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Abstract

The turning point problems for instanton-type solutions of Painlevé
equations with a large parameter are discussed. Generalizing the main
result of [KT2] near a simple turning point, we report in this paper
that Painlevé equations can be transformed to the second Painlevé
equation and the most degenerate third Painlevé equation near a dou-
ble turning point and near a simple pole, respectively. An outline
of the proof based on the theory of isomonodromic deformations of
associated linear differential equations is also explained.

1 Background and main results

The purpose of this report is to discuss the turning point problem for
instanton-type solutions of Painlevé equations from the viewpoint of exact
WKB analysis.

In our series of papers ([KT1],]JAKT],[KT2]) we develop the exact WKB
analysis of Painlevé equations (P;) with a large parameter n (> 0):
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Here J runs over the following set of indices
(1.1) 7= {111, I, 111" (D7), I1T'(DY), IV, V, VI },

and F;(\,t) and G (A, p, t) are some rational functions of (A, t) and (A, u,t),
respectively. For the concrete form of Fj(A,t) and G (A, i, t) see Table 1
below. Note that instead of the usual third Painlevé equation (Pyy) we
use (Pyr), which is equivalent to (Pyyp), for the sake of convenience in this
paper. Note also that it is now considered to be natural to distinguish the
degenerate third Painlevé equations of type (D7) and (D8) from the generic
third Painlevé equation since the type of their affine Weyl group symmetries
is different from that of the generic third Painlevé equation. In this paper,
being conformed to this convention, we have listed up (P (n7)) and (P (ps))
as well in Table 1. These Painlevé equations (Pj) are related to one another
according to the so-called coalescence diagram described in Table 2

As can be readily confirmed, every Painlevé equation (P;) (J € Z) admits
the following formal power series solution (in 77') called a “0-parameter
solution”:

(12) AP (8 m) = Do(t) 72 a(8) + 0" Aa(t) + -
where the top term A\o(t) satisfies an algebraic equation
(1.3) Fy(Qo(t), 1) =0

and the other terms Ay;(t) (j > 1) are recursively determined once Ao(t) is
fixed. Furthermore, by using the multiple-scale method, we have constructed
in [AKT] the following formal solution of (P;), called a “2-parameter solu-
tion” or an “instanton-type solution”, containing 2 free complex parameters

(a, B):
(1.4) Aty B) = Xo(t) + 07 2 A otom) + 7 M (t) + - -

Here the leading term A\o(t) is the same as that of a O-parameter solution and
the other terms A;/2(t,n) (j > 1) are of the form

(1.5) Nijat,m) = Zbgﬂ/gk )exp ((j — 2k)®,)
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Table 1: Painlevé equations with a large parameter 1. Here A denotes an
unknown function, ¢ is an independent variable and ¢, ¢y etc. are complex
parameters.



(PVI) - (PV) - (PHI’) - (PHI’(D7)) - (PHI’(D8))
N\ N\
(Av) —  (n) — (R)

Table 2: Coalescence diagram of Painlevé equations.

where ®; = ®;(t,n), sometimes called an “instanton”, is defined by

(1.6) St =7 / O (dofs) 9)ds + B log (176,(1)

with an appropriately defined function 6;(t) and bl(j/2) & (l=4,7—2,...,—7)
are functions of ¢ depending also on « and ( but not on 7, that is, the n-
dependence of A;/»(t,7) comes only from the [-instanton terms exp({®;). In
particular, the subleading term \;/5(¢,7) is of the form

(1.7) AMya(t,n) = py(t) (cexp(®y) + Bexp(—Dy)).

For the explicit forms of 6,(t) and p;(t) we refer the reader to [KT2, Sec-
tion 1].

The subject of our series of papers ([KT1],[AKT],[KT2]) is the analysis
of the structure of ASm (t,n) and A;(t,n; a, B) near a simple turning point of
(Py). Here a (simple) turning point of (Pj) is defined as follows:

Definition 1.1. Let

e LOF;
(APy) AN =P

Gy (0 A\ Gy [ Y\ d
ast] A P74 Ea
+8)\<)\J’dt’ A\t @™

be the linearized equation (or the Frechét derivative) of (P;) at its O-
parameter solution )\f,o). Then a turning point of (Pj;) is, by definition,
a turning point of (AP;). That is, a turning point of (P;) is a zero of
(OF;/0ON)(Ao(t),t). In particular, a point ¢ satisfying

(9FJ 02FJ
S Oo0).) =0 and S (o(t),0) £ 0

LD Hax

(1.8)
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is called a simple turning point. Similarly, a Stokes curve (P;) is defined as
a Stokes curve of (APy), that is, a Stokes curve (P;) is an integral curve of
the direction field Im /(9F;/ON)(Ao(t), ) dt = 0 emanating from a turning
point.

