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1 Introduction

Random matrix theory has led to the discovery of novel matrix models and
novel statistical distributions, which are defined by means of Fredholm determi-
nants and which, in many cases, satisfy nonlinear ordinary or partial differential
equations. A crucial observation is that these matrix integrals, upon appropri-
ate deformation by means of exponentials containing one or several series of
time parameters, satisfy (i) integrable equations and (ii) Virasoro constraints
with respect to these time parameters. Most of the time, such matrix integrals
can be written — by expressing the integrand in “polar coordinates” — as a
multiple integral, which then can be expressed in terms of the determinant of
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a moment matrix; this may be a moment matrix with regard to one or several
weights. The extra time parameters are added in such a way that each weight
has its own exponential time deformation.

The main point is to show that this determinant satisfies (i) and (ii). These
features turn out to be extremely robust! The purpose of the present paper is to
show point (i) in great generality, which is the determinant of moment matrices
associated with one or several weights and defined on various different domains,
satisfies the multi-component KP hierarchy with regard to the time parameters.
This is a very general class of integrable equations.

This determinant will turn out to be the 7-function of this integrable hierar-
chy; this 7-function with appropriate shifts of the deformation variables will be
expressed in terms of the “orthogonal polynomials” defined by the weights and
their Cauchy transform. We list below a number of examples having their origin
in Hermitian random matrix theory, in random matrices coupled in a chain, in
random permutations and in Dyson Brownian motions (non-intersecting Brow-
nian motions) on R leaving from the origin, where some paths are forced to end
up at one point and others at another point, etc. .. These examples will then be
discussed in detail in Section 7.

e GUE: orthogonal polynomials.
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e Coupled random matrices / Dyson Brownian motions: bi-orthogonal
polynomials.
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e Longest increasing subsequences in random permutations: orthogonal
polynomials on S*t.
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o 23:1 Mo = Z’ﬁ)zl ng non-intersecting Brownian motions on R, with
Mq paths starting at a,, € R and ng paths forced to end up at bg:
mized multiple orthogonal polynomials (mized mops) on R.

A moment matrix for several weights: Define two sets of weights

wl(q’.)?""wq(m) and wl(y)vu.v(pp(y)a Wlth x,yGR,

and deformed weights depending on time parameters s, = (Sa1,Sa2,-..) (1 <
a < q) and tg = (tg1,t82,...) (1 < B <p), denoted by

Yo (2) 1= va(@)e” ZFterttand  gh(y) = pg(y)eior oy
That is, each weight goes with its own set of times. For each set of positive
integers?
m=(mi,...,mg),n=(n1,...,n,) with |m| = |n|,
consider the determinant of a moment matrix T;,,, composed of blocks and of
size |m| = |n|, with regard to a (not necessarily symmetric) inner product (- |-)
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Ym| =>2_; ma and |n| = Zg:1 ng.



A typical inner product to keep in mind is

(@ // F(@)g(y) du(z, y), 2)

where 1 = p(x,y) is a fixed measure on R?, perhaps having support on a line
or curve.

From moment matrices to polynomials and their Cauchy transforms:

I. Then, for 1 < 3, ' < p, the following expressions are polynomials (with
coefficients depending on s and t)°

mn tg — 2:71
P T ( 57_ [ D o 55;{3)(2,) .
c (n)znﬁ/—17m7"+eﬁ_e[3’ (to — [Z_l}) o (ﬁ,,@’)(z) of degree < ng
o T oo b for 3 # 8,

(3)
satisfying, for each (3, the following orthogonality conditions

< ﬁZlQﬁﬁ) ()>—0for {éi?gﬁn%a—l. (4)

IT1. In the same way, the following expressions are polynomials (depending on s
and t)

Tm— —ep(Sa+ 271
am1 Tmocom—cs(Sa ¥ [27 ) = P*B(2) of degree < mq  (5)

€ga(n, m) z™
Tmn

satisfying, for each (3, the orthogonality relations

<ZP*“ e () yj@fa/(y)>—0 for{ l<f<p 0<j<ng —1

except /' =0, j=ng—1

<Z Pl @)y (z) ‘ y”f’lwf;(y)> =1
. (6)

III. The following expressions are Cauchy transforms of the polynomials ob-
tained in II:

S5Introduce the notation [o] := (a, "‘22, %,...) for a € C. Only shifted times will be
made explicit in the 7-functions; i.e., Tmn(ty — [zfl]) means that 7, still depends on all
time parameters, but the variable tg only gets shifted. Moreover, here and below all the
expressions £,3(n), €qg(n,m), etc... all equal £1 and will be given later. Throughout the

paper, we use the standard notation e; = (1,0,0,...), e2 = (0,1,0,...).
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IV. Similarly, the following expressions are Cauchy transforms of the polyno-
mials obtained in I:

Tm+eq,n+te Sa_271
€ap(m,n)z" """ reanes Cal <z—x ZQB’B) ()>.

Tmn 51
(8)

The statements I, 1T, III and IV summarize sections 1, 2 and 3. As will appear
in Section 2, the polynomials appearing in (I) are called Type II | , mixed
B

multiple orthogonal polynomials, whereas those appearing in (II) Type I Lo

mixed multiple orthogonal polynomials. These were introduced by E. Daems
and A. Kuijlaars [9], in the context of non-intersecting Brownian motions; they
are a generalization of multiple orthogonal polynomials, where instead of one set
of weights, there are two sets (the classical orthogonal polynomials correspond
to one set with one element). They were introduced and studied by Aptekarev,
Bleher, Geronimo, Kuijlaars, Van Assche [6, 14, 15, 8]. Around the same time,
they were introduced by Adler-van Moerbeke in the context of band matrices
and vertex operator solutions to the KP hierarchy [2]. In [7, 8], they were used
in the context of non-intersecting Brownian motions and random matrices with
external source.

The (p + ¢)-KP hierarchy: Define two matrices W, (z) and W, (z) of
size p + g, whose entries are given by ratios of determinants 7,,, of moment
matrices as above, but with appropriately shifted ¢ and s parameters. They
turn out to be the wave and dual wave matrices for the (p + q)-KP hierarchy.
It is remarkable that, upon setting all t and s parameters equal to zero, the
matrix W,,,(z) below is precisely the Riemann-Hilbert matrix characterizing
the mixed multiple orthogonal polynomials! Similarly W} (z) at t = s =
0 satisfies the Riemann-Hilbert problem characterizing alternately the “dual”
multiple orthogonal polynomials or the inverse transpose matrix of Wp,,(z) at
t = s = 0. The Riemann-Hilbert matrix for the multiple-orthogonal polynomials
has been defined in Daems-Kuijlaars [9], which is a far generalization of the
Riemann-Hilbert matrix of Fokas-Its-Kitaev [11] and Deift-Zhou [10]. Using
identities as in I to IV, the two left blocks of W,,,, and the two right blocks of
W ., are mixed multiple orthogonal polynomials, and the remaining blocks are

Cauchy transforms of such polynomials; for explicit expressions, see Section 5.
The matrix Wp,,(2) is defined by
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The matrices Wy, (2) and W, .. (2) satisfy the bilinear identities which char-
acterize the T-function of the (p + q)-KP hierarchy
-
j{ Winn (2 8, )W (23 8%,1%) ' dz = 0, (11)
o0
for all m,n,m*,n* such that |m| = |n|, |m*| = |n*| and all s,t,s*,t* € C=.

The integral above is taken along a small circle about z = oco; writing out the
identity above componentwise and using the expressions (9) and (10) for W and
W*, the bilinear identity (11) is equivalent to the single identity

p
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where |m*| = |n*| 4+ 1 and |m| = |n| — 1 and
a B
ga(m) = (ma —mi) and os(n) =Y (ng —nj).
a'=1 B'=1

It remains an open problem to have a clear understanding of why the W, (2; s, t)-
matrix above, evaluated at ¢t = s = 0, coincides with the Riemann-Hilbert
matrix for the mixed multiple orthogonal polynomials.



