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Abstract

In this article, we prove that we can introduce a small & parameter in the six Painlevé
equations through their corresponding Lax pairs and Hamiltonian formulations. Moreover,
we prove that these h-deformed Lax pairs satisfy the Topological Type property proposed
by Bergere, Borot and Eynard for any generic choice of the monodromy parameters. Conse-
quently we show that one can reconstruct the formal A series expansion of the tau-function
and of the determinantal formulas by applying the so-called topological recursion on the
spectral curve attached to the Lax pair in all six Painlevé cases. Eventually we illustrate the
former results with the explicit computations of the first orders of the six tau-functions.
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It is now well known that the study of hermitian random matrices is intrinsically related to inte-
grable systems and Painlevé equations. In particular it is proved that the partition functions of
hermitian matrix models define isomonodromic tau-functions [5], 6]. Moreover, (see for example



[31] for a review) it is also well understood that the local correlations between consecutive eigen-
values in hermitian random matrices exhibit universal behaviors when the size of the matrix goes
to infinity. For example, the gap probability in the bulk of the distribution of eigenvalues can
be directly connected to the Painlevé V equation, the so-called Hastings McLeod solution of the
Painlevé II equation is related to the gap probability at the edge, and many similar results at dif-
ferent locations of the eigenvalues distribution are now available in relation with the other Painlevé
equations. In a more algebraic perspective, it was recently realized that the connection between
integrable systems and hermitian matrix models can be understood because of the existence of loop
equations (also known as Schwinger-Dyson equations) that can be solved perturbatively (under
additional assumptions like convex potentials or genus 0 spectral curve) throughout the topological
recursion introduced by Eynard and Orantin in [16]. Since the scope of the topological recursion
has been proved to go much beyond matrix models, it is natural to wonder if one could define
the formalism of the topological recursion directly into the integrable systems formalism. In [2]
and [3], Bergere, Borot and Eynard suggested determinantal formulas that associate to any Lax
pair (in fact any finite dimensional linear differential system) a set of correlation functions that
satisfy the same loop equations as the one arising in hermitian matrix models. Consequently at
the perturbative (i.e. formal) level, one may expect these correlation functions to be reconstructed
by the topological recursion. However, since loop equations may have many solutions it is not
obvious why the functions generated by the topological recursion (that are one set of solutions
to the loop equations) should necessarily identify with the determinantal formulas (that are also
one set of solutions to the loop equations). In [2] and [3] the authors discussed about sufficient
conditions on the Lax pair, known as the Topological Type property, on the Lax pair to prove that
both sets are identical. The purpose of this article is to show that in the case of the six Painlevé
equations with generic monodromy parameters, one can introduce a perturbative formal parameter
h in the Lax pair and prove the Topological Type property in all six cases. We introduce a formal
h parameter in the Painlevé Lax pairs (historically proposed by Jimbo, Miwa and Ueno in [22]
and [23]) through a rescaling of the parameters thus providing a A perturbation of the Painlevé
equations. We also provide h-deformations of the Hamiltonian structures underlying the Painlevé
equations [34]. Our results extend similar results developed for the Painlevé II equation in [19] as
well as partial results (vanishing monodromies and an incomplete proof via the insertion operator)
for the Painlevé V equation in [30]. Our analysis is sufficiently general to cover all six Painlevé
cases and provides many interesting remarks that would deserve closer attention. In particular
it appears that only specific features of the Lax systems are involved in the computation of the
determinantal formulas and that all physically relevant quantities are invariant under reasonable
gauge transformations of the Lax pairs.

Our paper is organized as follow: First, we present the six Lax pairs, Hamiltonians and Jimbo-
Miwa-Ueno tau-functions describing the six Painlevé equations. Since our gauge choices and
notations are slightly different from the historical ones given by Jimbo and Miwa in [23] we also
provide the explicit correspondences in appendix [A] Then we present the natural rescaling of the
parameters thus introducing our formal expansion parameter A. In section [5| we present the com-
putation and analysis of the spectral curves. Section [0]is then dedicated to the presentation of the
determinantal formulas and of the Topological Type property. Finally in section we get to the
statement of our main theorem, i.e. that all six Lax pairs satisfy the Topological Type property.
The proof of the Topological Type property is postponed in appendices [E] [F] [G] and [H and follows
the same strategy as the one developed in [19]. Eventually conclusions and outlooks are presented
in section [7] and computations of the unstable cases F(© and F'") are presented in appendix .



2 Painlevé equations, Lax pairs, Hamiltonians and 7-
functions

2.1 Lax pairs

Painlevé equations play an important role in the theory of integrable systems. They were studied
originally by Garnier and Painlevé and their connections with integrable systems was detailed later
by Jimbo, Miwa and Ueno in a series of famous papers [22, 23], 24]. In this series of papers, the
authors provide various 2 x 2 Lax pairs from which one can reconstruct the Painlevé equations
throughout the compatibility equations of the systems. Since then, many adaptations and other
Lax pairs have been proposed to recover these Painlevé equations. In this paper we will use Lax
pairs that can be directly connected to the Jimbo-Miwa pairs and we provide in appendix [A] the
correspondences between our Lax pairs and the Lax pairs proposed by Jimbo and Miwa in [23].

Definition 2.1 (Lax pair) A Lax pair corresponds to the definition of two n X n matrices D(x;t)
and R(x;t) such that the system:

0.V (z,t) =D(x,t)V(z,t) , OV (z,t) = R(z,t)V(x,t)

15 consistent. In the theory, x is usually called the spatial parameter while t provides the so-called
time-evolution of the system. The compatibility equations (also known as zero-curvature equations)
are given by:

0/D(z,t) — 0, R(x,t) + [D(z,t),R(x,t)] =0

In [23], Jimbo and Miwa provide 2 x 2 matrices (D;(x,t), R;(x,t)) with 1 < J < 6. We propose
here adaptations of these Lax pairs:

e For (P):

2 2t T
_ -p  Hqr+qg +3 (0 S+4q
Dl(x,t) = (4(CC . q) D > y RI(ZE,t) = <2 0 (21)

% 0o +P—22 _pqg __ %
Dm(z,t) = | —p-n eoo+t(9°+9°£> -
s (5o
Ru(n,t) = |, o Ot(epw—i_)q_ * it (2.3)
1\, = —(p— t)q foo+ 00 T00) _t c  P—E | Go46u [ '
t _pt_x _<5_ tm2+OJ2rp +q %)
e For (PIV)
x +t + batlo -1
DIV<x’t) = ( (pq+90+9 )+pPQ+290) _($+t+IM)
. r+q+t 1
Riv(z,t) = (—2(pCI+90+000) —(x+q+t)> (24)



e For (Py):

VAT, - 90+91+9oo
2a _ 7’” “117 ~(t+ 2 (ra+ %) (pq+ )
o £ - (p<q71)2790+9° tlo 4 ql0tfytlco)) 1 (nla— 1) + 69 — f0=G 00
Ry (z,t) = (p<q71)+ 90+91+em>) 7(% L (p(qil) — 6o 4 0= 91+9m tq eo+91+em))
(2.5)
e For (Py):
Ao(t) | Ai(t) | Al?) At) (g—)0x —1)
D ,t) = + + , R )= — — 2.6
vi(#?) x r—1 z—t vi(#?) x—t 2t(t — 1) 7 (26)
where
% _4q 01 q=1
Ay = tfo(z—i_—f—go) Ly Ay = (ti)j(fw ) it
st — (2t %)) —EE (a3
0t _ gt 6
2t 5 -1 == 0
At = t(t—1)z¢ (z¢+0 t=1) ) Aoo: 2 Ooo :_(A0+A1+At)
<(Jﬁ%ﬁ —(=+%) 0 %

Here, 2(t), z1(t) and z(t) are auxiliary functions of ¢ that can be expressed in terms ¢(t)
and a function p(t) defined by:

zo + 6 z1+ 6 z + 60
0 0+1 1+t t

p= (2.7)
q g—1  q—t
The explicit expressions of (zg, 21, z;) in terms of (p, q) are given by:
1
0= [(I?(q —1)(q—t)p* —pq((Bo + 01 + 0 — 0s0)q” — (B0 + 01 — 0o )t + 00 + 01 — O )q + (60 — Oo0)t)
bl
+1(90+91+9t_9 )2 2 *((904-91 +60,— 06 )((90+91—9t—900)t+90—91—900+9t)q—t90900
1
2= T [ —q(qg—1)*(q—t)p* +plg — 1)((00 + 01 + 0 — 050)*q* — q((00 + 01 — 00t + 0o + 0,) + Oot)
1 1
—1(90 + 91 + Gt — 900)2((] — ].)2 + 1(90 + 91 + 9,5 — 900)(75(90 + 91 — Ht — 000) + 2900 — 291)((] — 1)
0,000 (t — 1)
1
Zt — —Zo0— k1 — 5(90 + 91 + 9t + 000) (28)