The main result of [KT2| is then described in the following Theorem 1.2
(where we put ~ to the variables relevant to (P;) to distinguish them from
those relevant to the first Painlevé equation (F)).

Theorem 1.2. Let t = t, be a simple turning point of (P;) and & a point
on a Stokes curve emanating from t,. Then there exists a neighborhood V of
& so that every 2-parameter instanton-type solution \;(t,n; &, 3) of (Py) is
formally transformed to a 2-parameter instanton-type solution A\i(t,n; «, 3) of
(P) in V. To be more specific, there exist a formal transformation t(t,1) of
an independent variable and a formal transformation x(Z,t,n) of an unknown
function of the form

(1.9) ttn) = D tipEn)n "2
j=0

(1.10) w(@,tn) = Y xp(dtnn

>0

where t;j;5 and x5 are holomorphic in both T and t, that satisfy the following
relation:

(1'11) $(5‘J(£777§5‘75)v£7 77) = )‘I(t(fv 77)777;&,5)-

Theorem 1.2 implies that the first Painlevé equation (FP;) can be thought of
as a canonical equation (or a normal form) near a simple turning point of
Painlevé equations (Py). For instanton-type solutions of (P;) we have the
following connection formula on its Stokes curve, say, on {argt = w} (cf.

[T1]):

(1.12) L ¥ i
' Irep+1) T'(2af+1)
Y 1 9—2a/B ) —2ap0 '
(113) 62”"1 B @ 2 — 2ira3 @ 2 _ Z'e4z7ro¢ﬁ

(203 +1) ¢  T(-2a8+1) ’

where \((t,n; o, B) (resp., Ar(t,m; ¢/, 3)) is an instanton-type solution of (F)
in {argt < 7w} (resp., {argt > w}). In particular, the analytic continuation
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across the Stokes curve {argt = 7} of a O-parameter solution /\§0) (t,n) =
A(t,m;0,0) in {argt < 7} is given by A(¢,n; —i/(24/7),0) in {argt > w}.
In view of Theorem 1.2 it is expected that the same connection formula as
(1.12) and (1.13) should hold also for an instanton-type solution of (P;) on
its Stokes curve emanating from a simple turning point.

The aim of this report is to discuss some generalizations of Theorem 1.2.
Now, what kind of generalizations of Theorem 1.2 is possible? To
consider possible generalizations of Theorem 1.2, we first briefly review a
simpler case, that is, the case of second order linear ordinary differential
equations

da?

(1.14) ( & + 172@(:76)) Y = 0.

It is well-known that at a simple turning point Equation (1.14) can be trans-
formed into the Airy equation (i.e., Equation (1.14) with Q(z) = z). In
fact, such a transformation is constructed in the framework of exact WKB
analysis as well (cf. [KT3, Chapter 2]) and Theorem 1.2 can be regarded as
a nonlinear analogue of this result. For linear equations (1.14) several gen-
eralizations of this result are also known. For example, at a double turning
point (i.e., a double zero of Q(x)) (1.14) can be transformed into the Weber
equation (i.e., Equation (1.14) with Q(x) = 2? + n~'F with some constant
E). Furthermore at a simple pole of Q(z) (1.14) is transformed into the
Whittaker equation (i.e., Equation (1.14) with Q(z) = 1/x + n~2v/x? with
some constant 7). This fact means that a simple pole of Q(z) also plays
a role of turning points for Equation (1.14) and in the framework of exact
WKB analysis this fact is verified by Koike in [K].

In parallel to the case of linear equations (1.14) we are then able to
consider some generalizations of Theorem 1.2 for Painlevé equations, that
is, generalizations to a transformation near a double turning point and that
near a simple pole. First, near a double turning point, we can prove the
following

Theorem 1.3. Near a double turning point every 2-parameter instanton-
type solution of (Py) is formally transformed to that of the following second
Painlevé equation (Pigeg) (in the same sense as in Theorem 1.2):

d?\
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Note that (Pipqeg) is different from the ordinary second Painlevé equation
(Pi1) in that the parameter ¢ is multiplied by 7' in (Pi1geg) (while it is mul-
tiplied by n? in (Py)). Next, near a simple pole, we have

Theorem 1.4. Near a simple pole every 2-parameter instanton-type solution
of (Py) is formally transformed to that of the most degenerate third Painlevé
equation (Prr(ps)) (in the same sense as in Theorem 1.2).

