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Abstract. Considering a certain interpolation problem, we derive a series of elliptic differen-
ce isomonodromic systems together with their Lax forms. These systems give a multivariate
extension of the elliptic Painlevé equation.
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1 Introduction

There is a simple way to derive isomonodromic equations by studying suitable Padé approxi-
mation or interpretation problem. It has been applied various examples both continuous and
discrete (see [2, 14] and references therein). The aim of this paper is to apply this method to cer-
tain elliptic interpolation problems and derive a multivariate extension of the elliptic-difference’
Painlevé equation [5, 11]. This work is a natural generalization of [4].

Recently, there have been some progress in multivariate elliptic isomonodromic systems.
In [7, 8], an elliptic analog of the Garnier system is constructed. In [2], an elliptic deformation
of g-Garnier system is suggested from a geometric points of view. In [3], certain elliptic analog of
Garnier system is obtained from viewpoint of lattice equations. Moreover, a general framework
of elliptic isomonodromic systems is established in [9]. For the equations obtained in this paper,
the proper isomonodromic interpretation and the relation to the constructions mentioned above
are not clear so far. However, since the equations obtained in this paper are quite explicit, we
expect that they will give a clue to elucidate the multivariate elliptic isomonodromic systems.

The paper is organized as follows. In Section 2, we set up our interpolation problem (2.2):
P(z) ~ %. In Section 3, we derive two contiguous relations satisfied by the interpolants P(z)
and ¥ (2)Q(z) (Theorem 3.3). These relations play the role of the Lax pair for the isomonodromic
system. In Section 4, we analyze the Lax equations and derive the isomonodromic system as
the necessary and sufficient conditions for the compatibility (Theorem 4.2). The proof becomes
quite simple due to the use of the contiguous type Lax pair.

2 Set up of the interpolation problem

Fix p,q € C such that [p|,|¢| < 1. The elliptic Gamma function I', ;(z) [10] and the theta
function [z] (of base p) are defined as
(pa/2p,q) 1—ztptight
Tpg(z) === = ] o
(2P, @)oo 1—2p'q

4,520

This paper is a contribution to the Special Issue on Elliptic Hypergeometric Functions and Their Applications.
The full collection is available at https://www.emis.de/journals/SIGMA /EHF2017.html
1The ¢-difference limit of the obtained system is expected to be the one considered in [6].
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2] = (z,p/2:p)o = [ [ (1 = 2p’) (1 — 27 p"*).
=0

They satisfy the following fundamental relations:

pq(qz) Z]F ( ), Fp,q(z/Q) = [z/q]_lfnq(z),

pz) = —="'], [l =-2[1/2), [ =p/2)
We also use the following notations:
_ Tpylez) _
[Z]s = Fp,q(Z) ) [3717 cees xl]s = [xl}s [xl]s-
s—1
In particular, [z]s = [] [¢"2] for s € Z>o.
=0
' 2N
Fix N € Z>9. Let k,uq,...,usn be complex parameters satisfying a constraint [] u; = EN,
i=1

and define a function v(z) as?

2N

_ Fp,q(ui/z)
v =gy

We also define a shift T': x — T of parameters x = k, u; as

Us ]-SZSNa

k=klq, =
/4 {ui/q, N < i <2N.

This action is naturally extended to any functions f = f(k,u;) of parameters by f = f(k,u;).
We put

_ ) _ ﬁ [/ qui?]

S ST
These functions are p-periodic: f(pz) = f(2), and satisfy

p(k/z) = p(z)™"  ps(k/qz) = pa(2), (2.1)

2N
due to the constraint [] u; = k™.

=1
Let f(z) be an elliptic function of degree 2d such that p-periodic and h-symmetric: f(h/z) =

f(2). Any such function can be written as f(z) = %;‘1"‘((5)), where 0,(z) (* = num,den) are h-

symmetric entire function with common quasi periodicity: 6. (pz) = (h/pz?)%0.(z). The totality
of such functions f(z) form a linear space of dimension d + 1.
For m,n € Z>q, consider the interpolation problem?®

P(q™)

—S\ __ J—

¥(q )_Q(q_s)’ s=0,1,...,N=m+n, (2.2)
2Throughout the paper, any expression a---b/c---d means the long fraction Z:fs.