PDE’s for the determinant of moment matrices: Upon actually comput-

ing the residues in the contour integrals above, the functions 7., with |m| = |n/,
satisfy the following PDE’s expressed in terms of the Hirota symbol®:
2 0 5
Tmnm In7mn = S£+26Bﬁ/ (atﬁ)Tm,nJreﬁfeﬁ/ O Tm,n+ez —ep
A+ '
2 0? 5
Tmn W In Tmn = S€+26(m/ (asu )Tereu/ —ea;n © Tm+eq, —e,r,n
at+108a7 1
0? ~
2
Trn Js 18t5 ' In Tmn = _Sf(atﬁ)Terea,nJreﬁ o Tm—eq,n—eg
Q, A+
0? ~
2
Tonem———— N7 _Sé(asa)Tm—e(,,n—eg O Tm+eq,nteg- (12)

" Otg,1050,041

Whereas the formulae above have in their right hand side different 7,,,,,’s, one can
combine these relations to yield PDE’s in a single 7,,,; so, these are PDE’s for
the determinant of the moment matrix (1). In particular, one finds the following

("

) PDE’s, which play a fundamental role in chains of random matrices and

in the transition probabilities for critical infinite-dimensional diffusions:

a2 a2
0 575500 10 Tmn 0 Dt 5051 I 7n
B, B’1 + B’/,29t8, 0
92 92 - )
atﬁ”l atﬁylat[.}lyl ln Tmn atﬁ’l atﬁlylatﬁ’l 1n Tmn
o2 a2
8 830,283‘1/11 ln Tmn 8 8801/,28.9@)1 hl Tmn O
88 /1 Lh’l’r +88 1 LlHT B ’
o, 85,1,185&/11 mn D) 8501/’188&,1 mn
a2 a2
8 6t[-;726|9a’1 1n Tmn + 8 6‘9(,126t[-;71 1n Tmn _ O
92 92 - :
asa,l m In Tmn atﬁ,l m In Tmn

2 Tau functions and mixed multiple orthogonal
polynomials

Following [9] we introduce the notion of mixed multiple orthogonal polyno-
mials (mixed mops), with regard to two sets of weights {¢1,p2,...,¢p} and

{wlaw%"'qu}:

6For a given polynomial p(t1,ta, ...), the Hirota symbol between functions f = f(t1,t2,...)
and g = g(t1,t2,...) is defined by:
o 0 o 0
FYSE-YIEE )ng ::p(,_7 YRR
ot Ota dy1 dy2

S )fE+y)g(t —y) »

(
We also need the elementary Schur polynomials Sy, defined by X t=® Zkzo Sy (t)zF
for £ > 0 and S,(t) = 0 for £ < 0; moreover, set
o 190 19

Sp(8e) i= Sp(—,=—,=—,..
¢(0) £(8t1’28t27 30t3’

).



Definition 2.1 Let A;, As,..., A, be p polynomials in y and set

Qy) == Ar1(y)p1(y) + A2(y)p2(y) + - - - + Ap(v)pp(y)-

Type I For a € {1,2,...,q} the polynomials Ay, Ag,..., A, are said to be
Type I normalized with respect to 1o, denoted Typel | if deg(Ag) < ng for
8=1,...,p and Q satisfies the following orthogonality conditions

<xiwa/(m) |Q(Y)) = baarOima—1, i=0,....,my—1, 1<a <q. (13)

Type II For § € {1,...,p} the polynomials A1, As,..., A, are said to be
Type II normalized with respect to g, denoted Type I1 oy if Ag is monic of

degree ng and deg(Ag) < ng for 1 < ' <p, with ' # 8, and Q satisfies the
following orthogonality conditions

(z'a(2) |Qy) ) =0, i=0,....mq—1 1<a<gq (14)

In both cases, the polynomials Ay,..., A, are called multiple orthogonal poly-
nomials of mixed type, or mixed mops for brevity.

Proposition 2.2 For =1,...,p, let
QW (y) = QW W)t (v) + -+ + QU (1)l (v), (15)

where nghﬁl), with 1 < 3,8 < p are the polynomials, defined by

-1
gghﬁ)(Z) = "8 —Tm"(tﬁ ~[=D
Tmn (16)
N4 s —1 Tm,nteg—e /(tﬁ’ - [271})
QWl(z) = epp(n)zme ! — . B #B,
Tmn
and
. l(n) _ (_1)n[3/+1+n[3/+2+“'+n[i+1 Zf 5 > 5/7 (17)
v ) e S B2
Then nghl)(y), . 55;5’)(@/) are Type IL | mized mops.
B

Proof For j=0,1,2,...and 8 =1,2,...,p we define a column vector C’f
of size |m| by

(<x“w1’5($) ¥l () >)
({205 @) | ehw)))

0<i1 <my

0<ia<mao . (18)

({2 @) |web))

0<ig<myg



When its size is important (see the proof of Proposition 2.3) we write C’f (m)
for (18). Notice that the moment matrix Ty, defined in (1), can be expressed
in terms of the columns Cj@ , and so

T = det (Cg, Cl ..., CL ., C2 C2 ... CP _1) (19)

For future use, let us point out that the dependence of 7,,,, on the ¢ variables is
as follows:

Tm"(tl) = det(c(%(h% Cll(tl)a ) C}Ll—l(tl)a 037 012) .- Cgp—l)
Tmn(tQ) = det(C&a Cllv X} Crlzl—lv Cg(tQ)v Clz(tQ)a ceey Cg},fl)v
Ton(tn,) = det(Ch, Cl, ..., CL_y, C2, G2, .o, CF _(tn,).
(20)
Since
P nﬁlfl . 4
QW (y Z QW (y) Z Sopy™ + Y ALyl | wh (),
B'=1 =1 Jj=0
(21)
()

the orthogonality conditions (14) for @ = Qmn can be written as the linear
system

nﬁ/ 1
Z Z Aﬁﬁ/ Cgﬁ’
8'=1 j=0

of |m| equations, in the |n| (= |m|) unknowns Afm,, where 1 < 8/ <pand 0 <
Jj < ng—1. If we order these unknowns as follows: A%l, Aél, .. .A"1 ! A%Q,

A}BQ, . ,Agg_l, then this linear system has precisely 7,,, as determinant, in
view of (19). Since Ty, # 0, generically, we have by Cramer’s rule,

det (C3, C1, ..y =C8 L Ol L)

J=b ng’ J+1"'

Aj

By = (22)

Tmn
Substituted in (21) this yields an explicit expression for the Type II |, mixed
B
)1 )
mops QUi (y), -, Qi (v)-
In order to connect these polynomials with the tau functions 7,,, we first

expand Ty (t5 — [27!]) using (20). Thus, we need to compute Cf (tg—[271]),
which we claim to be given by

Clits— [z7']) = CJ(tg) — 27" CYy (bg) = CF —27'CFy, (23)

where the last equality is the notational simplification agreed upon. To prove
the first equality in (23), which is an equality of formal series in 27!, let us write



a typical entry of the column vector C’jﬁ (tg) with its explicit time-dependence
on tg,

(@) | v ep(y) ) = <x"¢;8(x) ‘yj%(y)ezz‘;ltakyk>,

where 1 < a < g and 0 < i < m,. The following trivial identity will be used
over and over again in this paper

em Xl T =1—g. (24)

In view of the latter, the same entry of Cf(tg — [#71]) (as above) is given by

<xi¢;5(x) ‘yjsot@(y) (1 - %) > = (2" % (x) |yj<pfa(y)>—% (&' %) [ b))

which proves (23). Using the fact that the determinant is a skew-symmetric
multilinear function of its columns, which vanishes when two columns are equal,
it follows from (20), (23) and (22) that

2" T (T3 — [271} )

= det(C},...,C0 Y 200 —CF 200 =) et )

ng—1—1° ng—1 ng’
ng
(%) i +1
= ) det(Cy, O, C L —CF L —CEL O e )
j=0
ng
_ j 1 1 B B B B+1
— Zzﬂdet(co,cl,...,cj,h—cﬁﬁ,0j+17...,cnﬁ_1,co e CR )
j=0
ng
= ZZ]AMTW
j=0
= Tan%hB)(z)'

In (%) it is understood that all the columns between —Cj@ 1 and -Cp , come with
negative signs and no others; this notation shall be used freely in the sequel,
without further mention.