In the previous six Lax pair, the monodromy parameters 6,6, 60;,0.,0; are assumed to be
generic (i.e. non singular in a sense defined below). In all six cases, the functions ¢(t) satisfy the
corresponding Painlevé equation. The functions p(t) are directly connected to the Hamiltonian
formulation of the problems that will be given in the next section. As one can notice, our Lax
pairs differ from the original ones given by Jimbo and Miwa. For completeness, we provide the
correspondence in appendix |A] . The choice of a Lax pair depends on a gauge choice ¥(z,t) —
U(x,t)¥(x,t). Indeed, for a general gauge transformation U(z,t) = U(x,t)¥(z,t) we have that
U (z,t) satisfies a Lax pair system 0,¥ = D¥, 9, ¥ = RV with:

D(x,t) = l]@;ﬂIXijU_%xj)+—%%Cutﬂ]‘%xj)

Rz, t) = U(:c,t)R(:z:,t)U%x,t)%—%—Z

We discuss the possible gauge transformations and their consequences in the next sections:

(z, ) U (a,t) (2.9)



2.2 Admissible gauge transformations

In general, the Lax pair characterizing the Painlevé equations prescribes the pole singularities at
x € {0,1,t}. Therefore, in order to keep this structure, we may only allow gauge transformations
in which U(z,t) only depends on ¢ but not on z (i.e. we take U(t)) or gauge transformations
that depend on z in a trivial way in order not to introduce “fake” singularities. This leads us to
introduce the following gauge transformations:

Definition 2.2 (Admissible gauge transformations) The gauge transformations U(x,t) =
Uz, t)V(x,t) where U(z,t) is given by either:

r

o U(x,t) = f(z,0)]y = (H(x —ai(t))"iei> Iy where (a;(t))1<i<, are the pole singularities,
i=1
(0:)1<i<r the corresponding monodromy parameters and (v;)1<i<, are given real numbers.

o U(x,t) =U(t) is independent of x with U(t) invertible.

are called admaissible.

The choice of the specific form of f(x,t) = [](x — a;(t))"% is made so that z + U(x,t) is
i=1
invertible except at the existing singularities of the Lax pairs. In the first kind of transformation
we get:

U, 1) = (l |<x—ai<t>>w9i) I = (Dla,t), Ria, 1)) = (DW) £30 R@ - f)
i=1 i=1 ' i=1 !
(2.10)

In the second case we get:

U, t) = U@®) = (Dla.t), R(z.1)) = (UODE, U (1), UOR@HU @) + U@OU (1))
(2.11)
Note in particular that we only used admissible gauge transformations (in appendix to
connect the Jimbo-Miwa Lax pairs to ours. As we will see later, all interesting quantities,
including Eynard-Orantin differentials, symplectic invariants, tau-functions, determi-
nantal formulas and spectral curve (up to a trivial symplectic transformation) are
invariant under admissible gauge transformations. For simplicity, we chose the gauge in
which all Lax pair are traceless (this fixes the right choice for f(z,t)) and in which the matrices
D(x,t) and R(x,t) have a nice h series expansion (this fixes U(t) up to trivial constant factors).
However, we stress again that our main results remain valid in any admissible gauge.

2.3 Introduction of A

We deform the previous Lax pair by introducing a formal parameter & in the Lax system:
Definition 2.3 (Introduction of ) We define a h-deformation of the Lax pairs by requiring:

ho, ¥ (x,t) = D(x,t)¥(x,t) and hoy¥(z,t) = R(x, t)V(z, 1) (2.12)
In particular the compatibility equation now reads:

hoyD(x,t) — hd,R(z,t) + [D(x,t), R(z, )] = 0 (2.13)



Introducing A in this way may appear arbitrary, but for all six cases we can recover the h-
deformation by a proper rescaling. Indeed, if we perform rescaling of the form:

- - &
(t~7 j) q~7ﬁa 01) = (h(stt7 h(szxa hqua héppa hézel) and W = <h0\1’ hf)é\p) v (214)

with suitable exponents, then the tilde systems expressed in the tilde variables satisfy the h-
deformed versions of the Painlevé systems. In our six cases, the rescalings are given by:

e For Painlevé 1, we can obtain the A-deformed version from ({2.1]) with the change of variables:

1

(%, 4,p) = (h%t, hiz, hiq, h%p) and ¥ = (hg’ hPl) U (2.15)

10
e For Painlevé 2, we can obtain the A-deformed version from ({2.2]) with the change of variables:

1
(F,%,d,5,0) = (h%t,h%x,h%q, hip, h@) and U — (fg h?) v (2.16)
6
e For Painlevé 3, we can obtain the A-deformed version from ({2.3]) with the change of variables:
(t, 2,4, p,00,000) = (hit,x,q, hip, hBy, Hs) and ¥ = U (2.17)
e For Painlevé 4, we can obtain the h-deformed version from ([2.4]) with the change of variables:
1

(13,3500, 0c) = (W3, hb2, hiq, hp, Ry, hfoc ) and W — (”g hﬂ) v (218)
e For Painlevé 5, we can obtain the A-deformed version from ([2.5)) with the change of variables:
(t,%,G,p,00,01,000) = (ht,x,q, hp, hy, hfy, hbs) and ¥ = U (2.19)
e For Painlevé 6, we can obtain the A-deformed version from (2.6 with the change of variables:
(Ev'ia(172()’51;507917515’&00) = (t7x7Q7h207hzlahe()ahelahetvheoo) and \ij: <h02 h?;) v (220)

In this way, we observe that the introduction of a parameter h is equivalent to consider a
suitable scaling limit of the problem in which the monodromy parameters, x and ¢ are sent to 0
or infinity in a certain way. Note also that we recover all standard Lax pairs by taking h = 1.
Introducing the A parameter modifies the Lax pairs, their compatibility equations and the Painlevé
equations. For example the Painlevé 6 Lax pair becomes:

A, A | A
x r—1 x—t’

LA (= 1)(0x — D)

r—t 2t(t — 1)
A — Z2o + %1 —% A, — z1+ %1 :1
0 = tzo(z;—I—Go) N (ZO + 07()) ) 1= _(t71)217(i1+91) . (Z + %1)

a+ g — i b
At = —1)z¢ (246 He=1) ) Aoo = 2 0o = _(AO + Al + At)
(e P o

D(z,t)

R(z,t) =

o3 (2.21)

where

s

~+
—_

=

For completeness, we propose in appendix [B| the derivation of the h-deformed version of the
Painlevé equations. We find:



Painlevé 1:

R?j = 6¢° +t (2.22)
e Painlevé 2: "
#q:2f+¢q+§—0 (2.23)
e Painlevé 3: 2 2 A A
Ri=—¢ — —i+~ (00¢° — boo + h) +4¢°> — = (2.24)
q t t q
e Painlevé 4:
h? 0?
hﬁzgqﬂﬂ<mh4mhwﬁ—ww+Mq—ﬁ> (2.25)
q q
e Painlevé b:
) 1 1 . q  (¢—1) B . vqa  dq(g+1)
h? = — 4+ —— ) (hg)? — K22 £ J9 0992
g 2q+q_1)(q) PR aq+q + p—
0y — 0, — 0..)2 0y — 0, + 0..)2 1
with a:(o 18 ),B:—<O 18+ ) ,7:€0+91—hand5:—§
(2.26)
e Painlevé 6:

h /1 1 1
hz.. _ - o o .2_h2 + L s .
1 2((q+)q(1?qt>q ( " " )q
qlg—1)(g—1 t
+ =17 {a—i—ﬁqz—l—v

CES VAP (2.27)

where the parameters are:

_ 1 2 5 B 6 _
0= (0 =), B= =2 7= and = =

As mentioned earlier we recover the standard Painlevé equations by taking A = 1. Introducing
the A parameter modifies the admissible gauge transformations in the following sense:

Definition 2.4 (h-deformed admissible gauge transformations) With the introduction of
the parameter h, the admissible gauge transformations V(z,t) = U(x,t,h)V(z,t) are deformed
mto:

o Ulx,t,h) = (

corresponding monodromy parameters and (V;)1<i<, are given real numbers independent of x,

t and h.

[[(x— al(t))yﬁe) I, where (a;(t))1<i<, are the pole singularities, (6;)1<i<, the

=1

o U(x,t,h) =U(t,h) is independent of x with U(t,h) invertible.



The previous admissible gauge transformations transform the Lax pairs like:

Uz, t,h) = (H(a: - a)) I, = (15(1;, 1), R(x, t)) - (D(m,t) + Z x”f;i,n(x,t) - Z ;f‘; ) (2.28)

i=1

and

Uz, t,h) = U(t,h) = (15(%75),7%(:5,15)) - (U(t, RYD(z, ) U (¢, h), U(t, )Rz, ) U~ (t, k) + KU (t, U~ (t

Remark 2.5 One could consider more general gauge transformations of the form U(x,t,h) =
f(z,t, k) Iy with any arbitrary function f(z,t,h) . In that case, the correlation functions associ-
ated to the Lax pair W, (defined in or equivalently in (6.7)) would be invariant under such
transformations for n > 2. However Wi (z) would be changed into W1 (x) = Wi (z) — d"}{ﬁg) This
implies that W1(x) may not have a nice h series expansion and may have poles at zeros of f(x,t, h).
On the topological recursion side, the spectral curve (defined in section @ would be changed by a

- (0)
symplectic transformation of the form (56, Y> = (:B Y — (%) ) . Note that this only makes

sense if Lﬁ';;i) admits a series expansion in h. This transformation keeps the Eynard-Orantin

differentials w? with (n,g) # (1,0) unchanged (see deﬁm’tion as well as the symplectic in-

(=1)
variants F9 for g > 0. However wg)) (x) transforms into (D%O)(z) = w%o)(z) - (agﬁg)) dz(z).