3This is a kind of PPZ (prescribed poles and zeros) interpolation [15].
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where P(z) (resp. Q(z)) are k/g-symmetric and p-periodic elliptic functions of order 2m (resp.
2n), with specified denominators Pgen(2z) (resp. Qgen(z)). For convenience, we will choose
them as

Pyen(z) = [u1/z,u19z/k]m, Qden(2) = [k/u2z, qz/uz]p.

3 Derivation of the contiguous relations

Let P(z), Q(z) be solutions for the interpolation problem (2.2). We will compute the contiguous
relations satisfied by the functions w(z) = P(z), ¥ (2)Q(2):

Lo: Ds(x/@)u(z) — Da(2)u(/q) + Di()(=/a) = O,

L3: Di(2)w(z) — Do(2)w(z) + D3(2)w(z/q) = 0. (3.1)
The coefficients are determined by the Casorati determinants as

Di(2) = [u(z)u(z/a)l,  Dal2) = [u(2),u(z/q)],

Dy(z) = u(2),u(2)l,  u(z) = [wg)(é)(z)] |

Certain explicit formulas for P(z), Q(z) are available (see Remark 3.4), however, we do not need
them for the computations here.

Lemma 3.1. We have

2, k/2]mn [k/22]
Xl,den(z)

where X1 dgen(2) is given in equation (3.3) below, and F(z) is a k-symmetric p-quasi periodic
entire function of degree 2N — 4. Explicitly, we have

Di(z) = ¥(2) F(2),

N—2
F(z)=Cxz H [2/ iy k) 2z, (3.2)
i=1
where C, \1,...,A\N_2 are some constants independent of z.

Proof. We put
_ Di(2)
¥(z)

(i) Obviously X (z) is a p-periodic function. Due to the cancellations of the factors [u1/z][us/z],
the denominator X gen(2) of Xi(2) consists of 2(N 4+ m + n) theta factors, hence X;(z) is of
degree 2(IN +m + n). We choose the normalization of X gen(2) as

X1 (Z)

= m(2)P(2)Q(z/q) — P(z/q)Q(2).

N

X1 den(2) = (H[k/uz‘z] [UNHZ/k]) [qu1/z, quiz/K]mlgk/uzz, gz /uzn, (3.3)

i=1
so that X1 gen(k/2) = p1(2) 71 X1 den(2).
(ii) Due to the k/g-symmetry of P(z), Q(z) and equation (2.1), we have
X1(k/z) = m(k/2)P(k/2)Q(k/qz) — P(k/qz)Q(k/z)
= m(2) 7 P(2/9)Q(2) — P(2/q)Q(2) = —p(2) " X1 (2).
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Combining this and X gen(k/2) = ,ul(z)_le,den(z), we see that the numerator Xy num(2) is
k-antisymmetric: X1 num(k/2) = —X1 num(2)-

(iii) By the Padé interpolation condition, we have D;(¢™°) = 0 for s = 0,1,...,m +n — 1.
Hence X1 num () is divisible by [z, k/2]m4n[k/2?].

From (i)—(iii), one obtain the desired result. [

Lemma 3.2. We have

Dafi) = w(e) e M e

Da(z) = () it W g,

where Xa gen(2), X3.den(2) is given in equation (3.5) below, C' is a constant, and G(z) is a p-
quasi periodic function of degree N — 1 which can be written as

N-—1 N-—1 ]{7
Gle)=C=[[l/&l.  J[&="v— (3.4)
i=1 i=1 I wi
=1
Proof. We put
Xa(z) = 22 = P CIQ ) - P00,
Xy () ?j’((j — 15(2)P()Q(2) — P()Q(2).

(i) Obviously X»(z), X3(z) are p-periodic elliptic functions. The denominators can be written
as

2N

Xogen(2) = [ [wiz/kllqui/z, quiz/klmlaz/ug, k/ugzln,
i=N+1
2N

X3 den(2) = H [ui/qz][ul/z,q2ulz/k]m[qz/u2,k‘/uQ2]n. (3.5)
i=N+1

Hence Xs(z), X3(2) are both of degree N + 2m + 2n. We note that X3 qen(k/q2) = X2 den(2).
(i) From P(k/qz) = P(z), we have P(k/qz) = P(z/q) and similarly we have Q(k/qz) = Q(2),
Q(k/qz) = Q(z/q). Using these relations and equation (2.1), we have

X3(k/qz) = ps(k/qz)P(k/qz)Q(k/qz) — P(k/qz)Q(k/qz)
— () P(2)Q(=/a) — P(2/0) Q=) = Xa2).