For %’fﬁﬁ ) with B # [’ we also need to keep track of signs and of shifts
in the first index of the tau function, as is seen in the following computation,
where we suppose that 8 < 5’

Znﬁ/717m7n+eg—e[,/ (tﬁ’ - [Z_l})

/ ’ ’ ’ I+1
= det(c(}v'“vcrﬁwflvCrﬁzgv'“vzcoﬁ _Clﬁa""zcrﬁzﬁ/72_cgﬁ/flvcg a“"CrI;pfl)
ngr—1
. 7 7 ’ /41
= Y Adet(Cy,..., ChL. 00, —Cfﬂ,...,—cgﬁ_l, Cytt...ch )
7=0

10



nﬁlfl

= Eﬁ/@l(n) Z zjdet(06, Cﬁ[i 1,Cﬁ+1, Cjﬁ 19 C Cjﬁ-‘:-l’""czpfl)

nﬁ Y
j=0
nﬁ/ —1
= egp(n) Z 2! A% T
§=0
= ep9 () Tn QUi (2)-
The sign g4 (n) which we introduced when moving the column C/ , to the right
is given by (—1)"#+1T*7s" "in agreement with (17). When 3 > /3’ the column
Cffﬁ is moved to the left, which yields a sign egg (n) = —(—1)"s'+1 7" as is
easily checked. m]
The tau functions 7,,, also lead to Type I normalized mixed mops, as given
in the following proposition.

Proposition 2.3 Fora=1,...,q, let
Pl (y) == P ()@l (y) + - + Pis? (v)eh (), (25)

where Péﬁ;ﬁ) are the polynomials, defined by

m—eqg,n—e t - -1
P (2) 1= eap(m, nyzno—t Tnmtan=eolls = 7)) (26)

Tmn

with leading sign

Calim ) = (1) (e, @)
Then Rgfﬁl)(y), ce (o) (y) are Type I lyes mized mops.
Proof Letting
P p ns—
Pl ) =Y PP w)ehy) =D Z 15y by (28)
B=1 B=1 j=0

the orthogonality conditions (13) for Q = P,(mz can be written as the linear

system
p mp—1

Jj B _
> > Bl =
B=1 j=0
where Ey, denotes the column vector of size |m| with a 1 at position m,, of the
a-th block (so at position my +mg + - -+ + my), and zeros elsewhere. Cramer’s
rule now yields

; det(C, CF,...,CF ) Bg , Clyyll CF )
Baﬁ = - ,
mn
1 1 B NG RNE D
. n)(_l)jJrl_nﬁdet(DO,Dl,.. Dy, D} D} ... Db )
= @ 5 )
Tmn

11



where the last line was obtained by expanding the determinants along the E7,
column, €,3(m,n) is given by (27) and D] is the column vector D] with its
(m1 + -+ + mq)-th entry removed, ie., D} := C](m — es). This yields ex-
plicit expressions for the Type I s mixed mops. To connect them with tau
functions, we notice on the one hand that the columns D] appear in the ma-
trices which define the tau functions 7,,_., «, and on the other hand that these

columns behave in the same way (23) as C}] under shifts. Therefore we can
compute, as before

Znﬁ_le—ea n—eg (tﬁ - [Z_l} )

= det(D},..., D7t | zDF-DP ... 2D° ,—DF | DY DP )

ng_1—1 ng—2 ng—1s np—1
’n[gfl
j +1

= > Zdet(Dy,....D] \, =D}\\,..., =D, D Db )

7=0

ng—1 —

—7—1_j 1

= > (=™t det(Dy,.... D], D}, DI, . Dh )

j=0

n[.;fl

= €eag(m,n) Z P Biﬁ Tmn
=0

= eap(m,n) P22 (2) 1.

3 Cauchy transforms

We now show that certain shifts of the tau function, appearing in the Riemann-
Hilbert matrix of [9], are (formal) Cauchy transforms. For a function F' and a
weight v, define its Cauchy transform as

€6 = (YL 160) ) =3 S ) [G)). (29)

x :
=0

i.e., our Cauchy transforms will be formal in the sense that we always think of z
as being large, and this is precisely how it will be used. The first type of Cauchy
transforms which we are interested in are given in the following proposition.

Proposition 3.1 For o = 1,...,q and 8 = 1,...,p, the Cauchy transforms

of Q%%)L(y) = %ﬁl)(y)sotl (y)+---+ Qgrﬁbhp)(y)gof,(y), with respect to ¥, ° can be
expressed in terms of tau functions as follows.

_ -1
()

12



Proof The proof is based on an investigation of the moment matrix by row.
Therefore we define, for « = 1,...,¢ and for i =0, 1,2, ... the row R, of size |n|
by

R = ( ((#02@) |90 ) ocjan, + (#03°@) [97050))) 0cy,cn, ) -

When its size is important we write R!, (n) for R, (n). The moment matrix T},
can now be expressed in terms of the rows R}, and so

Ry
Ry

Tmn = det | R | (31)
R

mg—1
Ry

The tau function WhichAwe need to compute IS Tmteq,ntes (S — [z_l}); SO
throughout the proof, R!, stands for R, (n + eg) for all 1 < o’ < g and i =
0,1,2,.... Notice that the only rows which depend on the time variables s, =
(Sa1, Sa2,...) are the rows Rfl. Recall the dependence of ¥ ° on s, as follows

Gt (1) = o (w)e™ DRz sk

so that, according to the identity (24), when s, gets replaced by s, — [2’1},
then ¢ %(x) gets replaced by v, *(x) (1 + 2+ ﬁ—j + - ) . Tt follows that

Rotsoe) = (o (14 2+ Soe) [ o)) 1oy,

Ogj[.}/ <nﬁ/

where we introduce the convenient abbreviation nj, := ng + dggr = (n +ep)p .
Notice that

R (80 — [z_l]) = R! (s54) + %Rfjl(sa — [z_l]),

for 0 < i < mg, — 1; we stop at m, — 1 because the highest index ¢ for which Rfy
appears in Thy e, ntes 18 @ = Mq. By recursively applying this formula we get
that for 0 <7< m, —1

Rl (sa — [#7']) = RL(s4) + lin. comb. of lower rows.
This leads to the first equality in

717—m+eu,n+eﬁ (Sa - [271]) (32)

—Meu

z

13



RY RY
Rm.ufl leafl
= e ldet | RPe (s — [27Y]) | =det | Ra(2)
R8+1 R(O)LJrl
Ry Ry

For the second equality, in which we have put

Raz) = (22 yiei@))) e (B2 et ) ),
(< 0<j1<n] 0<jp<ny,

(33)
it suffices to show that

Rl (sa — [271]) = 2Me R (2) + lin. comb. of higher rows R, (34)

To do this, compare a typical entry of R (s, — [z_l} ), to wit
_ z 22 ,
<fcm“was(x) (1 tot gt ) \y”sotgf(y)>
2
—  ,Ma f)mu —s 1 ror o J ot
e ()" @ (14 24 S ) b))

= me <¢;S(x) <(§)ma + @%H + > \y"sotg/(y)>

with the corresponding typical entry of 2=+ R,(2), to wit

ZMetl <M |y’ oy (y)>

zZ—X

_ e <z/;a5(x) <1 +2+ (%)2 +) \y%}y(y)>-

It leads to the following explicit expression for (34):

Mma—1

R (8o — [zfl}) + Z 2Me TR (54) = zm“HRa(z),
i=0

and hence to the proof of the second equality in (32).

In order to make the connection with mixed mops, we introduce for §' =
1,...,p the row Sg/ (2) of size |n + eg| = |n| + 1 which has zeroes everywhere,
except in its #'-th block, namely”

00 = (00 (7)o, 0--0).

"Recall that n/ﬂ/ =ng +dga.