Consequently one can see that the correspondence between Wi (z) and w%o)(z) may only be gauge

mvariant if f+ttf)h) s proportional to % This is precisely why we restricted the admissible gauge

transformations to this specific form in deﬁmtion (and after rescaling definition . Note that
if we are only interested in the tau-function or in correlation functions W, with n > 2 then we may
include these general gauge transformations in the definition of admissible gauge transformations.

2.4 Hamiltonians, tau-function and Okamoto’s o-form of the Painlevé
equations

It is well known since the works of Okamoto [34] that the Painlevé equations can be represented
as Hamiltonian systems. In this section, we provide the corresponding Hamiltonians associated
to our h-deformed version of the Painlevé equations as well as the Jimbo-Miwa 7-functions and
Okamoto’s o-functions.

Theorem 2.6 (Hamiltonian formulation) All siz h-deformations of the Painlevé equations
can be recovered from an Hamiltonian system H;(p,q,h) with 1 < J < 6 with the h-deformed
equations of motion:

OH,
op

OH,

.
q= 9

We list here the various Hamiltonians as well as their relations to the tau-function and
Okamoto’s o-functions.

e Painlevé 1: The Hamiltonian is given by:

1
Hi(p,q,t) = 5192 —2¢°> —tq (2.31)



Moreover we have:
log7i(t) = Hi(p(t), q(t)) and o1(t) = log 7 (t) (2.32)

Okamoto sigma-function satisfies the following differential equation:

R?6,% 4 461° + 2td, — 201 =0 (2.33)

Painlevé 2: The Hamiltonian is given by:

1 t
Hy(p,q,t) = 51)2 + (¢ + 5P+ 04 (2.34)
Moreover we have:
log 7(t) = Ha(p(t), q(t)) and o3(t) = log (%) (2.35)

Okamoto sigma-function satisfies the following differential equation:

82
R265° + 405" + 2t65° — 20905 — 70 (2.36)

Painlevé 3: The Hamiltonian is given by:

1 1
Hy(p. gt h) = - [2612192 +2(—tq* + 0ooq + 1)p — (0o + O )tg — 1> — 1(93 —0%) — ﬁpq]
(2.37)

Moreover we have:

logmy(t) = Ha(p(t),q(t)) + o

_ % [2q2p2 +2(—tq® + Oooq + t)p — (6o + 00 )tq — £ — %1(93 - 930)} (2.38)

Okamoto sigma-function is directly connected to the tau-function by o3(t) = tlog7s(t). It
satisfies the following differential equation:

W2 (t6s — 03)* — 4(205 — td3) (052 — 4t2) — 2(0% + 62) (052 + 4t%) + 160y0tcs = 0 (2.39)
Painlevé 4: The Hamiltonian is given by:

Hi(p,q,t) = qp* + 2(¢* + tq + 00)p + 2(6p + 0)q (2.40)

Moreover we have:
1
log 74(t) = Hy(p(t), q(t)) and o4(t) = log m4(t) + 2t (90 + §9m> (2.41)

Okamoto sigma-function satisfies the following differential equation:
R?G,% — A(tdy — 04)® + 4(d4 + @) (G4 + B) (G4 +7) =0 (2.42)

with o = —26) — 20, 8 =20 — 26 and 7 = 30.

10



e Painlevé 5: The Hamiltonian is given by:

1 0o — 01 + 0 1
Hs(p,q,t) = 5 [q(q —1)%p* + <°;+(q —1)?+ (6o +61)q(g— 1) — tq) P+ 500(00 + 01 + eoo)q:|
(2.43)
Jimbo-Miwa tau-function is directly connected to the Hamiltonian by:
O +0, 1
log 7s = Hs(p(t),q(t)) — = 5 7700 = 01+ 0sc) (00 + 01 + Oc) (2.44)

Okamoto sigma-function is defined by o5(t) = t H5(p(t), q(t)) and satisfies:
h2t20.:52 — (0'5 — t0'5 + 20:52 + (1/1 + vy + 1/3)0:5)2 + 40'5(0'5 + 1/1)(0"5 + VQ)(O"5 + 1/3) =0 (245)

Where (V]_)VQa 1/3) = (-% _00’ _00"1‘9;4‘900)'

Y

e Painlevé 6: The Hamiltonian is given by:

He(p,q,t,h) = ﬁ [q(q — (g —t)p* = p(0o(q — 1)(g — ) + b1q(q — 1) + (6. — h)g(q — 1))
%(90 + 01+ 0 — 0o0) (B0 + 01 + 0y + 00 — ) (g — 1) + %((t — 1) + t01) (6, — h)
(2.46)

Jimbo-Miwa tau-function is defined by:

logTG = HG(f(t)7Q(t>’h: 0)
= WD 9(q —1)(g = t)p* = p(bo(q — 1)(q —t) + b1g(q — t) + brq(q — 1))
+%(90 00+ 0, — 0:0) (00 + 01 + 0, + 0s0) (g — 1) + %((t — 1)y + t@l)Qt]

(2.47)

We can then define Okamoto sigma-function with:

o6(t) = t(t — 1) log 76(t) + i(ef — 02 )t — %(93 + 07 — 02 —02) (2.48)

It satisfies the following differential equation:

1 2
0 = R”ost*(t — 1) + <2d6(td6 —0¢) — 06 + E(ef —02)(67 — 67)

B (dﬁ N (6, +4800)2) (0,6 N (6, —4600)2) (dﬁ N (6o 291)2) (0,6 N (6o —491)2>

Note that we can also define y(t) = t(t — 1)Hg(p(t), q(t),h) + 3((6; — h)* — (65 — D))t —
£(03 — 0% + (0, — h)*> — (0 — h)?) and observe that it satisfies:

(2.49)

2

1
0 = RPE-D%7+ (200t —y) —9° + 1—6(@ — 0s0) (0 + 05 — 20) (67 — 67)

B (y N (6, + HOZ — 271)2) (y N (6, —4900)2) (y N (6o 261)2) (y N (Bo —461)2)

(2.50)
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One can verify that the equations of motion for these Hamiltonians respectively recover (B.1)),
(B.2)), (B.3)), (B.4), (B.5)), (B.6). We also remark:

1. Only Painlevé 3 and Painlevé 6 Hamiltonians explicitly depend on A.

2. In all six cases the tau-function is recovered from the Hamiltonian by taking:

log 7;(t) = H;(p(t),q(t),t,h =0) (2.51)

Consequently all tau-functions can be seen as functions of (g, p) without any explicit depen-
dence on h.

3. The o-functions and the tau-functions always satisfy differential equations that only involve
h? but not directly h.

3 Formal series expansion in h

3.1 General assumption

In this paper we are interested in the computation of the formal series expansion in A. This
is equivalent to the WKB expansion of the matrix W(x,t). It is well known that these series
expansions may not be convergent and that convergent solutions may require additional correction
terms. In this paper we only deal with the combinatorial formal series expansion in & and postpone
the convergence issues to future works. Conseuently we assume that the solutions of the Painlevé
equations admit a series expansion in h:

Assumption 3.1 (Existence of a formal expansion) We assume that the solutions
(q(t))1< <6 of the Painlevé equations admit (possibly formal) series expansions in h of the
form:

k
()= qP )k (3.1)
k=0
Moreover to have more compact notation we will denote ¢ (t) by qo(t) in the rest of the paper.

Under the previous assumption, it is very easy to see that the other quantities in the Lax pairs
(2.1)~([2.6) admit a series expansion of the same form. Thus we get:

Dy(w,t) =Y DY (z,t)i* and Ry(x,t)=> R (x, )i (3.2)
k=0 k=0

We stress here that the existence of a series expansion of the form (3.2) depends
on the very specific selection of the gauge U(t,h). However the existence of such series
expansions is invariant under gauge transformations defined in ([2.28)).