Theorem 1.3 and Theorem 1.4 are the main results of this report. Their
precise statements will be given below in Theorem 2.5 and Theorem 3.1,
respectively. Theorem 1.3 has been announced also in [T2].

The plan of this report is as follows: In Section 2, after discussing the
exact WKB theoretic structure of (P geg), We give the definition of a double
turning point of (P;) and explain an outline of the proof of Theorem 1.3. A
key idea is to use the relationship between Painlevé equations and the theory
of isomonodromic deformations of the associated linear differential equations.
Then in Section 3 we review the discussion of [T2], that is, we consider the
transformation near a simple pole in a way parallel to Section 2. The details
will be discussed in our forthcoming paper(s).

Acknowledgment: The author is deeply grateful to Professor Takashi
Aoki for his great assistance in completing the proof of Proposition 2.4 and to
Professor Tatsuya Koike for his kind help in drawing Figure 1. He expresses
his sincere gratitude also to Professor Takahiro Kawai for the stimulating
discussions with him.

2 Transformation near a double turning
point

2.1 Exact WKB theoretic structure of (P geg)

In this section we consider transformation near a double turning point. We
first investigate the exact WKB theoretic structure of the canonical equation

> 2/9\3 -1
(Prrdeg) =2\ +tA+ 1 0).
dt?
As was explained in Section 1, the top term Ag = A¢(¢) of the 0-parameter

solution

(2.1) Ao (£7) = Ao () + 07 A (1) + 072N (8) + - -
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of (Pi1deg) is determined by an algebraic equation
(2.2) Firaee( Mo, 1) = 205 + Ao = A(20] + 1) = 0.

Among the solutions of (2.2) we pick up a solution of 2)\2 + ¢ = 0, i.e.,

(2.3) Nolt) = —% <0r - —%>

when we consider a double turning point. Note that, as (P deg) contains an
odd order term nc (with respect to 7), )\g)deg(t, n) also contains odd order
terms Ai(t), As3(t), .... Then, starting with this top term A¢(¢) given by
(2.3), we can construct a 2-parameter instanton-type solution of (P geg) of

the form

(2.4) Armacg(t,m; @, B)
= )\O(t) —+ 77_1/2(6)\3 + t)_1/4 (Oé exp(q)n,dog) + ﬁexp(—Q)ILng)) + -

with
t
(2.5)  Draeglt,n) = 77/ \/6AE + sds + (2a3 + ¢/2) log (n*(6AF + 1)?)
0

by employing the multiple-scale method. (Since (Pijgeg) contains an odd
order term ne, the form of the instanton @iy geq is slightly different from the
general form (1.6) of ®.)

The linearized equation of (Pip geg) at a 0O-parameter solution (2.1) is given
by

2

(APiaes) %AA = (60N +1) AN = o (2t + O(™) AN
Hence (P qeg) has a unique turning point at ¢ = 0. Note that this turning
point t = 0 is also an algebraic branch point of the Riemann surface of
Ao(t). The Stokes curves of (P geg), i-€., integral curves of the direction field
Im /63 + tdt = Im /=2t dt = 0 emanating from the turning point ¢ = 0,
thus consist of the following three lines:

(2.6) {teC| argt =7+ 2n7w/3 (n € Z)}.



It is expected that a Stokes phenomenon should be observed on each
Stokes curve for instanton-type solutions A qes(t,7; @, 3). To analyze the
Stokes phenomenon, we make use of the well-known relationship between
the Painlevé equation and the theory of isomonodromic deformations of the
associated linear differential equation (cf. [O],[JMU]). In the case of (P deg)
the relationship is formulated as follows: Let (SLigeg) and (Dipgeg) be the
following linear differential equations, respectively.

