2(z) (B.2) on the torus lattice, we get

1
Vix +1) = Vi(x) — EEI(X —w)(V'x+1)— V')
+Ex—w)(Vax+1) = V) +7i (VW) +V(x+1)=0. (6.1)
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Let us now differentiate the obtained equality with respect to x:

1
Vix+1)—V/(x)— EEI x—wWV'x+1)= V') +7iV'(x+1)
+%E2(x —w)(V'(x+1)-V )+ Eé(x —u)(Vx+1)—V(x)) =0. (6.2)

Similarly, let us shift the argument © — u + t in the equation (6.2) and subtract it
from (6.2) itself (keeping in mind that E) is the double-periodic function). This gives

Vic+1t)=V'(x)=0
or
Vix+1)— V() =a(t)x + b(7).
Plugging this back into (6.1), one can easily get that a(r) = b(r) = 0 by analyzing
coefficients behind the poles at x — u of the second and the first orders. Therefore, the
potential should be a double-periodic function. If it is, then (6.1) reduces to

H(V(x+1) = V() +7i (V') - V'(x)) =0,

since 9 (V(x +7) — V(x)) = V,(x + 1) — Vi (x) +2mi V' (x + 7). The latter equation
should hold for all x and u. Then the only solution is

Vix,t) = f(1).
6.2 The Case b = ?(x — u(t), 2xit)d(x + u(t), 2nit)

Equation (3.28) in this case has the form

1 1
Vi(x) — Vi(u) — §E1(x—u)(V/(u) + V'(x)) — EEl(th)(—V/(u) +V'(x)
+(E2(x—u) + Ex(x+u))(V(x) — V() =0. (6.3)

Let us make a change of variables:

X(‘x’t):m, Q(L{,[):m’ T(t): 63—61.
—e 5 — s
Then
= _ o™ X,
Ei(x +u) + Ey(x —u) = 2E1(x) + o) — o) 2E1(x) + 5 — 0’
- ©' (1) _ 3 0.
E\(x+u)— Ei(x —u) =2E;(u) + = 2E () 2
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Ey(x +u) + Ex(x —u) =2E>(u) + Quu_ 0. .
X—0 (X-0)?

Therefore, equation (6.3) is written as

V1 (X) = Vr(ONT; + Vx(X)X; — Vo (Q) O:

1V X)X, (2E Xx 1V 2F Qu

_5 x(X) x( l(x)+X_ )‘i‘i Q(Q)Qu( l(u)_X_Q)
Quu 0; B
ran Q T Q)z) (V(x) — V() =0.

0

(2 [2n1 +e1 4+ (e2 —e1) O] +

It follows from (B.8) that

L 1 ©'(x)
i — X E1(x) = X (E1(x + 03)—E1(x)— E{(@3)) = zxxm

1 Xx?
T2X-T
Therefore,
2 1 Q2
Vr(X) — VT(Q))E+Vx(X)§X T Q(Q)2Q T
1V X2 1 0?2
—=Vx(X ) 0 2 Q(Q) —0
2
+(2[2m+e1+(ez e Q]+ XQ 0 (XQQ)Z)(V(X) V(u)) =0.

(6.4)

Now let us proceed as in the previous examples. First, multiply (6.4) by (X — Q).
Secondly, take the third derivative with respect to X. This excludes V (Q). Thirdly,

substitute Q2 = 4(e; —e1)Q(Q — 1)(Q —T) and Quy = 2(ex —e1)(3Q> —2Q(T +
1)+ 7). Then, the coefficients in front of 02, Q!, and Q° should vanish independently:

F+2V(X)2n1 +e1 + X(e2 —e1)) = P2(X),
—2XF + 5Vx(X) X2
+2V(X)(X?(e2 —e1) +4X (e1 — 1) + T(e2 — e1)) = Q2(X),

X2F = LVx (X)X2X + 2V (X) (201 + e) X2 + (e2 — e) XT) = Ra(X),

(6.5)

where P>(X), Q2(X), R>(X) are the second-order polynomials in X with time-
dependent coefficients and F = Vr(X)T; + Vx(X) % %