Remark 3.2 We note that the gauge choice in [23] is not exactly of the right form to obtain
(3.2). Indeed, in Jimbo-Miwa, most of the Lax pairs involved off-diagonal factors u(t), v(t) or k(t)

satisfying differential equations of the form hdlg# = ... where ... indicates some explicit functions
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of (q(t),p(t)) having a series expansion starting at i°. Thus u(t) (resp. v(t),k(t)) would have a

«(=1) ()
term in e~ Consequently in Jimbo-Miwa gauge we would get series expansions of the form:

idl,l(%t) e <§:d1 2(w, t))

k= k

Pt = o <§:d21(x t)) godm(x,t)
zrl,l(x,o et F (i’fm(x,t))

k=0

R (iL’,t) - 1) ¢ [e%¢] ')
o )“ (ngl(x t)) S raa(a
(3.3) B

In all siz cases, we selected the gauge by an adequate transformation V;(x,t) — Us(t, h)V (x,t)
(—1)(75)% 0
u

with Uy(t,h) =

(8 F) ( 0wV
found in appendixfor all six cases. As mentioned earlier, the gauge choice U(t,h) is irrelevant
since all interesting quantities that we are about to define will be invariant under admissible gauge
transformations.

) such that the exponential factors vanish. Details can be

NI

3.2 Generic monodromy parameters and singular times

In our paper, we want to study generic cases of the Painlevé equations. This implies that some
values of the monodromy parameters should be avoided because they correspond to singular cases
where the Painlevé equations are degenerate. We assume that:

Assumption 3.3 (Non-singular monodromy parameters) The monodromy parameters of
the Painlevé equations are assumed to be generic in the following sense:

e For Painlevé 2: 6 # 0
e For Painlevé 3: 0, # 0, 0y # 0 and 0%, # 62
o For Painlevé 4: O, #0, 0y # 0 and 6% # 62

For Painlevé 5: 0y,01,0 # 0 and O + €00y + €101 # 0 for all possible choice of (€y,€1) in
{-1,1}2.

For Painlevé 6: 0y, 01,0, 0. # 0 and 0% # 6% and 0 + €00y + €161 # 0 for all possible choice
of (€0, €1) in {—1,1}* and O + €0l + €101 + :0; # 0 for all possible choice of (e, €1, ¢€) in
{—1,1}2.

Moreover, we also need to exclude some specific times t;. Let us denote generically:

R(t) = h*By(q,q,t) + As(q,t, h) (3.4)

the J*™ Painlevé equations where A; and Bj are polynomial functions. Note that A is always at
most linear in A. Then we define singular times in the following sense:

13



Definition 3.4 (Singular times) We call a time t singular for the Painlevé equation Py if it
belongs to the set

A
Ay = {t € C such that there exists q satisfying Aj(q,t, h)jp—0 = 0 and %(q, t,h) =0 = O} .
q

(3.5)

Singular times correspond to specific algebraic relations satisfied by qg, ¢ and the monodromy
parameters. We list here the corresponding conditions on the monodromy parameters to avoid
singular cases:

For Painlevé 1: 6¢3 +t = 0 is always satisfied by go(t). The condition of singular times adds
the relation 12¢gp = 0 thus giving that only ¢ = 0 is a singular time corresponding to ¢y = 0.

For Painlevé 2: 2¢3 +tqy — 0 = 0 is always satisfied by go(¢). The condition of singular times
adds the relation 6¢2 + ¢ = 0 thus giving that singular times correspond to times for which

we have the algebraic relation:
g5 +0=0 (3.6)

For Painlevé 3: tq5+6oqs — 0soqo—t = 0 is always satisfied by ¢o(¢). The condition of singular
times adds the relation 4tgs + 30pq2 — 0 = 0 thus giving that singular times correspond to
times for which we have the algebraic relation:

O0q0 — 30500y + 360q5 — b =0 (3.7)

For Painlevé 4: 3q3 + 4tqs + (2 — 20.0)g2 — 02 = 0 is always satisfied by ¢o(t). The condition
of singular times adds the relation 6¢2 + 6tqy + t* — 20, = 0 thus giving that singular times
correspond to times for which we have the algebraic relation:

3¢5 + 800qg + 605q5 + 05 =0 (3.8)

For Painlevé 5 ¢o(t) satisfies the equation:

0 = (90 — 01 — HOO)QQS — 3(90 — 01 — 900)2(]3
—2(2t% — 4(0p + 01)t — 07 — 07 — 02 + 40.(00 — 61) + 20001) g0
—2(262 + 40y + 01)t — 02 — 62 — 02, — 40, (0p — 61) + 20001 ) g2
—3(90 - 91 + QOO)QC]() + (90 — 91 + 900)2 (39)

The condition of singular times adds the relation:

(q(] — 1)2 ((90 — 91 - 900)2(]61 + 2(90 — 91 - 900)2(]8 — 2((90 — 01 + 900)2(]0 — (60 - 91 + 900)2)
845 (0o + 61)

t=—

thus giving that singular times correspond to times for which we have the algebraic relation:

0 = (6p—01 —0s0)*q) +3(00 — 01 — o) 5 + 8(0p — 01 — 000)*(03 + 60061 + 67 — 6%)q
—6(B0 — 01 — 00)? (80 — 01 + 000) g5 + 6(60 — 01 — 000)* (B0 — 01 + 000) g
—8(Bp — 01 + 050)2(02 + 66061 + 0% — 628 — 3(60 — 61 + 0o0) g0 — (B0 — 61 + 00)*
(3.10)
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e For Painlevé 6 gy(t) satisfies the equation:

02t (t—1)07  0%t(t—1)
QEO_LJF 1_ 7t =0 3.11
2 (w12 (w1 (3.1)

This is equivalent to a polynomial equation of degree 6:

0 = 62q0 —2(t+ 1)02q0 + (—tbg + (t — 1)07 + (% + 4t + 1)0%, — t(t — 1)6}) qq
+2t ((t+1)65 — (¢ — 1)07 — (t + 1)0% + (t — 1)67) g5
—t (P44t +1)65 — t(t — 1)0; — 6% + (t — 1)67) ¢;
+2t2(t + 1)03q0 — t°07 (3.12)

The condition of singular times adds the relation:

02t (t—1)07 t(t—1)6?
- — =0 3.13
@ (0—17°  (q@-—1)? (3.13)

4 Symmetry h < —h

In this section we are interested into changing the formal parameter A into —h and discuss about
the consequences on the various functions p(t), q(t),log7(t),o(t). We denote { the involution
operator that changes /i into —A and we would like to connect (pf,¢") to (p,q) For example in
Painlevé 2, ¢'(t) corresponds to the solution of the differential equation h%j = 2y° + ty(—g —0)
while ¢(t) corresponds to the solution of the differential equation h?j = 2y + zfy(’z—i — 0). There
are many ways to compute the connection: one can use the fact that o(t) satisfies a differential
equation only involving A2 but not directly & and show recursively that odd coefficients of the series
are vanishing. We choose here a simpler way starting directly from the Hamiltonian formalism.
More specifically we use the fact that by definition of an Hamiltonian system:

Hy(h ' 1) = Hy(p, 0,1, 1) and 22t gt —my = 0 0y
The last conditions are sufficient to determine p' and ¢f. Then all other dag quantities ((log7)'(#)
or of(t) for example)can easily be obtained. We find the following results:

e Painlevé 1:
¢"=q,p'=-p, ol =01, (logr) =logmn (4.2)

e Painlevé 2:

0
q'=—q— . pl=p, 0l =0y, (logm) =logm (4.3)

e Painlevé 3:

f_ —2qp? + 2(tq — Os0)p + (60 + 0)

f=p, ol = 1 f—1 4.4
2(p_t)p y P D, 03 g3, (OgT3> Ong ( )

e Painlevé 4:

i plpg+200) ¢ 2q(pg+ 00+ 0) 4 _ | f_q s
2(pg + 60+ 6) " g, i o (eam)i=loam o (45)
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e Painlevé 5:

g = p(2pq + 0o — 01 + 0s) ot = q(pq + 60)(2pq + 6o + 01 + O
(pg 4 60)(2pq + 6o + 61 + b))’ 2pq + 0o — 01 + O
ol = o5, (logms)! =logms (4.6)

e Painlevé 6:

qT _ tQZo(ZO + 80>(q - 1) 7 p.i. _ 20 + 00 + Z1 + 91 + Zt + Qt
t220(20 +00)(q —1) = (t = 1)*z1(21 + bh)q q' g —1 ¢t —t
W=, =2, 24 =2, 0l =06, (logme)t = log (4.7)

where 2g, z; and z; are given in ([2.§]

We then observe in all six cases that the 7-functions and the o-functions are even function of
h. Consequently their series expansions may only involve even powers of A and we may write:

logr(t) = 7VVh%* and o,(t) = > o FVn* (4.8)
k=0 k=0

This is of course consistent with the fact that the differential equations for o (t) (equations (2.33)-
([2.49)) only involve h? but not directly h. This is also coherent with the fact that we want to
match the tau-function with the symplectic invariants (that only involve even powers of i) arising
from the topological recursion.