92
(SLit deg) <—@ + anII,dcg) Y =0,

aw o a¢ 1 aAAII,deg
(DH,dog> a — AH,dcg 837 9 837 w7
where

_ _ v _
(27) QH,dog = JJ4 + tl’2 + 2’/7 IC.T + QKILng -1 1—>\ —+ n 24( — )\>2,
(2.8) A = !
. II,deg - 2({[‘ _ )\)7
with
1

(2.9) Kitaes = 5 [P — (N X+ 207 eN)]

Then the compatibility condition of (SLiygeg) and (Dipdeg) is represented by
the Hamiltonian system

dA . 8KH,dog dv . 8KH,dog

a o oA T o
which is equivalent to the second order differential equation (Pijgeq) for A.
As its consequence, we find that the monodromy data of (SLige) should
be independent of the deformation parameter ¢ if a solution of (Hiygeg) Or
(Pi1,deg) 1s substituted into the coefficients of (SLiyeg)-

To determine the connection formula which describes the Stokes phe-
nomenon for Ay geg (£, 7; v, §) on a Stokes curve of (P geg ), We then substitute
Al deg (t, 5 @, ) into the coefficients of (S'Lij qeg) and compute its monodromy
data by employing the exact WKB analysis. The following is a key proposi-
tion in executing the computation of the monodromy data.

(HH,dog>

9



Proposition 2.1. If an instanton-type solution of (Hiraeg) 07 (Pirdeg) %5
substituted into the coefficients of (SLiideg), the following hold:

(i) The top term (with respect to ™) Qo of the potential Qi1 deg 0f (SLitdeg)
1s factorized as

(2.10) Qo = (. — Xo(®)*(z + Mo(t))%

That is, (SLitdeg) has two double turning points x = \o(t) and x = —Xo(t).
(ii) When t lies on a Stokes curve (2.6) of (Piideg), there exists a Stokes
curve of (SLiaeg) that connects the two double turning points © = £Ao(t)
of (SLitdeg)- (Cf. Figure 1, (ii), where the configuration of Stokes curves is
shown when t lies on a Stokes curve argt = 7.)

() (i (i)

Xo(t) —Ao(t) Ao(t) —Xo(t)

Figure 1: Configuration of Stokes curves of (SLijqeg) in the case of (i) argt <
m, (ii) argt = 7, and (iii) argt > 7.

Proposition 2.1, (ii) implies that a change of the configuration of Stokes
curves of (SLiygeg) is observed on each Stokes curve of (Piygeq). For example,
the change on a Stokes curve argt = = is visualized in Figure 1. This
change of the configuration causes a Stokes phenomenon for i geq(t, 7; @, 5)
to occur on a Stokes curve of (Pirgeg). As a matter of fact, by substituting
an instanton-type solution Arpqeg(t,7; v, 3) into the coefficients of (SLiydeg)
and employing the exact WKB analysis for linear equations, we obtain the
following

Proposition 2.2. Suppose that an instanton-type solution of (Pirdeg) is sub-

stituted into the coefficients of (S L1 deg). Let mgi) and méi) be two indepen-
dent monodromy data (i.e., Stokes multipliers around x = oo in this case) of

10



(SLitdeg) when t belongs to the region Q. = {t| £ (argt — m) > 0}, respec-

# (&)
1

tively. Then (my~,my ") can be explicitly computed as follows:

(When t € Q)

(2.11) m{") = —2\/%%,

(2.12) m$ = —2y/1 e%mﬁ%.

(Whent € Q_)

(2.13) m{? = —2\/%%,

210) ) = ()

Since the computation of monodromy data through the exact WKB analysis
heavily depends on the configuration of Stokes curves, the concrete expres-
sion of (m§+),m§+)) becomes different from that of (mg_),m(_)), as one can
readily see in Proposition 2.2, due to the difference of two configurations of
Stokes curves shown in Figure 1. On the other hand, thanks to the isomon-
odromic property, the monodromy data should coincide if two instanton-type
solutions in the two regions {24 correspond to the same analytic solution.
Thus, if an instanton-type solution i geg (£, 7; v, §) in ©_ corresponds to the
same analytic solution with Aigeq(¢,7; @, 5') in Q,, we obtain the following

relation in view of Proposition 2.2:

/ 220/5’ 22046
(2.15) b __7 :
F'2a/p'+1) TI'(2af+1)
1 O{/ 2_20/6/
2.16 Zime’ B
(2.16) © T(25 11
2iTaf & 2_20{/8 _ Jdimap 4 2C+2a/8_1/2

—¢  T(2a8+1) © Tlct2a3-1/2)

In particular, the O-parameter solution )\g?deg(t, n) = A1deg(£,7; 0, 0) in the re-
gion Q_ should be analytically continued to iy geg (t, 7; —32¢71/2/T'(c+1/2),0)

11



in 2, across the Stokes curve {argt = 7}. This is the mechanism for a Stokes
phenomenon to occur for instanton-type solutions of (Piyqeg) on its Stokes
curve. The above relations (2.15) and (2.16) describe the connection formula
on {argt = 7}.