14



Notice that with this notation, definition (33) of R,(z) can be rewritten as
Ra(z) = C, Z S5 ()¢l (2) | - (35)
B'=1
It suggests the introduction of the following polynomials (in y)
RY

So(y) i=det | ST (y) |- (36)

0
RaJrl

mg—1
Ry

Expanding this determinant along its (mq + - -+ 4+ mq + 1)-th row, which is the
(unique) row that contains y, it is clear that if 3’ # 3, then deg Sgﬁ(y) <ng =
ngr. In view of (31) we also have®

Sgﬁ(y) = €ag (M, n) Tiay™ + Oy ).

Moreover, for any o/ = 1,...,qand ¢ =0,...,my — 1, we have by linearity of
the determinant

(o7 | 3 st

RY
Rm.ufl
= <xiw;,s(x) det 255 ) (y > (37)
B'=1
Ra+1
Ry

8See (27) for the definition of €,g(m,n).
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RO

.1 R(l)
Rma—1 Rl

= aet| (0T @ [P ) i | —der| mL
OSj<n;1/ RO

Ra—i—l a+1

. -1
R;ﬂqil R;nq

which is zero, since the latter matrix has two identical rows (i < mgs). This
shows that
el lgw), o, 2 gp )
are type Il mixed mops, normalized with respect to @%. It follows from Propo-
sition 2.2 that
S25W) = €ap(m,n) Tn QU (v), (38)

for any® a = 1,...,q. Since Q' (y) = QW ()t (y) + - - + QP (y )b (y), it
follows from (32), (35), (38) and (20) that

a1 Tmteantes(Sa = [271]) 1
P ulmenej—oz [ } = T_Cw:S ZS @5,)
mn mn B=1
= cap(m,n) Cyre ZQW”() i (2)
B'=1
= cap(m,n) C;oaQU(2) (39)
This finishes the proof. O

Observe our proof shows, as a byproduct, that each ng%(y) is expressible nat-
urally as a determinant, like in the classical case, namely

RY
Rm.a—l
eqp(m,n 6’
A = =A™ 4o | S sy | (10)
mn B'=1
Ra—i—l
Rm.q—l
q

9The formulas for the different values of o are all the same, up to a sign, as they amount
to changing the location of a row in the evaluation of a determinant.
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We now get to the second type of Cauchy transforms which correspond to the
Type I mops P (y).

Proposition 3.2 For 1 < a,d < q the Cauchy transforms of Py(na,;)(y) =

Pl (y) oy +--+ Pl ()l (y) with respect to 1, * can be expressed in
terms of tau functions as follows:

-1
CoePO)(z) = 2 WS“—M (41)
« Tmn
-1
ngspy(no;;)(z) _ Ea’(y(m) 5~ 1=ma Tm-‘rea—ea/,n(soz [Z D, a/7éd'42)

Tmn

Proof Up to a relabeling of the indices, the shifted tau functions in question
were already expressed as polynomials in the previous proof. Let us show how
this leads to a quick proof of (41). Shifting the m, and ng indices down by 1,
it follows from (32) that

0
Ry
Mo —2
Ra

Tmn(s(y - [271}) = det Ra(z) )
Ro

Ry
while the orthogonality relations (37) become

RY

Rm"_Q
< Z QDB/ > = det Ré, = 5aa/5i,ma,17mn. (43)

A=l Ra—i—l

mg—1
Rq

Since deg Sglﬁ < ng for #/ =1,...,p this means that the polynomials

1 1
—Séﬁ(y% ,—Sgﬁ(y)

Tm n Tm n

are type I mixed mops, normalized with respect to %, ?, so they coincide ac-

cording to Proposition 2.3 with the polynomials Péfnl)( )y ey {op) (y). We

17



conclude, as in (39), that

(-1
z 7 Me Tmn(sa—[z]) = Z S gaﬁ, 2) | = Cw;sPr(nan)(z).

T
mn =1

Similarly, one obtains (42) from (30) by shifting m/, and ng down by 1; the sign
in this case is determined (for o/ < «) from the right hand side of (43) now
taking the form

0 0
Ry R
Mot —2 mer—2
R, R,
0 .
RO, R,
Ry,
: '+1
det o = eora(m) det i =eara(n) darardim, , —1Tmn-
Rme :
) .
7&// RZL
0 0
RaJrl RaJrl
mg—1 mg—1
Ry R
O
4 Duality

By interchanging the roles of the weights 1!, with the weights @ES we obtain
Type I , mixed mops and Type IT| _ mixed mops, expressed in terms of tau
ot we

functions, leading to a duality. As a general rule, in order to dualize a formula
one does the following exchanges

q<—=p, m<mn, l/“—’% S<—>*t, Tr—=y. (44)
At the level of the indices, duality amounts to
a— B, 1] (45)

As for the mixed mops which we have constructed, they will correspond to new
mixed mops for which we will use the same letter, but adding a star. Thus,

Pin) = PiD, P < Prl QU < Qi QUL < @il
(46)
What happens to the tau functions 7,,,7 To see this, pick a typical shifted tau
function Tm-l—ea—ea/,n(sa - [2_1]) and make its dependence on the weights and

18



on all times explicit, writing Ty ye, e, ,n(5 — [z_l} €ast;0,9). According to
the above rule it becomes Tn+eﬁ_eﬁ,,m(—t — [z_l] eg, —s; ¢, 1) which is equal to
Tim,ntes—ey (s, t+ [2’1} es; 1, ¢), since transposing the moment matrix has no
effect on the determinant, while it permutes the indices in the tau function, it
permutes the time-dependence (with signs) and it permutes the weights. Thus,

Tm
1

Tmn
Trnn (Sa + [271})
Tm—ecamn—es(Sa + [271])

Tm,nJre/jfeﬁ/ (tﬁ + [271]);

(ts =[]
Tmfea,nfeﬁ (tﬁ - [271}
(sa = [z7]

and so on. Dualizing Propositions 2.2 and 2.3, we get the following proposition.

Tm n

111

)
)
)

Tereufeu/ n

Proposition 4.1 Fora=1,...,qand 8 =1,...,p, let

Pula) = PV @)+ B @@,
(@) = Qun ™ @ (@) o+ QU @) (),
where P;f,(f’a) and be(ﬁ’a/) are the polynomials, defined by
P (z) == e@a(n,m)zmrle—em"—ej_(sa + [Z_l]), (48)
and
o) = g Trnlte T [Z])
Z(rff’“l)(z) = Ean’ (m)zmznnl Timtea—eqr,n(Sar + [271}), o #a.
o (49)

Then PP (), ..., Ppl? P (x) are Type 1 |, mized mops, while Qi (), ..., Qe (z)
v
are Type 11 | s mized mops.
w(l/

O

Dualizing Definition (29) we get the following definition for the dual Cauchy
transform: for any function F' and a weight ¢ we put

() > (50)

CLF(z) = //R %F(x)du(m,y) = <F(x) —

If we dualize now Propositions 3.1 and 3.2, then we get the following proposition.