Excluding F from the two upper equations in (6.5), we obtain the following equality:
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Ve (XOX(X=1)(X=T) + V(X)(X(X—l) FX(X=T)+ (X—l)(X—T))

= (300 + xP(0)).

e — e

General solution of the latter equation has a form:

Hy(X)
X(X—D)(X=T)"

V(x)= (3024 2P2)) =

X(X—l)(X T)/ er—ej

where H4(X) are the forth-order polynomials in X with time-dependent coefficients.
Therefore, V (X) can be presented as

T T T
V(X)=a(T)X+b(X) + ;(_)1 + 2D — +h(D). 6.6)

The last term /4 (T) is not fixed by (6.3); i.e., h(T) is arbitrary.

Plugging (6.6) into (6.4) and multiplying the result by (X — Q)X (X — 1)(X —
TYO(Q — 1)(Q — T), we get a polynomial function in X and Q. The coefficients in
front of Q¥ X/ provides differential equations. It can be verified that all of them are
equivalent to the following system:

ar(T)T (T — 1)(e2 — e1) +a(T)(e3 +2n1) =0,
br(T)T(T — 1)(e2 —e1) + b(T)(e2 + 2m) = 0,
cr(T)T(T — 1)(e2 —e1) +c(T)(e1 +2m1) =0,
dr(T)T(T — 1)(e2 — e1) +d(T)(=2e3 + 2n1) = 0.

Its solutions (see (B.6)—(B.7)) are

a(T) = a(ey —e1), o = const,

b(T) = B(e2 —e1)T, B = const,

co(T) =y(ex —e)(T —1), y = const,
d(T) =68(ey —e))T(T — 1), § = const.

6.7)

Then, in view of (B.5), we have
V(x) =ap ) + B + o) +rypx+w)+3p(x +w3)+h().  (6.8)

This is the potential of the Painlevé VI equation in the elliptic form [18,36,53,
60] (see also [32,50] and [9]). We remark that the nonstationary Lamé equation in
connection with the PVI equation (and with the 8-vertex model) was discussed in [4].
Recently, the nonstationary Lamé equation has appeared [10,37—40] in the context
of the AGT conjecture. The results of [38—40] allow one in principle to construct
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higher Painlevé equations* in terms of 2x2 linear problems related to spin chains via
spectral duality transformation. We are going to study this possibility in our future
publications.
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Appendix A: Special Cases
b=(x—u()e®* and b = (x — u(t))et®~

Let b = (x — u(r))ef™*. The calculation similar to the one leading to (4.2) gives in
this case

Vi) +Viw) VE)-V@w) §

Vi(x) = Vi(u) — 2o — ) G_u? 2

(x—u)— % (V/(x)=V'(u)) =0
(A1)
and

o= (it &) 1 v - uit oo (A2)
BEAS) DT RuET s '

with equation of motion
i =—V'(u).

_ Itis easy to see that equation (A.1) becomes equivalent to (4.2) for the potential
V (x) after the change of variables

Fex—G 14 V)=V Lo 8
x> f=x—2GM.  Vm) = Vm=V(x=360)-Ix

where G = g. Notice also that the dependence H (it) in (A.2) can be obtained from
(3.10) via the local expansion (3.8). The later gives b = ¢“8 and b, = g e"$. Then
v=u+35.

Consider now the case b = (x — u(r))e8" ¥ Letus perform the calculation similar
to the one leading to (4.2) again. In this case, we have:

Vi)+ V') V)=V
2(x —u) (x —u)?

—g(xV/(x) + uv’(u)) + 2 —u?) [3gg - lg - 2g3] =0 (A.3)

Vilx) = Vi(u) —

=28 (V(x)=Vu))

2

4 See also [42,48] and [52].
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and

l . 2 1 2 . 2 3
H =z G+gu) + V0 + 20" —gu”+ g, (A4)

with equation of motion
=—-V'().