2.2 Transformation theory to (Pq4) near a double
turning point

As we have observed in Subsection 2.1, in the case of (P geq) its linearized
equation (APjqes) has a unique turning point at ¢ = 0 and three Stokes
curves emanate from there. We call this kind of turning points a double
turning point in general. To be more specific, we define a double turning
point of (Py) as follows:

Definition 2.3. A turning point ¢t = 74 of (P;) is said to be a double turning
point if the following two conditions are satisfied.
(i) t = 74 is an algebraic branch point of the Riemann surface of \y(?).
(i) Near t = 74, (OF;/OX)(Ao(t),t) has a simple zero, that is,
OF);

(2.17) W()\o(t),t) =c(t—7y)+ -

holds with a non-zero constant c.

In particular, from each double turning point of (P;) three Stokes curves
emanate thanks to the condition (2.17). Note that at a simple turning point
of (Py) (OF;/0N)(Xo(t),t) has a square-root branch point (and hence the
condition (i) is automatically satisfied there). Thus a double turning point
is a turning point more degenerate than a simple turning point.

A Painlevé equation (Pjy) does not always have a double turning point.
For example, the first Painlevé equation (P;) has a unique turning point at
the origin ¢t = 0 which is simple. Similarly, the degenerate third Painlevé
equation (P (pr)) or (Pur(ps)) does not possess any double turning point.
In order that (P;) may have a double turning point, the parameters contained
in (Py) should satisfy some algebraic condition, the explicit form of which is
described in the following

Proposition 2.4. (i) (P), (Pur(pr)) and (Puv(ps)) have no double turning
points.
(ii) A double turning point appears for a Painlevé equation (Pj) (J =

12



IL I, IV, V, VI) if and only if the parameters contained in (Py) should sat-
1sfy the following relations:

(2.18) c=0 for J =11,
(2.19) co(d)? — coo(ch)? =0 for J =1IT,
(2.20) 2c0—c3 =0 for J =1V,
(2.21) 16¢3c?, — 8coercs — 8coocrca +¢3 =0 for J =V,
(2.22) 16(c2c? + cic? + k) — 32(ckeiey + cocier + o 7)

—64coc1ciCo — 8(coct + c1¢ + )2 + ¢t =0 for J = VI,
where Coo = Coo — (Co + ¢1 + ¢;) in the case of J = VL.

Throught this subsection we assume that the conditions (2.18) ~ (2.22)
listed in Proposition 2.4, (ii) are satisfied. The problem we want to discuss
is to develop transformation theory near a double turning point. Let ¢t =
74 be a double turning point of (P;) (J = II,III', IV, V, VI). Generalizing
the transformation theory (Theorem 1.2) near a simple turning point, we
can then prove the following theorem which claims that every 2-parameter
instanton-type solution of (P;) is transformed to that of (P ge) near t =
74. (In stating Theorem 2.5, we put ~ to the variables relevant to (Py) to
distinguish them from those relevant to (Pirdeg)-)

Theorem 2.5. Suppose that the conditions (2.18) ~ (2.22) are satisfied. Let
t = 74 be a double turning point of (P;) (J = ILIII',IV,V,VI) and & be a
point on a Stokes curve emanating from 74. Then we can find a neighborhood
V of & and a formal power series of n~t with constant coefficients

(2.23) c(n)=co+nter+n 2+ -

such that in V every 2-parameter instanton-type solution S\J(f,n; d,@)
of (Py) is formally transformed to a 2-parameter instanton-type solution
AiLdeg (t, 75 @, B) of the degenerate second Painlevé equation

o)
dt?
with the infinite series c(n) of (2.23) being substituted into its coefficient. To

be more specific, there exist a formal transformation t = t(t,n) of an inde-
pendent variable and a formal transformation v = z(Z,t,n) of an unknown

(2.24) =n*(2\* +tA + 7 te(n))

13



function of the form

(2.25) tim) = D n?tip(tn),
Jj=>0

(2.26) 2(@,tn) = Y 0 xp(E i),
Jj=20

where tjs and x5 are holomorphic in both T and t, that satisfy the following
relation:

(227> x(S‘J(i ;5 &7 g)? t~7 7)) = )\H,dcg(t(g, 7]), n; o, 6)

Hence the (degenerate) second Painlevé equation (P ge5) can be regarded as
the canonical equation of Painlevé equations near a double turning point.
Theorem 2.5 suggests that the connection formula (2.15) and (2.16) for
(Pi1,deg) described in section 2.1 should hold also for an instanton-type solu-
tion of (Py) on its Stokes curve emanating from a double turning point.