5 Spectral curves and topological recursion

5.1 Computation of the spectral curves

Following the theory developed by Bergere and Eynard in [3], the spectral curve associated to a
2 x 2 Lax pair is defined by:
(det(YI, — D(z, ) =0 (5.1)

In other words, it is given by the leading order in A of the characteristic polynomial of D(z,t). In
our case, since the Lax pairs are traceless, it is equivalent to an hyper-elliptic equation:

Y2 = —(det D;)” (z,t) = Ey(x,t) with E,(z,t) rational function of x (5.2)

Precisely speaking, the curve is a family of algebraic curves parametrized by the time ¢ and
the monodromy parameters 6,, but we will omit the dependence of parameters for simplicity. As
presented in [3] and in [16], the spectral curve is the key element to implement the topological
recursion. It is also connected with the WKB expansion of the matrix W ;(z,t) since the phase
function s;(z,t) satisfies s;(x,t)*> = E;(z,t). and thus corresponds to the semi-classical limit in
the WKB analysis. Computing the spectral curves is relatively straightforward. One must project
the compatibility equations at order h°. This implies that go(¢) satisfies a polynomial equation
that we provide in appendix [C] Then one simply needs to compute the determinant and factorize
it using the various identities obtained at order h°. We provide here the list of spectral curves for
our Painlevé Lax pairs.
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(P) : Y?=4(x+ 2q)(x — q0)*

(Pu) : Y2 =(2—q)? (;ﬁ + 2001 + @ + q%)
2

(Foe—0063)2 (goa-+1)? (@2 + 215028000 gf) o2

(Pm) = Y = 4zt (g5—1)? S with ¢ = —qO(QZ%f?OqO)

(x—q0)? | 22 42(qo+t)z+
(Pv) @ Y?= ( — qO) where t = —2qo + 1/ @2 + 2050 + %

2(z— 2(z— T—
(Ry) : v?=LeQegye-on

(See appendix |D| for formulas connecting (Qo, @1, Q2) with gy, po and t)

2 (2 x ot : U1
(P\/I) . Y2_%Wlthpg()_$2+( 1—902152"‘92((,1)))174‘9%123

Table 1: List of all spectral curves

Remark 5.1 As one can see, the spectral curve is only defined through the matriz D(x,t) but
does not involve the second matriz R(x,t). Consequently, the notion of spectral curve is well-
defined not only for Lax pairs but simply for any linear differential system 0,V (z) = L(z)V¥(x).
Moreover, an important point is that the spectral curve is invariant under admissible
gauge transformations of the form V(z,t) = U(t,h)¥(z,t) even if DO (z,t) cannot be
defined (but (det D) always will be) Note however that the spectral curve is not invariant under
admissible gauge transformations (2 . Nevertheless, the two spectral curves are connected via a
symplectic transformation (T = F(x Y) Y = G(z,Y)) with di AdY = dxz ANdY of the form f =z
andY =Y + g(z) (with g(z) = iy ) under which Eynard-Orantin differentials W) with

2 i=1 z—
(n,g) # (1,0) and symplectic invariants (deﬁned in section[5.9) are known to be invariant.

5.2 General features of the spectral curves

In the topological recursion, the number and type of branchpoints of the spectral curve are crucial
and thus we need to exclude all possible non-generic cases that may arise in the previous list of
spectral curves. In this section, we detail why we can exclude all these cases for our spectral curves.

e For PI, the spectral curve presents a double zero at x = ¢y and a simple zero at x = —2q¢.
Consequently as soon as qg # 0, i.e. t # 0 (since 6¢2 + ¢ = 0) these zeros are distinct. This
exceptional situation precisely corresponds to the singular time defined in

e For PII, the spectral curve presents a double zero at x = ¢g and generically two simple zeros

at x = —qp = Thus we observe that these simple zeros are always distinct as soon as

9
q°
the monodromy parameter # is not vanishing. Moreover, these simple zeros can never equal
qo as soon as t ¢ Ajr. Indeed, saying that one of the simple zero equals the double zero g
at time ¢ is equivalent to say that 4¢g + 6 = 0 which precisely corresponds to the singular

times as defined in 3.4]

e For PIII, The spectral curve has a double zero at x = —qio and generically two simple zeros
solutions of (6o — 00q3) X? — 2q0(0sqs — 00) X + q2(0s — 0og2) = 0. The spectral curve is
also singular at x = 0. Requiring that we have at least a triple zero is equivalent to having a
singular time . Moreover, requiring that the two simple poles coincide is equivalent to
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g2 (qa — 1)(62, — 63) = 0. This precisely corresponds to singular monodromy parameters and
therefore can be discarded.

e For PIV, the spectral curve presents a double zero at x = qg, a double pole at x = 0 and
generically two simple zeros satisfying X2+ 2(qo +¢)X + Z—é. Requiring that a zero occurs at
x = 0 is equivalent to having the singular monodromy 6, 2 0. 1t may happen that for some
time ¢, the two simple zeros coincide. This is equivalent to requiring that ¢2(go + t)* = 62.
However, g, satisfies at all time which is equivalent to t?q2 +4tqg +3¢3 — 200q5 — 6 = 0.

Combining both equations leads to:
(6o + 00)q5 = 0 or (g — bs0)gy = 0

Since gy can never vanish, it is equivalent to 62 # 62 i.e. that we have singular monodromy
parameters. Eventually requiring that for some time ¢, one of the simple zero coincide with
the double zero g is equivalent to require that 3q3 —|—2tq0+z—§ = (0 which is precisely equivalent
to , i.e. that we have a singular time.

e For PV, the generic case corresponds to a spectral curve with two double poles at x € {0,1}
with a double zero at * = @ and two simple zeros at @, and (2. In appendix [D] the
discussion leads to the fact that )y, @)1 and @) cannot be equal to 0 or 1 as soon as the
monodromies #y, 6; and 0., are non-vanishing. Moreover we also prove that the simple zeros
can never coincide as soon as the monodromy parameters are non-singular. Eventually,
requiring that we have a triple zero is proved to be equivalent to having a singular time.

e For PVI, the generic case corresponds to a spectral with a double zero at = ¢y and two
2,42 2701 112 2,42
simple zeros solutions of Py(X) = X2 + (—1 — Dt 4 92’1“ D ) X + 2% Note that the

0245 (qo—1)2 02.q5
polynomial P (z) is equivalently defined through the following conditions:
02¢> (t —1)%0% t2(t — 1)20?
Py(0) = )= ——" and P(t) = ——L. 5.3
2( ) Hgoqg ’ 2( ) ggo(qo I 1)2 an 2( ) ego(qo - t)z ( )
So that we have:
02t (t—1)6? t(t —1)6?
P = 0 — Dz —t)— —>—21 — )+ -1 5.4
2(37) egoq(g] (LZ' )(LC ) ego(qo . 1>2£C(LZ' ) + ego(qo . t)gx(x ) ( )

The spectral curve also has double poles at x € {0,1,¢}. Discussion in appendix @ leads to
the fact that as soon as the monodromy parameters are non-singular then the zeros can never
equal the poles {0,1,¢} and that the simple zeros may never coincide. Eventually, requiring
a triple zero is equivalent to having a singular time .

In the end, we obtain the following statement:

Proposition 5.2 (Non degeneracy of the spectral curve) For any J=1,..., VI, the spec-
tral curves generically have a double zero and two simple zeros. Moreover:

e As soon as the monodromy parameters are non-singular then the zeros of the spectral curve
are different from its poles and the simple zeros are distinct.

e Requiring that the spectral curve has a triple zero is equivalent to having a singular time.

In conclusion as soon as we take non-singular monodromies and avoid singular times then the
spectral curves are generic.
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5.3 Topological recursion

In the previous list of spectral curves, we observe that the r.h.s. always have at most two simple
zeros. This is equivalent to say that the Riemann surfaces S defined by the spectral curves are of
genus 0 and therefore that the functions (x,Y) can be parametrized with rational functions x(z),
y(z) of z with z € CU {oo}. The standard approach is to take the Zhukovski parametrization
whose expression is given by:

e For (P;) (one branchpoint case) we can use the parametrization:

x(z) = 2% — 2qp
{Y(z) = 22(2% — 3qo). (5:5)

e For (Py), (Pm), (Pv), (Py) and (Py1) (two branchpoints cases), let us denote generically
Y?(z) = (x —a)(x —b)C?*(x) with C(z) a rational function of . Then we can use the general
parametrization:

z(z) = a—2|—b+ b;a(zﬂL%)
Y(2) = L - D0G))

z

(5.6)

In both cases, points where the one-form dz(z) is vanishing are called branchpoints. With the
parametrizations presented above they are located at z = 0 and z = 4+1. In both cases, there
exists a global involution z — Z satisfying:

z(z) =x(z) and Y (2) = Y (2)

In the parametrizations presented above, the involution is respectively z = —z for Painlevé 1 and
zZ= % for the other cases. Note that in the case of a genus 0 curve, the involution is not only local
(i.e. valid around branchpoints) but global (i.e. valid on the whole Riemann surface). We now
recall the definition of correlation functions and symplectic invariants as introduced by Eynard
and Orantin in [16].