Proposition 4.2 Fora=1,...,q and 3,5 = 1,...,p, the Cauchy transforms
of P;,(f )(x) with respect to gag, and of be(ﬁ)(x) with respect to gog can be ex-
pressed in terms of tau functions as follows:

—1
Cgp}jpnm (Z) = z° )

Tmn
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( ) —1-ng Tm’n+65_eﬁ/ (tﬁ + [zil])

CoPill(z) = epa(n)2 . 08

Tmn

and 1
—ng—1 Tmtea,nteg (tﬁ + [zi ])

Tmn

C1 Qi) () = epaln,m) 2
O

5 The Riemann-Hilbert matrix and the bilinear
identity

Orthogonal polynomials were shown to be characterized by a Riemann-Hilbert
problem in [11] and [10]. This was generalized by Daems and Kuijlaars to the
case of mixed mops. According to [9]'° the corresponding Riemann-Hilbert
matrix is given by the (p + ¢) X (p + ¢) matrix

(8,8") (5)
mn 1<B<p 1<B<p
o 1<3<p 1Za<q _
Yin(2) := =
(o, 8) (')
(P"m 1<a<q paePn’ | 1car<y
128<p 1<a<q
Tmonteg—ey (= [271) ngr g0 —1 s (mm) nnﬂu,nﬂﬁnm—[z—lbZ_ma_l
cppr (") T ? 1< ap i Tmn 1<B<p
» <8<
1<8'<p a<q
1 -1
Tm—eam—eg == Tmtea—e,  mGa—[=T) 5
(6(”5("7‘7") T™mn ? g 1<a<g Ea,a(m) aTmn zlaal e 1<u/<q
1<p<p 1<a<q

whose inverse transpose matrix is given by

* *(6) *(8,0)
(C ) 1<p'<p (—an ) 1<p<p

* — 1<B8<p 1<a<gq _
Ymn(z) , =
~Cy nie) Qxlaa)
1<a<q nm 1<a<q
1<B8<p 1<a’<q
—_ _ t -1 _ _ , -1
) lﬁ(n)mn,n+e5 eB/(ﬁ+[z ])Z‘S[-x’[-x’I’"[f —Egu(n,m)Tm carn Eﬁ(ba+[z ]>Zmrl
Tmn ’ Tmn 1<B8<;
1<p'<p <B<p
1<p<p 1<a<gq
Tmteq,ntestgt|z71D T o P B Y
(—ega(n,m) 7n+€a,71+:;fn B [ ] vab[-;*1> Euu/( ) mteq e"‘:_;:n o [ ] Zéuu/_1+m’u/
o 1<a<gq «<q
1<B<p 1<a'<q

We will obtain bilinear identities for these tau functions from an identity which
is satisfied by the Riemann-Hilbert matrix and its adjoint. We define the wave
matrix Wi, (2) by Yiun(2)A(2), where A(2) is the diagonal matrix!!

A(2) = diag(eft?), | efltn) | (Es12) | (8(s0,2))

10Up to a factor diag(I,, —2my/—1I4) which we suppress.
1 Throughout this section, we set £(t, z) := > 3° trezk.
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with adjoint wave matrix Y, (2)A71(2). In order to make the dependence
on the time variables (s,t) explicit, we will write Wy, (z;s,t) for W(z) and
Wi (255,) for W, (2).

Theorem 5.1 The tau functions Tm, satisfy the following bilinear identities
that characterize the tau functions of the (p + q)-KP hierarchy (see [13]):

f Wmn(za Sat)W:;z*n* (Z’ S*,t*)TdZ = 07

which is equivalent to the single identity

z A e e

q
Z% Uu ™) Tm+emn( Sa — [ 71} )Tm*—ea,n* (S:; + [271} )eg(sufs;;,z) Zm:fmu72 dZ, (51)

where
a B
oa(m) = Z (Mo —m%,) and og(n Z ng —nj). (52)
a’=1 pr=1
and /m*| = |n*|+ 1 and |m| = |n| — 1.

Proof For the entry (5, 3"”) of the product

YA(Y*Afl)T — Ydiag(e'ﬁ(tlfq’z), o ef(tp*t,*,,z)7 65(81*832), o ,eﬁ(sqfszﬁz))y*i

)

we need to prove that

q

p
Z]{ QU (2) Clye PR (2) 505152 dz = Z]{ €, Q) (2) PL) (2) eSon=20) g

a=1"v>®

(53)
where it is understood that all polynomials P* go with starred times s* and
t*. Also, the integral stands for (minus) the residue at infinity, and can be

computed using the following formal residue identities, with f(z) = 32 a;27,

= @G = () 19, 51)
= ()d: = (@) ¢l 55)

whose proof we defer until the end. Using this, and Definition (47) of the
functions Pm(f)( ), the left hand side in (53) becomes (up to a factor 2mwy/—1)

sz ) | QUL w) o () S0 < P2 (@) | QUi ) ehiw) )

_ <;(lr3r;/) ‘ (5/)(y)>.

EME
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Similarly, the right hand side in (53) becomes (up to a factor 2w/—1)

Eij< P ) @) i QD)) = Y (P ) v () | QU

a=1

- {mziaagio)

The three other identities are obtained in the same way.

In terms of tau functions, it means that we have shown that for any m, n, m*, n*, 8/
and 87, with |m| = |n| and |m*| = [n*| the following bilinear identities hold:

% *Tm TL+6[51 eg (tﬁ - [ })Tm m*+eg— egr (tﬁ —|— [ Deﬁ(tﬁ—tfﬁz) dz =

q
Z j{ o Tm+ea,nteg (8a — [Z_l} )Tm*—ea,n*—eﬁ,, (sk + [Z_l] )65(30_8‘*”2) dz,
a=1v>®

where

& = 65/5(n)Eﬁuﬁ(n*)znﬁ—n2—2+6ﬁﬁ,+5ﬁ5“’
o = 6(’5'(m7n)6[3”(x(n*7m )zmu_ma—Q

For different values of 8’ and 8" this yields the same identity, up to a relabeling
of n and n*. Namely, replace in the bilinear identity n+eg by n and n* —eg~ by
n* and multiply by (—1)™+ e (=1)™F+15 t6 find the following symmetric
expression for the identity, that is independent of 5’ and (”:

p
Z jf (=1)7) 7 ey (tg — [27])Tims n ey (8 + [271]) eS8 157 2mo—m=2 g =

q
Z j{ Uu ™) Tereu,n( Sa — [ 71} )Tm*feu,n* (S:; + [271} )eg(suisz’z) Zmzimuiz dZa
a=17

where o,(m) and og(n) are given by (52). Notice that, due to the shift, one
must have in this symmetric form that |m| = |n| — 1 and |m*| = |n*| 4+ 1. The
other three identities also yield the above identity, up to relabeling.

Finally, to prove (54), compute
Vet <w = '9<y>> dz = Z e (0 L9(w)

= Zai (") |9(y)) = <Z aix’ P(@) [9(y) ) = (f@)v(2) [9@)),

and similarly for (55), completing the proof. O
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6 Consequences of the bilinear identities

In this section we will derive from the bilinear identities (51) a series of PDE’s
for the tau functions 7,,,. In order to keep the formulas transparant we will use
the following simplification in the notation. Recall that we have time variables
Sa = (Sa1s Sa2,-..) and tg = (tp1, tg2,...), wherea=1,...,gqand 8 =1,...,p.
In the bilinear identities (51) we consider in each term a shift in ¢4, for a single
a, or in sg, for a single §; we will denote this ¢, or sg by v (so v is an infinite
vector v = (v1,vs,...) and we assemble all the other r := p + ¢ — 1 series
of time variables in w = (wy,ws,...,w,), where w; = (w11, w12,...) and so
on. Moreover, precisely like in the bilinear identities we will want to consider an
independent collection of all these variables, in fact we will consider here (v, w')
and (v”,w") besides (v,w). We use the Hirota symbol, which takes in our case
the following form

P(0y,04) FoG = P(0y, 0y ) Fv + v, w+w') Glv — v, w — ') . (56)
v/ =w’=0
The elementary Schur polynomials Sy(v) are defined by
N oo
S =3 8 (0) 2, (57)
k=0

for £ > 0 and S¢(v) := 0 otherwise. In particular, if we put degree v; := ¢, then
So =1, S1(v) = vy, Se(v) =wve + degree £in vy, ..., vo_1. (58)
We also use the standard notation
~ o 10 190
Op=|=—, ==—, =—,... ).
8v1 2 31)2 3 81)3
We first give an identity which will allow us to compute the formal residues

which appear in (51) in terms of derivatives of the tau function.