As in the previous example, it can be shown that equation (A.3) becomes equivalent
to (4.2) for the potential V (x) after the following change of variables:

x> i=ax=xeht® o =chs®

R s G )
t

— 280 (v(xef}g(’))—x2 (82—/[ e (;g gg)]))
1

Notice also that the dependence H (it) in (A.4) can be obtained from (3.10) via the
local expansion (3.8). The latter gives by = 8 and b, =2gu 8 Thenv = it +gu.

b=(x—ui(®)(x —uzt))(x —u3(t))

When b = (x —up)(x —uz)(x — uz), the coefficients behind the second-order pole
o in (3.6) have the following form:

(xu

Liy +u Lty +u 1 1 1 1
ppritm lmtus 1

1
Vx,t)— H+ - =
(x, 1) 2ur —us 2ur—uz 2w —u)? 2 —u3)?

2
1 1
2 (uy —u2)(uy —u3)’

and two other coefficients can be obtained by the cyclic permutations. All three coeffi-
cients cannot vanish simultaneously. Therefore, some other anzats for W (3.2) should
be used in this case. This reflects the fact that (3.1)—(3.2) imply the one degree of
freedom case.

b= (x—u1(®)” and b = (x — u1 (&))" (x — uz(¢))”
Let us study the case b = (x — u;(¢))”, where y € C* (the case y = 0 is trivial).

Notice that under change b — bY the functions f (3.4) and S (3.5) transform as
follows:

1 b 1 b 1/1 by \ 2
S — V- H——y—'+—yﬁ+—(zy2—y)(?x).
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1

For the case under consideration, we have f =y — and
s=v-m+ ity 1(L :
= —_ —U —_ —_— — _
a2\ Y (x —u)?

Substituting it into (3.6), we obtain the following condition for cancellation of the
fourth- and the third-order poles:

e
(x—u)™ " O—ZJ/(V —4y +3),

1 3
—w3: al=,2= _ 2.2
(x—u)": u(4y y) 4)/ u.

The first equation gives y = {0, 1, 3}, while the second one y = {0, 1}. Therefore,
the nontrivial solution is

y =1.
Similarly, the case b = (x — u1(¢))”" (x — u2(¢))”? leads to the following conditions:

x—u) ™ inGE—4n1+3)=0,

(o —un) ™ LD 2y () — up) + 1)

x—u)™*: I(yF -4 +3) =0,

(x — )™ D iy (uy — u1) + 1),

which give
1=y = 1.
b = exp ( (z/u(t))? )

First, it can be shown that y =0, 1,2, 3...
Consider y = 1. Substituting b(z, u(t), t) = exp(z/u(t)) into (3.6), we get

.2 .. .
u 1 u 1 u 1
-——+ - Vi—H ——— ——V'y=0. AS
( u3+2u2)x+ ! 2w 2w (A-5)
Applying 83 gives

V// _ LV/// — O
d 2u ’
Notice that the function U(z, u, u, t) satisfies the same equation even if we do not
impose the condition U = V (x,t) — H (i, u, t). Under assumption U = V(x,t) —
H (i, u, t), we have
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V/// _ V// =0
=V/=0.
This leads to
)
Vix,t) = Ex + b(t)x 4+ c(t), o = const.

Plugging it back into (A.5), we obtain the following two equations (as coefficients
behind x! and x0):

= 2'214—2 — 2bu? + au,

1a2 | - 1
H[ZEZ—3+C_Eb.

Case 2 in (4.5)

Here it may be useful to use variable u = u| — %\/c — 4t (then it = uy + ﬁ).
Then

1 2 1 1
H:E(m+ ) +V(M1)=§L't2+V(u+§\/c—4t), (A.6)

c—4t
and, therefore,
! V(x)—V
Vi(x) — Hy — —(V/(x) i —2(c—dn3 — oY (”1))
2(x —uy) X —u;
1 " 3 V) = V)
—— (V') - 20c—4n"2 —2———=) =0
2(x—u2)< (0 — i+ 2(c ) X —un )

Cancellation of the first-order poles at x = u 2 yields i} = —V'(u;1) — 2(c — 4t)f%.