Definition 5.3 (Definition 4.2 of [16]) For ¢ > 0 and n > 1, Eynard-Orantin differentials

(known also as correlation functions) wﬁlg)(zl, .., 2Zn) of type (g,n) associated to the spectral curve
(x(2),Y(2)) are defined by the following recursive relations:

w(z) = (Y(21) = Y(21))de(z1) = 2Y (21)dz(21), (5.7)

dzdz
W (21, 2) = —(211@2)2, (5.8)
W0z z) = > ResK(a,2) w255, 20) (5.9)

r branchpoints

!/

+ Z wﬁl')ﬂ(z, Z[)Wifl)J‘(Z, z(;)} .
g1+92=9g
IuJ={1,...,n}

Here

(5.10)
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is called the recursion kernel, and the ' in the last line of (5.7)) means that the cases (g1,1) = (0,0)
and (ga, J) = (0,0) must be excluded from the sum.

The Eynard-Orantin differentials w@’s are meromorphic multi-differentials on 8" and are
known to be holomorphic except at the branchpoints if (g,n) # (0,1),(0,2). In [I6], the authors
also introduced symplectic invariants F'9) defined by

Definition 5.4 (Definition 4.3 of [16]) The g symplectic invariant of the spectral curve is
defined by

1
(9) — (9) >
r 2_9 Z ' I}qu)(z)wl (2) Jforg=>2 (5.11)
r branchpoints
where .
®(z) = / Y(2)dx(2) (2 is a generic point). (5.12)

FO and FO are defined with specific formulas (see §4.2.2 and §4.2.3 of [16]).

Note that this definition extends to the case n > 0 (with the identification w(()g) = F) the
following property satisfied by the Eynard-Orantin differentials:

1 (@)
W21, 2) = py— b Zh - E{_eﬁ@(z)wnﬂl(z,zl, ceiyzn) forg>0 (5.13)
7 branchpoints

Note also that the Eynard-Orantin differentials or symplectic invariants do not depend on the
choice of parametrization (z(z), Y (2)).

Remark 5.5 Since the spectral curve is invariant under gauge transformations of the form
U(x,t) = U(t,h)¥(z,t) then all Eynard-Orantin differentials and symplectic invariants are triv-
ially invariant under these gauge transformations. Eventually, as suggested by its name (see [16]

and [17] for the complicated proof), the symplectic invariants (F (9))g>0 are tnvariant under sym-

plectic transformations of the spectral curve, i.e. transformations (2,Y) = (F(z,Y),G(x,Y)) for
which di A dY = dx AdY. In general, the Eynard-Orantin differentials may be affected by such
transformations but it happens that they remain invariant (except for w%o)(z) ) under simpler trans-
formations of the form (# = z,Y =Y + f(x)). The last point is obvious because the recursion
kernel K (z,z) and wéo)(zl, z9) are triwvially invariant under such transformations. Consequently
we get that the Eynard-Orantin differentials w9 with (n,g) # (1,0) and the symplec-

tic invariants FY9 are invariant under admissible gauge transformations defined in
definition [2.])

The case of wgo)(z) is special. It is invariant under gauge transformations of the form (2.29)
but is not invariant under gauge transformations of the form (2.28)). Easy computations show that:

502) = w?(2) - > #e_iaidm) (5.14)

This will be in complete correspondence with the upcoming definition of the determinantal formulas.

Surprisingly, from the integrable system point of view, it appears that the notion of spectral
curve in its present form may not be as fundamental as expected in the literature since it is not
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wmvariant under all admissible gauge transformations. However, one can easily create a gauge
invariant object by considering the equivalence class of spectral curves (defined by an algebraic
equation E(xz,Y) = 0) under the equivalence relation R.:

(E(x,Y)=0) R (é(fz,f/) - o) & 3f such that E(x,Y + f(z)) = E(x,Y)

In particular, the notions of Eynard-Orantin differentials (for (n,g) # (1,0)) and symplectic in-
variants associated to an equivalence class are well-defined since they are invariant under such
transformations.

6 Determinantal formulas and topological type property

6.1 Determinantal formula

In this section we review the determinantal formulas formalism (developed in [2],[3]) that connect
the WKB solution of isomonodromic systems to the topological recursion correlation functions.

Let
_ (Y(@) é(x)
‘I’(@‘(w(x) qs(x)) (61)

be the WKB solution of the isomonodromic system defined by our Lax pairs (here we are omit-

ting the t-dependence for simplicity). Determinantal formulas are obtained from the Christoffel-
Darboux kernel

(1) p(22) — P(21)P(22)

X1 — T2

K(x1,29) = (6.2)
with the following definition:

Definition 6.1 (Definition 2.3 of [3]) The (connected) correlation functions are defined by:

W) = 92@)dla) - S )ot), (63)
Woxy, ... 2,) = —m(sf—’lzy“—””“ > JIE@,zew) forn=2  (64)

o:m-cycles i=1
where o is a n-cycle.

Under assumption (3.1)), the correlation functions W,, admit a formal power series in i whose
coefficients are symmetric functions of x1, ..., z,. Note that there exists an alternative expression
for the correlation functions in terms of the rank 1 projector:

M(z) = W(z) (é 8) T (2) = (Zz :;fjg) . (6.5)

It is in fact the canonical projector on the first coordinate taken into the basis defined by W(x).
The rank 1 projector satisfies:

M*=M, TtM =1, det M = 0. (6.6)

21



We remark that, under a general gauge transformation U(z,t) = Uz, t)U(z,t), M is only affected
by a simple change of basis: M (x,t) = U~ (z,t)M(z,t)U(z,t). Moreover, theorem 2.1 of [3] gives
an alternative expression for W, (z1,...,x,):

Walr) = —Te(D() M(2)), (6.7)
Walor, o) = ol =L (69

T M(z.)

To(i) — Lo(i+1)

Wo(zy,..,2,) = (=1)"'Tr >

o:n-cycles i=1
_ (_1)n+1 Z TI‘M(J?U(D) . M(Ig(n)) for n > 3.
(Tot) = To@) - - - (To(n1) = Tom) (To@m) — To(1)) -

(6.9)

O'ESn

Note that the definition of the correlation functions only involves the matrix D(x,t) but not
directly the time dependence. In fact these definitions apply for any 2 x 2 linear system 0,V (z) =
D(x)U(x) even if it does not come from a Lax pair. From the alternative definition and the fact
that admissible gauge transformations acts on M only through a change of basis, it is obvious
that the correlation functions W, (except W) are invariant under admissible gauge
transformations defined in definition We also mention that as presented in [2] and
[3], the correlation functions satisfy the so-called loop equations (i.e. an infinite set of relations
connecting the various functions).

The case of Wi (z) is special. It is invariant under gauge transformations of type but not
under gauge transformations of type (2.28). For such transformations U(x,t) = [[_,(x — a;)
we find from the alternative definition that:

~ 1 - Viei

— _ - 1
Waa) = Wile) - 7 302 (6.10)
In particular, if the system satisfies the Topological Type property (6.13)) this implies that:
- " ub; -
W) = W) =Y 7 and W (2) = W(x) for g > 1 (6.11)
r — a;

=1

in perfect correspondence with (5.14)) and remark .

6.2 Topological Type property

Following the work of Bergere, Borot and Eynard, we now give the definition of the Topological
Type property:

Definition 6.2 (Definition 3.3 of [2], Section 2.5 of [3]) In the case of a genus O spectral
curve, the differential system 0,V (x) = D(x)¥(x) is said to be of topological type (or (TT), for
short) if the correlation functions W, given in definition (6.3) or (6.7) satisfy the following condi-

tions:

(1) Ezistence of a series expansion in h: The correlation functions admit a series expansion in
h of the form:

Wz, wn) = Y W (1, 2,)h (6.12)
g=0
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(2) Parity property: Wylpes—n = (=1)"W,, holds for n > 1. This is equivalent to say that the
previous series expansion is even (resp. odd) when n is even (resp. odd).

(3) Pole structure: The functions 1A% (1,...,2,) only have poles at the branchpoints when
(g,m) # (0,1),(0,2), and WQ(O) (x1,22) has a double pole at 1 = xo with no other poles.

(4) Leading order: The leading order of the series expansion of the correlation function W, is at
least of order h"~2.

In summary, the four conditions are necessary and sufficient to prove that the functions W, admat
a series expansion of the form:

Wy, ... 2,) = Z B2 9 (g0 xy,) forn > 1. (6.13)
g=0
with WT(Lg) (x1,...,2,) reqular at the even zeros of the spectral curve.
Remark 6.3 If the spectral curve Y? = Ej(x) is of genus greater than one, we must add a

condition on filling fractions (period integrals of W along closed cycles on the spectral curve).
See Section 2.5 of [3] for details.