(iii) Due to the Padé interpolation condition we have Dy(¢™°) =0 for s =0,...,m+n —1
and D3(qg™®) =0for s=0,...,m+n.
From (i)—(iii), we obtain the desired results. [

Theorem 3.3. By a suitable gauge transformation y(z) = g(2)w(z), the Lo, L3 equations take
the following forms

Ly: F(2)[k/2*]5( Z/q G(2)A(k/2)y(z/q) + G(k/2)A(2)y(z) = 0,
Ly: (Z )[k/az*]y(2) — G(2)B(k/q2)y(2) + G(k/az) B(2)5(z/q) = 0, (3.6)
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where F(z), G(z) are given by equations (3.2), (3.4), and

N+1
A(Z) = H [Z/a’i]7 {a’b}z]\;Jil = {ulqma u2q—n7 us, ..., UN, q}a

1=1
N+1

B(z) = H [2/bil, {bz}f\gl = {k/UN-H, . .,k:/Uqu*mfn}.

i=1
Proof. First, using Lemmas 3.1 and 3.2, we rewrite the equations (3.1) as

[kq" [uzz]

Ly: F(2)[k/2*]w(z/q) — G(2)[k/qz] [k Ju2z]

N
TTit/welute/o

n/u2 N
G(k/z) z/q H z /u;)w 0,
=1

ol zu1q™ Mz N
. HW Pe) /=] <>G(z)[kqmﬂ-l/z]wilﬂ“i/ e

2N

Gk /a2) [dm =)™ EL9C T s/ (z/0) = 0.

D
Then, by the gauge transformation y(z) = [u1/z, u192/k]mw(z), we obtain
Lyt q ™ F(2)[k/2°]5(2/a) — G(2)A(k/2)y(2/q) + G(k/2)A(2)y(2) = 0,
N
LTI RF G /alato) - G B aI0) + G0/ a2) Bt/ a) = 0
i=1 ¢

The additional factors in front of F(z), F(z) can be absorbed into the normalization of F(z),
F(z) by a z-independent gauge transformation of y(z). Hence, we arrive at the desired re-
sults (3.6). [ |

Remark 3.4. An explicit expression of the Padé interpolants P(z), Q(z) is given by the deter-
minant as follows

Q Q
Néj,o T M&m Hoo " Hon
Pi)=c| - |, Qe =c| T
IUWFY)L—I,O e :U’nP”L—l,m #2—1,0 e Mg—l,n
Yo(2) 0 Ym(2) do(2) -+ dnl(z)

where ¢ is a constant and

[u1, qui/k, k/usz, qz/u3]; (k/uz, q/uz,us/z, quaz /K],

Yi(z) = ¢i(z) =
J( ) [ul/Z,QU1/Z,k’/U3,Q/U3]j’ ! [k/UQZ,QZ/UQ,U4,q’IJ,4/k]j ’
P —m—-n - m+n—i—1
P V- d R ’7]7 £ :
UZ’J 2N+6V2N+5 <qaq ulq ’qu u3q q, 5 ’u2N7q> )
ko L » . 4
M% = aN+6V2N+5 <q,q M g™ ugg J,U3ql,u4q7,u5,...,uzN;q>,

and ,V,,_1 is the elliptic hypergeometric series [12, 15] defined by

o0 257 N )
n+5Vn+4(a0;ala <o Opj Z) = Z [aoq :| H [ [QZ]S 2% (37>

= lao] -y [qa0/ais

The proof is completely the same as the case N = 3 [4]. Application of the explicit formulae to
the special solution of the isomonodromic systems will be considered elsewhere.
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4 Compatibility conditions

In this section, we consider the equation (3.6) forgetting about the connection with the interpo-
lation problem. Namely, we restart with the following equations

Ly: F(2)[k/2*]5(2/q) — G(2)A(k/2)y(z/q) + G(k/2) A(2)y(z) = 0,

Ly: F(2)[k/a22]y(2) — G(2)B(k/a2)5(=) + G(k/a=) B(=)(2/) = O,
N-2 N-1
(2) = Cz [T/ k/2), G(2) = = [T [2/60,
N+1Z 1 N+1 .
A(z) = [Tl=/ail,  Blz) =[] lz/bil. (4.1)
=1 =1
where {a;,b;}NT1, k, £ are parameters and C, {\;}V 72, {&}Y 7! are variables such as

N+1
@G=a, bi=b, k=klqg, Ll=qf, KC=q][]ab, J[&=¢

Proposition 4.1. As the necessary conditions for the compatibility, the pair of equations Lo, L3
in (4.1) gives the following equations for X;, C and & = T~1(&;). Namely

F(2)F(2) [k/zz] [k/qu] =G(k/2)G(k/qz)U(z), (4.2)
forz=¢& (1<i<N-1), and
GG _ UE) wy

G(k/2)G(k/z)  U(k/z)’
forz=X (1 <i< N —2), where U(z) = A(z)B(z).