1

. Thus we arrive at
c—4t

On this equation, H; = V;(u1) — V' (u)

1

, 1
Vi) =Vi(u)+V (”‘)M_Z(x —ui)

V(X)—V(Ml))

(Vie+vian -2
X — Ui

1 V(x) — V(uz)
- (Vv V() —2————22) = 0. A7
2(x_m)( () + V') F— ) (A7)
By analogy with (4.7), we get
VY (x) =0,
=20VV(x) + vVx) =0,
—13VV(x) + 120V (x) = 0, (A.8)

VIV(x) —6VI(x) =0,
69,V (x) — VI (x) + ( — 164 14—3) VI (x) = 0.
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From the two upper equations, it follows that V (x) is the 6-th degree polynomial.
Plugging itinto (A.8) drops the degree to 4 (similar to the Painlevé I, Il cases). However,
after substituting it back into (A.7), we get only the trivial solution

Vx,n) = f().
Appendix B: Elliptic Functions

Here we give a short version of the Appendix in [58].

Theta-functions

The Jacobi’s theta-functions ¥, (z) = 9,(z|t), a = 0, 1,2, 3, are defined by the
formulas

2
1(z) = —Zexp(m’r (k + %) + 27i (z T %) (k + %))

keZ
92(2) =D o (kL) omie i+
= exp| wit — T 1.
2(z p| i > iz 3
keZ
¥3(z2) = Zexp (m’tk2 + 27n'zk) ,
keZ
1
Vo(z) = Zexp (m’rk2 + 2mi (z + —) k) ,
2
keZ
where 7 is a complex parameter (the modular parameter) such that Im t > 0. Set
_0 1 1+ T
0)0— ’ w1_29 0)2— 2 ) (1)3—2,

then the function ¥, (z) has simple zeros at the points of the lattice w,—| + Z + Zt
(here w; = wa14).

Weierstrass gp-function
The Weierstrass g-function is defined as
9 () = =07 log#1(2) — 2n,

where

2mi ,
=— =3 07 log 61 (07).
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Its derivative is given by

20700 92(2)93(2)P0(2)
12(0)93(0)80(0) 93 (2)

9'(2) = —

The values at the half-periods

el = p(w1), er=gp(w), e3=pw3)

have special properties. For example, e + e2 + e3 = 0. The differences e; — e, can
be represented in two different ways:

. 93(0)

2 94 3
—ep) =170, (0) = 4mi 0, 1 ,
el —exy = 1%;(0) i d; log 520)
) 90(0)

2 94 0
—e3=7°97(0) = 4mi 9,1 ,
el —e3 = 13(0) i 07 log 5200)
. 90(0)

244

—e3=7m°9,(0) = 4mi 9,1 .
ey —e3 =m0, (0) i 0f ng?g(O)

The second representation is a consequence of the heat equation (B.3) (see below):

1
er = 47 B (3 log 9] (0) — log 91 (0))

or
i 0; log(e; — ex) = —e; — 2,

where { jkl}—any cyclic permutation of {123}. The g-function satisfies the differential
equation

®' () =4p (@) — e P (2) — e2)( (2) — e3).
We also mention the formulae

_@]0)? 97,
92.,0) ¥

Eisenstein functions and ®-function

0 () — ek

By definition,
Eq(z) = 9;log ¥ (2), Ex(z) = —0;E(2) = —azz log 1 (z) = 9 (2) + 2n.
Behavior on the lattice:

Ei(z+1) = E1(z), Ei(z+7) = E(2) — 2mi, (B.1)
Erx(z+1) = Ex(2), Ex(z+ 1) = E>2). (B.2)
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The local expansion near z = 0:

E1(z)=§—2nz+~--, Ez(z)=zl2+2n+--~
Values at half-periods:
Ei(wj) = —27mid ),
and, therefore,
Ei(wj) + E1(wr) = E1(w; + wg)

holds true for any different j, k = 1,2, 3.
Another useful function is

91(u + 2)9; (0)

P2 = = 9@

It has the following properties:

D(u,z) = ®(z, u),
®(—u, —z) = —P(u, z),
D(u,2)P(—u,z) =) — P ),
D(u, )®(w,z) = Pu+ w, 2)(E1(z) + E1(u) + E1(w) — Ei(z +u + w)),

1
P, 2) = —+ Ei(w) + %(E%(u) — p W)+ 0(z%),
0, O(u,z) = O, 2)(E1(u+2) — E1(2)).

Behavior on the lattice:
Du,z+1) =D, z), P, z+71)=e "D, 7).
Is is also convenient to introduce
9j(2) = (2, ), j=1,2,3,
with properties:

i) =) —ej, 97() — i) =ex —ej,
0 (e (2) = @i1(2)(E1(2) + E1(w) — E1(z + o)),
0.0/(0) = 0, E1z + 0)) — E1(0) - B0 = —p @01 ),

where j, k, [ is any cyclic permutation of 1, 2, 3.
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Heat equation and related formulae
All the theta-functions satisfy the “heat equation”

4mid:94(z|7) = 3204 (2]7) (B.3)
or

T
28,04(2) = 920a(2) t = =—.
2

. . 1 . .
One can also introduce the “heat coefficient” xk = 57 and rewrite the heat equation
i

inthe form 0,9, (z|t) = l 812 ¥4(z|7). All formulas for derivatives of elliptic functions

with respect to the modular parameter are based on the heat equation.
The 7-derivatives are given by the following:

Proposition B.1 The identities

0: D (z,u) = x0;0,P(z, u), (B.4)

K 2
0:E1(z) = 5 0 (E7(2) — 9 (2)),

9, Ex(2) = k E1 (2) E)(2) — kE3(2) + g 0" (),

1
with the “heat coefficient” k = —, hold true.
i

The proof can be found in [58].
Introduce now

X(x,1) = m, T =2"¢ _ (193(0Ir))4.

ey — ey e) —e| 90(0[7)

Then we have

=60(X)—61 X :p(X)—€2’ X_sz(x)_Q,

X )
€2 —e] €2 —e] €2 —e

and, therefore,

(&)
— ) =de—e) XX -D(X-T),
0x

0>X 1 1 1
—=2(€2—€1)X(X—1)(X—T)(§+_+ )

ax2 X—-1 X-T

5 (B.4) was obtained in [31,50].
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Let us give some more relations:

(e2—e)T
X =px+to)-—e,
- T—1
—% =px+w)—e,
—e)T(T —1
G ) ety - (B.5)
oT
Fre 2(ex —e)T(T — 1), (B.6)
1 ez + 2n
Ir(er—el) = d(er—e))— = ——— 1 B.7
r(e2 —e1) = 9 (e el)T, TT -1 B.7)
The following identity holds true®:
X X 0H()
ar  ax Vo(x)
or
0: X =k0; X (E1(z+ w3) — E1(w3)) =k 9, X 9;10ogbp(2). (B.8)

Appendix C: U-V pairs for PI-PV

Here we list the U—V pairs for PI-PV satisfying zero curvature equation (1.2) and
admitting the quantum Painlevé—Calogero correspondence. The PVI case is too com-
plicated. In principle, it is gauge equivalent to different types of known elliptic 2 x 2
U—V pairs (see [32,60]) which are in their turn related by Hecke transformations
[33,34].

Painlevé 1

4ii = 6u® +1,
2 3
P u tu
H, ) = S T AT T
1(p, u) 5 7 "7
u X —u 0 %
Ux, 1) = s Vix, 1) =
x2+xu+u2+%t —u %x—i—uO

Painlevé 11
i = 2u’ +tu — o,

p> 1 5 2
HII(PM):?—E(M +§) + ou,

6 This formula was proved by K.Takasaki in [49] by comparison of analytic properties of both sides. In
[58], the proof was given by a direct computation.
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Uz( X240 —u? X —u )

(x 4+ u)Qu2=2i+1)—20—1 —x2—i+u?
x+u 1
V= (g )
Painlevé I11

ZM — el(ag2u + ﬂe—zu) + 62[()/€4u + 86_4u),
2
Hu(p, u) = % —v2e' cosh(Qu — 20) — u?e? cosh(4u),