Lemma 6.1 For any n € Z we have the following formal residue identity

dz
21w/ —1

7{ P+ [z7'],0") G’ = [+71] ) eXimaltimeid=t on
(o)

~ 0 (gp 2 37 _o_
=38 1ma(2a) 8;(B,) = P T D) By, w) 0 G, w),

j=0
(59)
where
v=v—a, v'=v+a, wh =w; — by, w =w; + b,
a=(a1,az,as,...), bi = (bi1, bz, biz, .. .),
for1<i<r,.
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Proof The proof is an immediate, but tricky, consequence of Definition (57) of
the Schur functions and of the following two properties of the Hirota symbol:

Fo+ [z7'],w)Gv— [z7'] ,w) = Zz‘ij(év)Fo G,
j=0

% (g, 0 45T o
F(v+a,w+b)G(v—a,w—>b) = eizo(@a t o bvem) o

O

Proposition 6.2 The bilinear equations imply, upon specialization, that the tau
functions Ty, with |m| = |n| satisfy the following PDE’s expressed in terms of
the Hirota symbol:

’7—2 782
" Ot 410t
2 0? 5

In7p, = SZ+25{M/ (a‘;a )Tm—i-ea/ —ea,n O Tm+teq—ey ,n(61)

Intn, = SZ+25[5[,/ (at[g)Tm,nJreﬁfeﬁ/ © Tm,n+ey —ep (60)

T
e asa,EJrlasa’,l
2 0
“Tmn
950,105,011

02 ~

2

“Tmn InTmpn. = Si(asu)Tmfea,nfEﬁ O Tm+eq,nteg (63)
8t/67188(y7[+1

In7p, = S€(5t5)7m+ea,n+eg O Tm—eq,n—eg (62)

Equations (60) resp. (61) for 5/ = (resp. for o/ = «) yield a solution to the
KP hierarchy in tg (resp. in So), while for ' # B and o # o, (60) — (63)
yields

82 Tm,nJre/jfe[,/ Tm7n+e[,/feﬁ
—— InTpn = 3 (64)
8t5718t5'71 Tmn
0? Tm+e,r—ea,nTmteq—e,r,n
" . = w e (65)
83(1,1850/,1 Tin
0? Tm+ea,n+esTm—eq,n—e
I, = - lmteemtesTmoconzcs (66)
asa’latg,l Thmn
o
0 Tm,nJre[gfeﬁ/ _ Btﬁgatﬁ/)l In Tmn (67)
= — 5
87&[371 Tm,,n—i—eﬁ/ —eg W In Tmn
92
0 Tm—ea+teqr,n 050,208,/ 1 7y
Sa,1 Tm—e,rteaqa,n m In Tmn
92
0 1 Tm+4eq,nt+eg  Otg20sa1 In Tmn (69)
Oyl 7 n 22
3,1 m—eq,n—eg m N Tmn
o
0 1 Tm—eq,n—eg - 05q,20t3 1 In Tmn (70)
Bsm1 T, T CR ’
a,l m+eq,nteg D50.10t5 1 N Tmn
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It leads to the following (p;rq) PDE’s for In Ty,y, involving not just one s, ortg,
but a few of them

22 2?
(9 8tﬁ128tﬁl~1 ln Tmn 3 8tﬁ/128tg,1 hl Tmn
ET FER + o FER—) = 0, (71)
ps1 Btﬁylatﬁ/’l N Tmn B:1 Btﬁlylatﬁyl N Tmn
22 22
(9 830,283‘1/11 ln Tmn 3 8801/,28.9@)1 hl Tmn
Dsqr1 \ —22 T o5 — ] =0 (™
a1 88,1,1880/’1 N Tmn a1 aSa/JaSQJ N Tmn
22 o2
8 8tﬁ,283a,1 hl Tmn 8 8Say28tg,1 hl Tmn - 7
s - + 5 o = 0. (73)
o1 Otg,105a,1 0 Tmn 81 05a,10t3,1 0 Tmn

Proof Let us denote for a = (ai,...,aq) and b = (b1,...,by) by Q(a,b) the
differential operator

o0 q 8 p )
Q(a,b) = Z Z Ay D5, + Z bg/g 8165/4 . (74)

=1 \o'=1 B'=1

Using Lemma (6.1), rewrite the bilinear identity!? (51):

(=1)7s(m) S,
k=0

NE

5 N\ Qab
Z*nﬁ+1+k(_2bﬁ)5k(atﬁ)e (a )TM*,n*Jre[aon,n*eﬁ

T
I

M=

Q
Il
i

k=0

(75)
Note that all infinite vectors a, and bz can be chosen completely arbitrary. We
set all components of a and b equal to zero, except bg 11 = B # 0 (for some
fixed § and ¢), and we set m* = m and n* —n = —2ep (for some fixed 3).
Then only the first term in (75) survives, the signs og(n) are all 1 (see (52))
and, in view of (58), the identity (75) becomes

P oo
~ B a
at
O - E E Sl+k‘—25ﬁ/ﬁ// (_2b6”)5k (8tﬁu )e t.e+1 Tm,n+eﬁ// —QGB/ o Tm,n—eﬁu
B"=1 k=0

82

+ - @
Otp 10tg 041

B <_2‘S€+25M,/ (8tg)7-m,n+65—26ﬁ/ © Tm,n—eg

Expressing that the coefficient of B in this expression must vanish we get (60),
upon relabeling n—eg +— n and upon using the following property of the Hirota
symbol, valid for f depending on (time-) variables s and ¢:

2 9 82
FoF =2F In F. 76
0tos 0tos (76)
12Recall that in this form of the bilinear identity |m*| = |[n*| + 1 and |m| = |n| — 1.

25

00
(_1)Uu(m) Z Sm(xfmz+1+k(_2aa)5k (asa )eﬂ(a’b)’rm*feu,n* O Tm+eq,n — 0.

2
Tm,n—egr © Tm,n—e[,/> + O(B )



(61) follows from (60) by duality, using P(—0s) F o G = P(9s) G o F. In order
to obtain (62) we consider again (75), with bger1 = B # 0 and all other
components of a and b equal to zero, but we set now n* = n and m—m* = —2e,,.
Then (75) becomes

[e%S)
. B_o
0 = Z Sk+1 (_2bﬁ)Sk (35) € 91,041 Tm+2ea,n+e[3 o Tm,nfeﬁ
k=0

~ B9
- Z Sk-1(0)Sk(0s, ) € 784+ Trihel i © Tndea,n

82

= -B (252(5tg)7-m+26mn+65 O Tmmn—es T Tm+eq,n © Tm-l—emn) + O(BQ)

8sa,18tﬁ,g+1
The nullity of the coefficient of B in this expression, rewritten by using (76),
leads at once to (62), upon doing the relabeling m + e, — m. From it, (63)
follows by duality. Equations (64) — (66) follow from (60) — (62) by setting
B # B, o # «aand ¢ = 0. Equations (67) — (70) follow from (60) — (63) by
setting 3’ # 3, o/ # « and forming in each equation the ratio of the cases £ = 0
and £ = 1, and using the following property of the Hirota symbol, valid for F'
and G depending on a (time-) variable ¢:
0] 0 F
—FoG=FG—|In—|.
ot ° ot ( " G)
Equations (71) — (73) are just respectively the compatibility equations between
(67) and (67)g-p7, between (68) and (68)qca’, and between between (69) and
(70). O
Corollary 6.3 The tau functions Tyy, and the polynomials Pn(fq*)( ) = Pn*(én*) (x,s%,t%),
Qﬁé’,} (y) = 8 )(y, s,t) appearing inY* andY respectively, satisfy the following
4 formal series identities (83 g0 (n,n*) = (—1)M T2t e dnitnstotng, ).
— * * g (8 (8"
0 = S, a5, )mene (57, 87) (P02 @) | QU W) ) e
n—n—egtes nt o nteg —ey
8k — S, tg 13— bg, t;g — tg + bg

_232+25ﬁé (8tg )Tm,n-i-eg—e[; O Tm,n—es+eg

P (o]
= DD baen e +0(?),

+ Tmn O T
=14=0 atﬁ7latﬁ,l+1 mn mn

»

0 = 5’3/6"(71’n*)Tm"(s’t)Tm*"*(s*’t*)< *(E”*) ‘Q(ﬁ) > m—m—ea, m*—=m+ e

n—n-—eg, n*—n-+egy
Sq ' 8q — Qa, Sk Sa + Qa, tg»—mfg

28042604 (05, ) Tmtes—ea,n © Tm—catea,n

q o0
= DD Garn - +0(a?),

Tmn © Tmn
a=1,=0 054,1084,0+1
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55/6// (n, n*)Tmn(S, t)Tm*n* (5*7 t*) <P;:£?n*) (J,‘) ‘ Q'(rrlzan) (y) > mis m— eq, m* — m -+ e

n—n-—eg, n*—n+egr
8k 84, tg—tg —bg, t%Htg—i—bﬁ

I
-
WE

bB7€+1S€(5tg)Tm+ea,n+eg O Tm—eq,n—eg T O(bQ)