Let us explain an outline of the construction of the transformations ¢(%, )
and x(%,t,n). It is done in a parallel way to the transformation theory near a
simple turning point; we again make use of the relationship between Painlevé
equations and the theory of isomonodromic deformations of linear differential
equations, that is, we use the fact that (P;) is equivalent to the compatibility
condition of a system of linear differential equations

02
(SLy) <—w + 772QJ> Y =0,

(D) = = Ao -5

(See [KT1] or [KT3, Chapter 4] for the concrete form of Q; and A;.) A
key proposition in constructing the transformations is then the following
Proposition 2.6, which is a generalization of Proposition 2.1 to (P;).

Proposition 2.6. Suppose that the conditions (2.18) ~ (2.22) are satisfied
and let t = 74 be a double turning point of (Py) (J =1L, 1T, IV, V, VI). If an
instanton-type solution \;(t,n; «, B) of (Py) is substituted into the coefficients
of (SLy), then the following hold:

(i) The top term (with respect to n=%) Qo of the potential Qy of (SLy) has

14



two double zeros, one of which is given by the top term \o(t) of the instanton-
type solution A;(t,n;«, 3). In what follows the other double zero is denoted
by k(t). Hence (SLy) has two double turning points x = A\o(t) and x = k().
(ii) When t lies on a Stokes curve of (Py) emanating from a double turning
point t = 14, there exists a Stokes curve of (SLy) that connects the two double
turning points x = A\o(t) and x = k(t) of (SLy).

Using this Proposition 2.6 of geometric character, we construct the trans-
formations in the following manner. (In what follows we again adopt the
convention of putting ~ to the variables relevant to (P;) and (SLj) to dis-
tinguish them from those relevant to (P gee) and (SLipaeg).) Let t =G be a
point on a Stokes curve of (P;) emanating from a double turning point ¢ = 7,
and let 7 denote a Stokes curve of (SL ;) that connects the two double turn-
ing points = A\g(t) and & = &(f) at t = & (whose existence is guaranteed
by Proposition 2.6, (ii)). Then we can construct an invertible formal trans-
formation (x(%,%,n),t(t,n)) which brings the simultaneous equations (SL )
and (D) into (SLideg) and (Dipqeg) in a neighborhood of 4 x {¢}. That is,

we have

Theorem 2.7. Under the above geometric situation there exist a neighbor-
hood U of the Stokes curve 7, a neighborhood V' of ¢, and a formal coordinate
transformation

(2.28) v=a(@tn) = > 07 1),
Jj=0

(2.29) t=ttn) = Y 0"t n)
Jj=>0

with x5(Z,t,m) and t;»(t,n) being holomorphic on UxV andV, respectively,
for which the following conditions (i) ~ (v) are satisfied:

(i) The function xo(%,t,n) is independent of n and 0x¢/0F never vanishes
onU x V.

(ii) The function to(t,n) is also independent of n and dty/dt never vanishes
onV.

(iii) w0(Z,t) and to(t) satisfy

(2.30) zo(Mo(t),£,m) = No(to(f F
ez

(2.31) zo(Ro(t),t,m) = —Xo(to(f)) =
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(iv) @12 and t1)s identically vanish.
(v) If¥(x,t,n) is a WKB solution of (SLiraeg) that satisfies (Dipaeg) also,
then ¥ (z,t,m) defined by

o (1, n))‘W S

e i = (PEET)  wat b

satisfies both (SLy) and (Dy) on U x V

The transformations (2.25) and (2.26) that provide a local equivalence (2.27)
between S\J(f,n;&,ﬁ) and Aipdeg(t,7; @, 3) in Theorem 2.5 are given by the
semi-global transformation (2.28) and (2.29) constructed in Theorem 2.7.
Otherwise stated, by considering a transformation for the underlying system
(SLy) and (Dy) of linear differential equations, we can find a transformation
of the Painlevé equation (P;). This is a sketch of the proof of Theorem 2.5.
The details will be discussed in our forthcoming paper.

3 Transformation near a simple pole

As was outlined in [T2], the transformation theory near a simple pole, i.e.,
Theorem 1.4, is proved in a parallel way to the case of the transformation
theory near a double turning point discussed in Section 2. In this section
we briefly review the discussion of [T2] to explain the transformation near a
simple pole.