Uy = e +9(1 _ eZu—Zx) 4 %(e2x+t _Qum2x _ Auki=2x g 1)’
Up = e? (e—u+x _ eu—x)’
Uy = 2653 (€2x+62u)_l/-teu—%—3x (62x+62u+t+2x+(1+29)62u +g4u+t)
102 (_eu—%—x + e3u—%—3x) +0 <e3u—%—3x +65u+%—3x) 4 dpeutEx
_4y (e—3u+%—x + e—u+%—3x)
+;L(eu—%—x 4 pdutg—x +esu+%—x 1 3x 4 g Suth—3x +e7u+%—3x).
Vi, = _%L-t(e2u72x+1)+§(1+62u72x)+%(62)644_,[_621472)6+e4u—|—tf2x+1+262u+t)’
Vio = %elf (e_”“ + e“_x),

Vo = %L-tZeu—%—Sx (62x _EZu) _ %ﬁeu—%—bc (62,\7 +e2u+l+2x —(1+ 29)6214 _e4u+t)
2

_% (eu—%—x +e3u—%—3x) _ g (63”—%—3)( +65u+%—3x) +2)\‘e—u+%—x

3 3t
—2x (e—3u+7t—x _ e—u+7—3x)

_'_é(eu—%—x + 263u+%—x +65u+%—x _ e3u—%—3x _ 265u+%—3x _ e7u+%—3x).

Notice that an interesting equation holds:
Oy (Umezx) = 2(V21ezx)

(in this case X = ez"). Therefore, some relation exists between Uy and V,; elements
just as for (12)-elements. For example, for PII we have d,Uz; = 2V5;.

Truncated Painlevé III [2]: ii = 2v2e’ sinh(2u)

i 2ve!/? sinh(x — u)

Ux, 1) = (2ue’/2 sinh(x + u) — i ’
0 ve'/? cosh(x — u)

Vx,1) = (ue’/2 cosh(x + u) 0 .
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Painlevé IV

ﬁ:zu5+2tu3+(t2—oz)u+ P

2u3’
2 6 4
(@.B) _pr u tu 1, 2, B
e e T 1 G K2
3 1
x——i—tx—i-Q 2 2 —u?
o=| 25 A
Ca S S BESNPN l
u?x? 2 X
x2+u2
) +t X
V= O+a+1 x2 +u? N
X 2
where

. ou
Q:uu———tuz.

Painlevé V

2acoshu 28 sinhu 2 Ginh(2u) 16 4 Sinh(4u)
i =— - — ye sinh(2u) — = §e™ sinh(4u),
sinh3 u coshdu 2
2 2t 4t
)4 o B ye
Hy(p,u) = 5

— +
sinh? x cosh? x

. sinh(2u) 20

U =u

sinh(2x)  sinh(2x) (Cosh(Zx) - Cosh(2u))
2t

8
> cosh(2x) + eT cosh(4x),

preRuors ( cosh(dx) — cosh(4u)) + coth(2x).

(C.1)
Up = e’(cosh(zx) _ cosh(2u)). (C.2)
_ e
Uy =1u S (2x) (cosh(2u) + cosh(2x))
. sinh(2u)
u

W( ge ! — et[cosh(Zu) + cosh(2x)])
sinh?(2x
8020 coth?(u)

— iah2
i h2(2 )(Sinhz(u) Coshz(x)) D) , sinh” (2u)
sin X

sinh?(2x)
2 2 2
—2e ' — S+ .éo +2e7! d
sinh? (u) 51nh2(x) cosh? (u) cosh? (x)
< Si“hz(z”)( h(2u) + cosh(2x) ) (C3)
COoS u COS X)]). .
4 sinh2(2x)
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1 1
Vi = EeZI(cosh(Zx) + cosh(2u)) —20 + X

Vo = ¢’ sinh(2x),

e™! P Y 2 452
= ((it-= h(2 L
Vi sinh(zx)((” yite” sinh( ")) Tt osh? ()
2
2
- 4% 402 cothz(u)). (C.4)
sinh” (u)
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