B=1£=0
and
P o 82 9
— 7. O0Tmn + O(b
z::;) P D510t o
5516//(71,n*)Tmn(S,t)Tm*n*(S*at*)< ;*(fn*) ‘Q > m* —m
n»—>n—65/+€5, n*»—>n+eﬁ~—65
SaHsa_aOU SZ'_)Sa+a'OL7 t;é'_)tﬁ
q [e%s} 82 2
ZZ%‘ ZJrIWTmnOTmn—’_O(G’ );
=1 o 8.1 So, 041
and

q

oo
=-2 Z Z aa,@rlsﬁ(asa )Tmfeu,nfeg O Tm+eq,nteg + O(aQ).

a=1¢=0
Proof jFrom the proof of Theorem 5.1 and (59) it follows that
* ko gk *(B
Op (1 ") T (8, 8) T (57, ¢ )< (m) ‘Q(ﬁ) > n—n—eg, n*—n"+egn
Sa 7 Sa — Gas S5 Sa t Ga
tg —tg —bg, tg — tg + bg

p [e'e]
D=7 S 14k (= 208)Sk(01, )€™ D T e ey © T e

B=1 k=0
and
q o0 3
= Z(_l)%(m) ZSmu*m2+1+k(_2aa)5k(asa) ab)r, m*—eq,n* © Tm+eq,n
a=1 k=0
and so if we just follow the 4 specializations leading to (60) — (63), in order, we
find the 4 equations of the corollary, in their given order. ]
7 Examples

7.1 Biorthogonal polynomials (p = ¢ =1)

Given the (not necessarily symmetric) inner product with regard to the weight
p(x,y) on R?,
@) 190)) = [[ 1@0awne.)dady
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and the deformed weight
oo k k
prys(@,y) = €T V) (g y).

Setting p = q =1, m = my, n =ny, with m = n, implies that the indices m,n
in 7y can be replaced by one single index; namely, set 7,, := Tp,,, Where

Tn(t, S) = det (<xi6_ Z(l)o Skxk ‘ y]ez(l)o tkyk >)

0<ij<n—1
Moreover, set 1/11 = ¢1 = 1 and define the monic polynomials p( )( ) =
(1)(1& s;y) and P ( ) = (2)(t s;z) (with h ', the leading coefficient of
nn () by
Py = QW) =yt
bt @) = Bl @) = bt
The orthogonality conditions (4) and (6) imply
<xi6_ % spak pg)(y)ezzw tkyk> = 0 for 0<i<n-—1
<h;1p512)($)€7 S5 st ‘yjeZi"’ tky’“> — 0 for 0<j<n—1
= 1 for j=n.

for all n > 0, from which the bi-orthogonality can be deduced'®

//]R2 pg)( ) (1)( )pt s(l‘ y)dxdy = dnmhin-

JFrom (3), (5), (7) and (8) and from h,, = Ty, 41/7n, it follows that

2Tt =[78) g
W Ta(t, s+ [271) .
W = pg) (Z)
g1 (E+[271s) _ (z T
z T (t, 5) B //]R? z— pt oo y)dedy

i -

and from (51), the bilinear identity becomes

pt s(z,y)dzdy. (77)

j(I{ Tne1(t = [z, 8) Tg1 () + [27 1], 87) @20 (b t0)=" yn—m=2g,
Z=00

= 7{ To(t,s —[27 ) T (t', 8" + [271]) ez:fo(“;"'_S:‘r)zizm_”dz7
Z=00

131t turns out that hy, = Tnt1(t, s)/Tn(t, s).
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which characterizes the 7-functions for the 2-component KP hierarchy. Equa-
tions (77) and the bilinear identity were obtained in [1]. Indicating the depen-
dence on t, s in the polynomials, the following inner product can be computed
in two different ways, leading to'*

oo kfslmk
T (t,5) i1 (1) // dudy pi2 (1,5 )l (1 s 9)e>=T VR ()
R

t'—t'+a
s=s
=Y —2a;418;(0)Tns2 © T + O(a®)
3=0
= ia 8—27' 0 Tpy1 + O(a?) (78)
- s katkasl n+1 n+1 .

Identifying the coefficients of a;1 in both expressions and shifting n — n —1
yield a first identity; then redoing the calculation above for s — s — b, s’ — s’ + b
and t’ = ¢ leads to a second one. All in all we find

B 52
Sj(at)Tn+1 O Tn—-1 = —TgmlnTn,

. , 02
Si(0s)Tn—10 Tng1 —Tnmlnm-

Specializing the identity (73) leads to an identity, which can be expressed as a
sum of two Wronskians!® and which involves a single tau function:

?Int, 0%IlnT, N 8?lnt, 0%InT, _0 (79)
Ot10sy " Ot10s1 ¢ 0510ty " Ot10s1 s e

The computation (2.2) was at the origin of the crucial argument (Theorem 5.1)
in this paper. It illustrates in a simple way what is being done in this paper.
These equations are used, when computing the PDE for the Dyson, Airy and
Sine processes ([3]).

7.2 Orthogonal polynomials

Given a weight p(z) on R, the symmetric inner product
(f(x) 1g(z)) = /Rf(x)g(x)p(x) da,

and the formal deformation by means of an exponential p;(z) := p(z)e>=5 =",
This is a special case of the previous example, where the deformation only

14This integral is # 0, unless t = t’
15in terms of the Wronskian {f, g}t = %g — f%

29



depends on ¢ — s; thus t — s can be replaced by ¢. Then 7, () is the determinant
of the moment matrix depending on ¢t = (t1, ta,...),

Ta(t) := det(/ zi+j62fot’“zkpt(z)dz)
R

0<i,j<n—1'

Then, from (77), it follows at once that the orthogonal polynomials p,(z) :=
pn(t; ) are given by

P 7}1(2;7([:)]) = pa(2)
an%‘w = /Rinf(x;pt(ﬂ?)dl‘

Moreover, the integral below can be computed in two different ways: on the one
hand, it is automatically zero, because p,,(z) is perpendicular to any polynomial
of lower degree; on the other hand, for ¢ and ¢ close to each other, the integral
can also be developed, using the technique of Proposition 6.2, in t’ — ¢ = 2y,
yielding the following formula

0 = Tn(t)Tn(t')/an(t;z)pn,l(t',z)pt(z)dz‘ frst—y
t—t+y

= iyk 8—2 _QSk—i—l(ét) TnOTn+O(y2),
3 Ot10ty,
showing that 7, (¢) satisfies the KP hierarchy.

7.3 Orthogonal polynomials on the circle
Consider the inner product on the circle between analytic functions on S*:

() 19)) = § | 5= 1 ale)

and the determinant of moment matrices

Talts) = det((shem BT | LT 1))
0<k,f<n—1

dz ) i —i
— det (% kaJrZeZl (tiz'—s;z ))
S1 271'\/ —1z 0<k,0<n—1

Then it follows that

nTnlt =271, 5)

Tn(t 8) - pgll)(Z)
T, S 21
n (tTn('; L) 1) _ pf)(z)
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— 2 —
Z—n—l Tn+1(t + [Z 1]a S) _ % du pgl )(u 1) ez‘l’o(tiui—siuﬂ')
Ta(t, 8) st 2my/—1lu  z—u

— 1
e Ten(ts =271 7{ du_ph (W) s (i)
Tn (£, 5) g1 2miuz —u~t

?

with psll)(z) and pg)(z’l) monic orthogonal polynomials on the circle:

dz T,
— pM(2)p2 (271 = bpmhn, with h, = L5
D) = Bl with B, = T2
The nature of the inner product implies some extra-relationship between the
orthogonal polynomials

1 1 n _
P2 —2pP(z) = p(0)2pP (7Y
P2 (2) = 2pP(2) = pL(0)z"p V(=Y.

leading to (in the notation of footnote 8)

hn ? 1— hn+1 1— herl
1 -
=5 (Sn—m(at)Tm—i—Q S) Tn) . (Sn_m(—&g)rmH o Tn) .