In view of the list of Painlevé equations (Table 1) we readily find that the
Painlevé equations (Pjy) have the following singular points:

(A1), (Pu), (FAv) . {ool,
(3.1) (Pur), (Puron), (Pmrms)), (Pv) : {0,00},
(Pvi) . {0,1,00}.

Among them a pair of a Painlevé equation and its singular point contained
in the following list is of “the first kind” or of “regular singular type”.

(Pur),0), ((Purmr);0), ((Purms));0), ((Pv),0),
((Pv1),0), ((Pv1),1), ((Pvr),00).

At a singular point of the first kind, in addition to a double pole type 0-
parameter solution, there exists a simple pole type O-parameter solution,

(3.2)
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that is, for any pair ((Py),7s) in (3.2), there exists a O-parameter solution
whose top term Ag(¢) has a branch point at t = 7, and satisfies

(3.3) %()\o(t), H=0(t—71)7%?) as t—,

where F;(\,t) denotes the coefficient of n? in the expression of (P;). Note
that the condition (3.3) guarantees that the corresponding linearized equa-
tion (APy) of (Py) at the 0-parameter solution in question has a simple pole
type singularity at ¢t = 7, after a new independent variable = (t — 7,)"/2,
which is a local parameter of the Riemann surface of \o(t) at ¢ = 7, is in-
troduced. Consequently, if ((P;), 7s) is a simple pole, only one Stokes curve
of (P;) emanates from t = ;.

Using the top term A¢(f) of a simple pole type O-parameter solution,
we can also construct a 2-parameter instanton-type solution A;(¢,7n; «, 3) of
simple pole type for each pair ((Py), 75) listed in (3.3). The problem we want
to discuss is then to develop transformation theory for these instanton-type
solutions A;(t,m; a, ) of simple pole type. The precise formulation of the
main result (i.e., Theorem 1.4) in this case is the following theorem (where
we again adopt the convention of putting ~ to the variables relevant to (P;)
to distinguish them from those relevant to (P (ps)))-

Theorem 3.1. Let S\J(f,n; d,B) be a 2-parameter instanton-type solution of
simple pole type for one of the pairs ((Py),7s) of a Painlevé equation and
its singular point listed in (3.2). Let & be a point on a Stokes curve ema-
nating from 75. Then we can find a neighborhood V of & and a 2-parameter
instanton-type solution A s)(t,1; o, B) of (Purs)) such that S\J(E, n; @, ﬁ)
is formally transformed to A (ps)(t,n; o, B) in V. To be more specific, there
exist a formal transformation t = t(t,n) of an independent variable and a
formal transformation v = x(,t,n) of an unknown function of the form

(34) thn) = D n?tip(tn),
(35) I(:Z'vﬂn) = Zﬁ_j/zf’fjm(jfﬂ?),

where tj;; and x5 are holomorphic in both T and t, that satisfy the following
relation:

(36) $(5‘J(E> ;5 d? 5)7 fv 77) = )‘III’(DS)(t(i 77)7 n; ﬁ)
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Thus (P (ps)) can be thought of as a canonical equation of Painlevé equa-
tions near a simple pole.

The proof of Theorem 3.1 is done in a parallel way to that of Theorem 2.5.
We again make use of the fact that a Painlevé equation (Pj) is equivalent
to the compatibility condition of (SL;) and (D) given in Section 2. A key
geometric proposition in this case is the following

Proposition 3.2. Suppose that an instanton-type solution X;(t,n; o, 3) of
simple pole type of (Py) is substituted into the coefficients of (SLy). Then
the following hold:

(i) The top term (with respect to n=%) Qo of the potential Qy of (SLy) has
a double zero at x = Xo(t), that is, (SLy) has a double turning point at
(ii) When t lies on a Stokes curve of (P;) emanating from a simple pole type
singular point Ts in question, there exists a Stokes curve of (SLy) that starts
from A\o(t) and returns to \o(t) after encircling several singular points and/or
turning points of (SLy).