Proof. When z = ¢, the terms in Lo, Ls with coefficient G(z) vanishes, and we obtain equa-
tion (4.2). Similarly, putting z = \; in Ly and

Ly: F(2)[k/2*]y(z) — G(2)B(k/2)y(2) + G(k/2)B(2)y(z/q) = 0,

the terms with coefficient F'(z) vanishes, and we have equation (4.3). |

The equations (4.2), (4.3) give the evolution equation for 2(N — 2) variables {\;, &}~ 72 In
N = 3 case, it can be written in a symmetric way as
& rpla/Nla/Al U@ %ﬁwmww_wm
& [e/Nlle/N) Ul&) A5

L 2/glN/6] U(A)

where M\ Ay =k, 1§ = ¢. This is the elliptic Painlevé equation [5, 11] in factorized form [1, 4].
Its Lax pair is obtained in [13], and the higher-order analogues are also given in [8].

Theorem 4.2. The equations (4.2), (4.3) are sufficient for the compatibility of the Laz pair (4.1).

Proof. Combining the equations Lo and L3 as the following diagrams:
7(2) 7(2) L 53 7(2) 7(g2)
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we obtain the following three term relations for y(z) or y(z),

Ly: A(k/z)B(2)F(qz)|k/q } (2/q) — R(2)y(z) + A(qz)B(k/qz)F (2) [k/2*]y(qz) = 0,
Li: A <k/qz>B<z> (a2) [k/4*2*])5(2/q) — R(2)7(2)
+ A(g2)B(k/q%2)F(2) [k/a=*]5(q2) = 0, (4.4)
where
U(z)F(a2)G(%)[F=]  U(L)F(2)G(q2)[ 2]
R(z) = Gl + G(q%)
 FEF@)FE) 5] [] [72]
G(2)G(L) ’
iy U@IFG )G(5) [#=]  U(L)F(a2)G (=) [ ]
(=) Glg2) G(E)
F(2)F(q2)F(2) [ £] [ 2] [ £=]
- G(z)G(E) -

Then the compatibility means the consistency between triangle relations on the following 7
points of the 3 x 3 grid:

which is equivalently written as L1 = l~)1 It is easy to check the condition L; = L1 for the

coefficients of y(qz), y(z/q) and 7(qz), 7(z/q). So the problem is to show R(z) = R(z) under
the equations (4.2), (4.3).

For L; given in equation (4.4), (4.5), one can check the following properties:
(i) R(z) is holomorphic due to equation (4.2), and it is a degree 4N + 2 theta function of
base p.
(ii) R(k/qz) = —R(z), and hence R(z) is divisible by [k/qz?%].
(iii) The equation L; holds when

{[k/2°] =0,y(2) =y(z/q)} or {[k/q’2*] =0,y(2) =y(qz)} or
{F'(2) =0, ( )G (k/2)y(z) = A(k/2)G(2)y (Z/Q)} or
{F(gz) =0, A(g2)G(k/qz)y(qz) = A(k/qz)G(qz)y(2)}

Moreover, once the coefficients of y(qz), y(z/q) in L; are fixed as in equation (4.4), the properties
(i)—(iii) determine the coefficient R(z) uniquely.
Similarly, R(z) in equation (4.4) is characterized by the following conditions:

(i) R(z) is a degree 4N + 2 theta function of base p.
(ii) R(k‘/(fz) = —R(2), and hence R(z) is divisible by [k/q*2?].
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(iii) The equation L; holds when

{[k/4z"] =0,7(2) =5(z/q)} or {[k/q’2"] =0,%(2) =7(qz)} or
{F(2) =0, A(2)G(k/qz)y(z) = A(k/qz)G(2)y(z/q)} or
{F(qz) =0, A(q2)G (k/q*2)¥(qz) = A(k/q*2)G(q2)7(2) },

where we used the equation (4.3) to rewrite the last two equations.

These characteristic properties show that R(z) = R(z), hence L = L; as desired. [
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