2
Tm+2Tn

In particular, for m =n — 1,

Bt B d d
1-— 1-— =——Inh,— Inh,.
( hn ) ( hn_1> 8If1 n 881 "

7.4 Non-intersecting Brownian motions

Consider N non-intersecting Brownian motions z1(t),...,zy(t) in R, leaving
from distinct points a; < ... < ay and forced to end up at distinct points
B1 < ... < Bn. From the Karlin-McGregor formula (see [12]), the probability
that all z;(t) belong to E C R can be expressed in terms of the Gaussian

p(t,z,y) = e @=9/2t)\/o1t as follows (0 < t < 1)
P2 (all 24(t) € E)

_ Pg(aulhu)ely‘(xﬂO%.“,xNUD)—(ah.”,aN) )

(xl(]-)a"'va(l)) = (ﬂla"',ﬂN)

N
1
= o= det[p(t,ai,zj)hi<ig<n det[p(l =t zi, B)]i<ij<n [ ] dz:
N JEN i=1
1 N 7”12 iy Bizj
= — / He2f(1*f> dx; det {e ? } det {e -t } (80)
Zy Je~ Py 1<i,j<N 1<i,5<N
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The limiting case where several points « and [ coincide has been the object
of many interesting studies. It is obtained by taking appropriate limits of the
formulae above. Just to fix the notation, consider

mi mo Mg
(o1,...,an) = (ai,a1,...,a1,02,a2,...,042,...,0q,0q,...,0q)

ni N2 np
(B1,..,0n) = (b1,b1,...,b1,b2,b9,..., b2, ..., bp,bp, ... 0p),

where 330 _ a0 =30, b =0 and
q p
a <ay<--ag, by <by<..<by, Y ma=)» ng=N.
a=1 B=1

Then, take the limit of (80), make a change of variables in the second equality,
use the standard matrix identity in the third equality

Z det (ai,rf(j) ij”(j))1§i7j§n = det (aik)lgi,kgn det (bik)lgi,kgrw
oESy,

and distribute the integral and the Gaussian over the different columns; this
yields

P2 (all 24(t) € E)
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N
1 __ =3
— 7 He 2t(17t)dxi
N JEN iy
. ayzy zbll_’fJ
2 xr.e -t
(xje ’ ) 0<i<m J 0<i<ng
1<j<N 1<j<N
x det - det
N ] by
4 . PqTy
(J)je t )O§7<m,q x}e 1i—t
1<j<N 0<i<mnp
1<j<N
N
1 _ 4
= Z—, - He 2dyl
N
N JEN
 a i pb1y;
(y;em%) 0<i<my (yje 0<i<mny
1<j<N 1<j<N
x det -det
o ) E—_E
L eqYj ) i b
y;ee 0<i< tebaY¥i t(1—t)
(] ) 1§1j§"1lvq yje 0<i<np 11
<j<N s~ -
Pes @ =/
T t
by = \/1ibs



= i! det / dy eiéyiJ”je(au‘FEﬁ)y
Zy B

The numerator of this probability has exactly the form (1) evaluated at s, =
tg = 0, with the inner product given by (2)

< |y epy > /dye 5 HJ (au+5ﬁ)y’

@ q
P

INIA
@
INIA

upon setting 1o () = e%®, p4(y) = ¥ and du(z, y) = d(z—y)e ¥ /%x 5(y) de.
By multlplylng each of the exponentials e®¥ and ebay by e” 21 e, " and

e Xt tony" respectively, it follows that both the numerator and the denominator
of the probability above,

T (E15 -, tp3 S1,- -+, Sq)

(/ dy e~ o z+g au+5ﬁ)y+ZT°(t[a,kSa,k)yk)
0<i
0<j

det ((<xi1/)(y8(x) ¥ ¢5(y))) 05i<ma ) .

and the same expression for F = R, satisfy the bilinear identity for p + g-
component KP and, in particular, all the general relations and identities, men-
tioned in this paper, namely (12) and (71), (72), (73). Note the equations are
independent of the set F.

In particular, for n non-intersecting Brownian motions, departing from the
origin, with n; paths forced to end up at —a and ny paths forced to end up at
a, we have for 0 <t < 1,

+y ,
(kij)o<i<ni—1, 0<j<ny +ns—1

.1
PE(all z(t) € E) = - det
" (1i3)0<i<ns—1, 0<j<ny+na—1

where

L2
uf; ::/ e T Eor gy (81)
E

with the change of variables

In a similar way, for several times 0 =ty < t; < ... <ty < tpmy1 =1,

} } 1 (13} )oi<ni—1, 0<j<ni+na—1
PE(all z(t1) € By, ..., all (ty) € Ey) = - det

, _
(Kij)o<isna—1, 0<j<ni4na—1
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where

ik = / (@) (@) e} i stbon, S CWWHHdmg, (82)
=1

with the change of variables
2ty — tim— ~ —ty_
o a ( 1) ) 2(tep1 —te1) ,
(1 —tm)(1 —tm-1) (ter1 —te)(te —te—1)

! (tje2 —tj)(tj41 —tj-1) T

We now introduce the inner products

and

22
2

f|gf/f (2)dz with Fy(z) = e
and (m > 2)
S 19)m = / F(20)9(@m) Fn (@1, @)y . d,
[11" Bk
with

m 2
x 1 .(0) 1 ¢
Fo(zy,...,¢m) = <H32e> ep a1 21 R IRED el Dhi Bk 1

The precise form of F},, does not matter very much for the purpose of this paper,
but does play a crucial role in satisfying the Virasoro constraints.

In these two sets of moments (81) and (82), we insert extra time-parameters,
as follows, which can then be identified with the moments appearing in (1),

S 22 2 oo _( vk k
pii; (s, u,0) = /xzﬂe*Ti”iﬁz 2 = (B )" g
E

. oo k . N("k)xk 2
_ <$16 So7° sk 14621 vp ei(yxiﬁx ,
1

+ o oo (Skxk_(uk>xk) m
pis (s, u,v) = / T2, P (T, T )T F=I T A /T H dxg

1

. k
_ <xze—2f° Sk

and

. oo (up ).k 2
14621 (’”k )9’3 eiaxiﬁx >
m
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In both cases, we have ¢ = 1 and p = 2, and m := n; + neo, leading to the
introduction of three sets of times s; := —sy;, u; := —t1; and v; := —to9;. Thus,
from the general theory, the numerator of both probabilities,

+
(175)0<i<na—1, 0<j<ni+na—1
Tna,ne = det
(13;)0<i<na—1, 0<j<ni+na—1

satisfies the bilinear identity for the 3-component KP and, in particular, the
PDE’s and thus 7,, ,, satisfies the single PDE

52
a hl Tn1+1,n2 _ Os20u1 ln Tnl!nz
N = 52
0s1 Tny—1,n2 5100, lnTnl,ng
52
o 0 In Tni+1,n2 _ ds10usz In Tna,na
P — = 52 .
aul Tni—1,n2 Ds,0u; In Tny,ng
52 52
a 8826’[14 1n Tn17n2 a 8518u2 1n Tn17n2 _

92 Os, 02 -
Ouy 0s10u1 1nTn1,n2 951 9s10u1 hl’rnlynz
and the same PDE with u; replaced by v;. These PDE’s play a crucial role in
establishing the PDE for the Pearcey process; see [4].

t @{/

The methods developed in this paper should enable one to study more com-
plicated situations of non-intersecting Brownian motions, as indicated in the
figure above. The curves in the (x,t)-plane are the boundary of the equilib-
rium measure as a function of time. When two curves meet, one expects to see

a new infinite-dimensional diffusion in that neighborhood, beyond the Pearcey
process.

X
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