For example, in the case of the canonical equation, i.e., the most degen-
erate third Painlevé equation (P (ps)),

(37) Mooy (£:m) = V7

is a O-parameter solution and the linearized equation of (Pur(ps)) at this
O-parameter solution is given by

d? 2
(AP (ps)) ﬁA)\ =7’ <t3/2 n 4t2> AN

Hence ¢t = 0 is a simple pole type singularity (and a unique turning point) of
(Pur(ps)) and only one Stokes curve

(3.8) {teC| argt =4nmw (n € Z)}

(i.e., the positive real axis) emanates from ¢ = 0. Since the potential Qi (ps)
of the associated linear equation (SLyyps)) has the form

t I t 1
(3.9) Qurms) = 273 + oF + — { (ﬁ + ﬁ)]

1 1
= - -2___ v
" V[x2+:ﬂ(1’—)\)} T 4(x — \)?
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(where v = n=1(td\/dt + \)/(2)?)), its top term Qq(z,t) becomes
(@~ VY

223

(3.10) Qo(z,t) =

after the substitution of an instanton-type solution of simple pole type of
(Prr(ps)) beginning with the leading term A\o(t) = v/f. Using (3.10), we thus
find that when ¢ lies on a Stokes curve of (P (ps)), i.e., when ¢ > 0, a circle
{]z| = V/t} is a Stokes curve of (SLmr(ps)) that starts from v/Z, encircles the
simple pole ¢t = 0, and returns to v/#, as is indicated in Figure 2, (ii).

(iii)

0 i)
% 0
&, (r

Figure 2: Configuration of Stokes curves of (SLurps)) in the case of (i)
argt > 0, (ii) argt = 0, and (iii) argt < 0.

In parallel to Theorem 2.7, near a Stokes curve v of (SL;) that starts
from a double turning point A\g(t) and returns to Ag(¢) at a point ¢t = o
on a Stokes curve of (P;) emanating from a simple pole whose existence is
guaranteed by Proposition 3.2, (ii), we can construct an invertible formal
transformation which brings (SL;) and (D) into (SLiw(ps)y) and (D (ps))
in a neighborhood of v x {¢}. That is, we have

Theorem 3.3. Let ((Py),7s) be one of the pairs in the list (3.2) and & a point
on a Stokes curve emanating from Ts. Suppose that an instanton-type solution
Ms(t,m; &, B) of simple pole type of (Pj) is substituted into the coefficients of
(SLj). Then there exist a neighborhood U of a Stokes curve 5 of (SLy) that
starts from and returns to Ao(f) at T = &, a neighborhood V of &, and a
formal coordinate transformation of the form

(3.11) v=a(@in) = S u ),
Jj=0

(3.12) t=ttn) = D> 0"t n)
Jj=0
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with x;5(Z,t,m) and tj;2(t,n) being holomorphic on UxV andV, respectively,
for which the following conditions (i) ~ (v) are satisfied:

(i) The function xo(%,t,n) is independent of n and 0x¢/0F never vanishes
onU x V.

(ii) The function ty(t,n) is also independent of n and dty/dt never vanishes
onV.

(iii) x0(2,%) and to(t) satisfy

(3.13) zo(Ao(t), t,m) = Ao(to(t)) = y/to(t).

(iv) @12 and ty)5 identically vanish.

(v) If ¥(z,t,n) is a WKB solution of (SLuvps)) that satisfies (D (ps))
also, then J(i,f, n) defined by

= —1/2
N ) R RN

satisfies both (SLy) and (D) on U x V.

The semi-global transformation (3.11) and (3.12) constructed in Theo-
rem 3.3 again provides a local equivalence (3.6) between A (Z,7;&, ) and
Ativ(ps) (£, 1; @, 3) in Theorem 3.1. This is a sketch of the proof of Theo-
rem 3.1. The details will be discussed in our forthcoming paper.

In the case of the canonical equation (P (ps)), we can explicitly compute
the monodromy data of the associated linear equation (S Ly ps)) by using
exact WKB analysis for linear differential equations. Combining this com-
putation with Proposition 3.2, we obtain the following connection formula
for instanton-type solutions of (P (ps)) on its Stokes curve argt = 0: Let
A(t,m;a, 3) and A(t,n; o', 3') be instanton-type solutions of (P pg)) in the
region Q_ = {argt < 0} and Q, = {argt > 0}, respectively. If \(¢,n; ', )
is the analytic continuation of A(¢,7; «, ) across the Stokes curve argt = 0,
then we have

(3.15) S -
' [(—2a/8' +1) T(—2a8+1)
(3 16) ’lﬂ/ 220/6/ 4 2imal B! Oé, 2_20/6/
. — < €
I'2a/6'+1) I'(—2a'0"+1)
Zﬁ 22045 _gizad a 2—2a6

T T2apr1) € T(—2a8 + 1)
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See [TW, Section 5| for the computation of the monodromy data of
(SLurs)). Theorem 3.1 then suggests that the same connection formula
as (3.15) and (3.16) should hold also for instanton-type solutions of simple
pole type of (Py) listed in (3.2) on its Stokes curve emanating from a simple

pole.
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