The main interest of the Topological Type property is that it is a sufficient condition to prove
the connection with the topological recursion. Indeed, it is proved in[2] and [3] that:

Theorem 6.4 (Theorem 2.1 of [3], Theorem 3.1 and Corollary 4.2 of [2]) If the differen-
tial system satisfies the Topological Type property, then the functions 117A%2 (T1,...,xy)
appearing in the formal expansion of the correlation functions W, (x1,...,x,) are identical
to the Eynard-Orantin differentials wy’ (21, ..., 2,) obtained from the topological recursion applied
on the spectral curve in the following way:

W (2(2),...,2(z))dx(z) - - da(zp) = W9 (21,...,20) forg>0andn>1, (6.14)

where x(z) is the parametrization of the spectral curve. Moreover, when the correlation functions
comes from a Laz pair, the h expansion of the isomonodromic T-function (in the sense of [22]) of
the differential system matches with the symplectic invariants generating function FJ(g) (t)

obtained from the topological recursion applied to the spectral curve in the following sense:

dF(9)
- (t) =72 for g >0 where 729 is defined in (.8 (6.15)

The last theorem is particularly interesting since it shows that the topological recursion recon-
structs the formal series expansions of the determinantal formulas and the tau-function of the Lax
system. Note that the Topological Type property is a sufficient condition to obtain this result but
at the moment it is not known whether it is necessary or not (so far all known cases in which the
topological recursion is known to reconstruct the corresponding quantities are of Topological Type
but it is unclear if this situation is generic).
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Remark 6.5 e The Topological Type property is invariant under admaissible gauge
transformations presented in definition [2.4] Indeed, we have seen earlier that for
n > 2 the correlation functions W,(xy,...,x,) are invariant under admissible gauge trans-
formations (Wi (x) being studied separately in (6.10)) so that if they satisfy the Topological
Type property in a gauge, they will satisfy the same property in any other gauge connected
to the previous one by an admissible gauge transformation.

e The sign in (6.15)) is a matter of conventions chosen in [16]. Since we kept the notations of
[16] for the definition of the symplectic invariants we get an overall minus sign.

6.3 Main theorem

Our main theorem is formulated as follows:

Theorem 6.6 In all six Painlevé cases with generic monodromy parameters 0, satisfying Assump-
tion the Lax pairs associated with the Painlevé equations are of Topological Type.
Therefore, the h-expansion of the T-function and correlation {functions W, are respectively identi-
fied with the generating functions of symplectic invariants F Jg) and the correlation functions w%

computed from the topological recursion applied to the corresponding spectral curve as follows:

1 o~ gy d
—lnT(t.h) = > n QEF(Q)(t), (6.16)
g=0
Wo(z(21), ..., 2(2,))da(z) - da(z,) = Z R0 (5 2,) forn>1. (6.17)
g=0

To support and complete our theorem we provide in appendix [[| the specific computations of
F© and F® and prove that they match with —7(® and —7® up to constants. The general proof
of the Topological Type property is provided in Appendices [E] [F] [G], [H] where we will prove that
the four conditions (1) ~ (4) hold for all Lax pairs listed in section The idea of our proof
is that choosing a gauge in which all quantities, including D(x,t), R(z,t) and M(x,t)
have nice h series expansion will allow us to show that the Topological Type property
is verified in this gauge. Since the correlation functions, the Eynard-Orantin differentials
and the Topological Type property are invariant under any admissible gauge transformations we
can extend this result for any Lax pairs connected to ours with an admissible gauge
transformation (thus including Jimbo-Miwa Lax pairs). In order to prove the four conditions
defining the Topological Type property, and especially the pole structure condition, we use to our
advantage the additional time differential equations that characterize our Lax pairs. This shows
the important role played by the isomonodromic time ¢ in the Painlevé equations.

7 Conclusion

In this article we showed how to introduce by rescaling of the monodromy parameters a small formal
h parameter in the formalism of the six Painlevé Lax pairs. In this formalism we then presented a
proof of the Topological Type property for all six Painlevé cases as well as the various connections
with the tau-function, Okamoto’s o-functions and the Hamiltonians of the underlying problems.
The proof of the Topological Type property implies that for the six Painlevé equations, we can
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match the A-formal series expansions of the correlation functions (i.e. determinantal formulas) W,
and the tau-functions In 7 with respectively the Eynard-Orantin differentials w® and symplectic
invariants F'9) computed from the topological recursion applied on the spectral curve associated
to the Lax pair. We also discussed the validity of this result under certain gauge transformations

of the Lax pairs. Several questions arise from this work that would deserve further study:

e We have introduced the A parameter with a rescaling of the monodromy parameters but it
would be interesting to see if other interesting rescalings lead to regimes for which a spectral
curve can be defined.

e The approach developed in this article is purely formal since we assumed that solutions of
Painlevé equations had a series expansion in h. However it is well known in matrix models
and in perturbation theory that these series expansions may not be convergent but only
Borel summable at h = 0. Therefore a natural extension to our work would be to study the
convergence of the series introduced in this paper. In particular, the fact that our spectral

curves are of genus 0 allows to hope that the series may be convergent at least in an open
neighborhood of A = 0.

e Connections between the topological recursion, matrix models, and integrable systems are
now well documented in the literature and this article corroborates this point. However,
since the strategy presented in this article (selection of a good gauge, introduction of h,
computation of the spectral curve and proof of the topological type property) is quite general,
it seems that it could be tried successfully on other integrable systems.

e On the integrable system side, our analysis shows that the important quantity is the matrix
M (z,t) rather than the matrix W(z, t) whose gauge freedom artificially hardens the discussion
(in a similar way as the Ricatti versus Schrodinger equation). In fact, we believe that all
interesting physical quantities should be invariant under admissible gauge transformations
thus giving some legitimacy to the definition of correlation functions. In particular, it would
be interesting to redefine the initial Lax pair problem exclusively in terms of the matrix
M (z,t).

e In this article we introduced the & parameter from the Lax pair (rescaling of the parameters)
and deduced the corresponding modifications on the Hamiltonians underlying the Painlevé
equations. Surprisingly we found that for Painlevé equations 1,2,4 and 5, the introduction
of the h parameter does not change the explicit expression of the Hamiltonians (see theorem
. For Painlevé equations 3 and 6 only a linear term in A appears and we can always obtain
the tau-function (see (2.51])) by taking In7,(t) = H,(p(t), q(t),t,h = 0). This suggests that

our parameter A may have some nice interpretation in the Hamiltonian formulation.
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A Connection with Jimbo-Miwa Lax pairs

In [23], the authors produced a list of Lax pairs corresponding to all six Painlevé equations.
In this paper we defined slightly different Lax pairs and for completeness we describe here the
various transformations connecting both sets. To avoid confusion, we denote with an index (;ap)
all quantities appearing in Jimbo-Miwa paper [23]. The Jimbo-Miwa Lax pairs are:

0 0
%YJM(.%,{;) = AJM(ZE,t)YJM(JZ,t) and EYJM(ZL‘,IS) = BJM<I',t)YJM(ZL',t)

where Ay (z,t) and By (z,t) are 2 X 2 matrices.

e The Lax pair for Painlevé 1 is the same as our Lax pair (2.1)) with the identification (p, q) =
(27, Y )-

e The Lax pair for Painlevé 2 proposed by Jimbo and Miwa is:

A t) = e+ 2 + % usn (T — Ygnr)
ML —2uﬁ/[ (zJMx + z2imYim + 9) — (332 + zZgm + %)

Bz ) — 1( v “)

-1
2\ —2ujy 2o —

where two t-dependent functions zyy,(t) and wuyy(t) are introduced. Our Lax pair (2.2) is
connected to the former one with:

W, 1) = (“J%(“ u;’@) Yonr(z,t) and (p,q) = (22a1, ynr).

e The Lax pair for Painlevé 3 proposed by Jimbo and Miwa is given by:

t 1 (=% ugpy 1 ZiM— 5 —WyMZIM

Ap(z,t) = - — 2 — | - 2
su (1) 973 + x (UJM 9?” * 22 \wiy(zom — 1) —zom + :
x 1/ 0 wusm 1 Zom — % —WyMZIM

Biy(z,t) = —os3+ - —— 2
sm(@,t) 27? * t <UJM 0 ) otw \win(zor —t) —zym + %

—(zam =)y s —0Ooo+ %ﬁ (Bo+0c0)

where ujy = —zymyspywyy and vy = Y . The connection with

our Lax pair (2.3)) is given by the gauge transformation:

U(z,t) = (wﬂ\}(t) 0 ) Yiu(z,t) and (p,q) = (250, Yonr)
0 wi (1)

Sl
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The Lax pair for Painlevé 4 proposed by Jimbo and Miwa is given by:

A (1) ( Tt — B g (1= 453) )
JM\L, = 2 _ 2zgm(zgm—200) . z 0
ugM <ZJM O — 0 ) + UIMYIMT Tt ”20 -
T Ujm
BJM(x, t) = ( 2 )
Y (ZJM — 90 — 900> —XT

Our Lax pair (2.4)) can be obtained from the former Lax pair by the gauge transformation:

(e, 1) = (“M 0 )YJM<x,t>

2
0  uiy

Yim

and the identification (p,q) = (—M, yJTM>

The Lax pair for Painlevé 5 proposed by Jimbo and Miwa is:

ZJM+ 2 2 yp+ 20t  ugm(zom+00) wynrysa (2 + 0=t

A t _ 2 + - r—1 x + rz—1

J]VI(Z" ) B ZIM ZJJW+780+9§+900 t zym+52 5 ZJM+7D+9°°
ugmMT UJMyJM(r 1) 2 x + z—1

6o—601+0
5 LI (zyar 4 00 — yonr (zom + 2=0E0=)
Biu(z,t) = (o (zyag + OotOy0s) _z
tugm JM yJM RIM 2 2

We note here two typos in the Lax pair proposed in [23] where By (z,t) lacks the x factor
and the sign of the (1,2) entry is not correct. We can obtain the Lax pair proposed in ([2.5])
from this one by the gauge transformation:

-3
U(z,t) = (u‘gM g ) Yym(z,1)
Uim

1
YoM )

and the identification (p, q) = (zym¥Ynr, ——

The Lax pair for Painlevé 6 proposed by Jimbo and Miwa is:

Al t) = (AO;JM + ff"{” + (ft}’f and B(z,t) = Ay

where the matrices (Ag) ;5. (A1) 5, and (A;);,, are defined by:

(Ao)ypr = <UJA§((LOJ)\§; io 0o) _lf(ﬂié)zﬁij M>
(A = (v;}fl((;%; ilel) _U%E)?EM)
i = (i, oo
(Asc)sn = <% " 600_ S —3 (0o + 0([)) +01 + Gt)) - oA
with: won Ry R =1 Blyn = )
Ho)nr (=1 e = D)
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Our Lax pair ([2.6)) is connected to the previous Lax pair via a gauge transformation:

U(z,t) = :r_%o(:v — 1)_971(x - t)_%t (k‘]Mét>_2 kJMO(t>;) Yim(, 1)

and the identifications:

20 = (ZO)JM y R1 = (Zl)JMa 2y = (Zt)JM and (]97 Q) = (ZJMayJM)-

B Derivation of the h-deformed Painlevé equations from
the Lax pairs

The introduction of the A parameter in the Lax pair after rescaling modifies to some extent the
various equations obtained from the compatibility equation

hoD(x,t) — hd,R(x,t) + [D(x,t), R(z,1)] = 0.

In this section we present those modifications as well as their consequences on the final Painlevé
equations.

B.1 Painlevé 1
The compatibility equation for gives the following system of equations:
hp = 6¢*> +t and hg = p, (B.1)
from which it is trivial to deduce that ¢(t) satisfy the A-modified Painlevé 1 equation:
R2G = 6¢° +t.

B.2 Painlevé 2
The compatibility equation for (2.2)) gives the following system of equations:

t
hip = —2qp — 6 and hq:p+q2+§. (B.2)

Taking the derivative of the first equation and inserting it back into the second equation gives that
q(t) satisfies the h-modified Painlevé 2 equation:

h
h2d:2q3+tq+§—9.

B.3 Painlevé 3
The compatibility equation for (2.3) gives the following system of equations:

1 1
hp = i [—4qp2 — p(—4tq + 20, — h) + t(0y + 900)} and hq = i [4q2p —2t¢* + q(205 — h) + Qﬂ )
(B.3)
Extracting p(t) from the second equation and inserting it back into the first one gives that ¢(t)
satisfies the A-modified Painlevé 3 equation:

h? 2. 4 4
Ri=—¢ — —q+ - (60¢° — b + h) +4¢° — —.
q t t q
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B.4 Painlevé 4

The compatibility equation for (2.4)) gives the following system of equations:
hp = —p® — 4pq — 2tp — 2(0y + 0) and hq = 2(pq + ¢* +tq + 6p). (B.4)

Extracting p from the second equation and inserting it back into the first equation gives (after
some substantial computations) that ¢(¢) satisfies the h-modified Painlevé 4 equation:

2. h2.2 3 2 2 98
hq:2—qq + 2 3¢° + 4tq” + (¢ —2900—1—71)(]—? .

B.5 Painlevé 5
The compatibility equation for (2.5)) gives the following system of equations:

d 30g+01+0 0y— 01+ 0 Oo(6o + 01 + 0
th—(pq)=—q(q?—1)p2+(—q2 : 21 = ; )P—qo<0 21 )

dt
d
2thq(2pq + b — 61 + 0sc) — 4tﬁq% =4p"* (3¢ — 1)(¢ - 1)

+4pq (460 + 20.0)q> — q(t + 460 + 201 + 30s0) + 0o — 61 + b
+q* (505 — 07 + 02 + 600000) — 2q(0 — 01 + 0o0) (t + 200 + Os0) + (00 — 01 + 05)%.

This is equivalent to:

309 + 01 + 0 Oy — 01 + O
WO 0o (1 oy 4 g+ Dt

1
thp = —(3¢* —4q+ 1)p* + (—(300 + 61 +0s)q + 1+ 200 +0.) p — 590(00 +6; +05)(B.5)

thg = 2q(q—1)°p+

Extracting p from the first equation and inserting it back into the second gives that ¢(t) satisfies
the ~A-modified Painlevé 5 equation:

} 1 1 . ¢ (¢—1)? BY . va  oq(g+1)
i = |(=—+— |9 —ns+-—— — |+t
q <2q+q_1>(Q) o ) e
6y — 06 —0002 By — 6 9002 1
with Oé:(o 18 >7ﬁ:_(0 18+ ) ;7290+91—hand5:—§.

B.6 Painlevé 6

Following the various steps proposed in [23], one can follow the introduction of the i parameter in
the Painlevé 6 system. We find:

ht(t—1)¢ = 2q(q¢—1)(q—t)p—0o(q — 1)(q —t) — brq(q — t) — (0, — R)q(q — 1)
ht(t —1)p = (=3¢* +2q(t+1) —t)p* + ((2¢ =t — 1)80 + (2¢ — )01 + (2¢ — 1)(6; — h)) p
1
—1(904—91 +6; —0)(00 + 61 + 0, + 0 — 2h) (B.6)
Extracting p from the first equation and inserting it back into the first one gives that ¢ satisfies
the h-modified Painlevé 6 equation:

R /1 1 1 1 1 1
[ A R T N > 3 (e R R
1 2(q+q—1+q—t>q <t+t—1+q—t>q
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e e I

where the parameters are:

C Algebraic equations satisfied by ¢(?)

Considering the leading order in h, we have that qo(t) satisfies an algebraic equation. These
equations can easily be obtained from the hA-deformed versions of the Painlevé equations after
discarding all higher A terms. Equivalently, they can also be obtained from the Hamiltonian

formalism by requiring that % = 2 — (. We note these algebraic relation by E 7(q0,t) =0

0q
with J € {1,...,6} where E; is a polynomial. We list here these equations in the case of our Lax

pairs:

Painlevé 1:

t

6gs +t=0 < qt) =+ 6 (C.1)
e Painlevé 2:
2¢0 +tqo—0=0 (C.2)
e Painlevé 3:
tqs + 00qp — Ooogo —t =0 (C.3)
e Painlevé 4:
3q5 + dtgs + (2 — 20,0)qs — 03 =0 (C.4)
e Painlevé 5:
(90— 1)* (qo(fo — 01 +6)® (0 — 01 — O)° g9 lgo(g+1)
— bp+60)——-——=0 (C5
£ 8 840 Flo+0)F =3 0 — 1 (€.5)
which is equivalent to a polynomial equation of degree 5:
5 aa o 2t2 — 4t(0y + 01) + 2050 (0p — 61)
0 =gy — 3q, 2QQ< 1+ (O — 60 — 0 )? 2
) 202 + 4t(00 + 61) — 600 (B0 — 01)\ ., (0 — 01 + 00\ 0o — 01 + oo
-1+ O — 01— 0.0 oo—-0) " o —0-0. ) (@O

e Painlevé 6: 5 ( 1)02 52 ( 1)
t o (t— it —
02, — 2 + L L =0 C.7
E @D (w-17 (€7

This is equivalent to a polynomial equation of degree 6:

0 = 02q5—2(t+1)0%q5 + (—t0 + (t — 1)07 + (> + 4t + 1)0% — t(t — 1)67) qp
+2t ((t+1)65 — (¢ — 1)67 — (t + 1)0% + (¢ — 1)67) ¢
—t ((* 4+ 4t + 1)65 — t(t — 1)0; — 6% + (t — 1)67) ¢;
1212 (t + 1)02q — 362 (C.8)
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D Spectral curve for Painlevé 5 and Painlevé 6

In this appendix, we present the computations required to obtain the various results regarding the
spectral curves of the Painlevé 5 and Painlevé 6 case.

D.1 Spectral curve for Painlevé 5

Projecting the compatibility equations and the Painlevé 5 equation gives that py and gy must obey:

0o — 01 + O o + 01 + b
0 = Po | po + AU S N S (poqo —+ 00) Poqo + 0T Y1 ™ Yoo
26]0 9
bp— 01+ 0. 30y + 01 + 0
0 = ¢t—2polgo— 12+ (g0 —1) [ —2 _ 30+ 0, 0.1
2qo 2
The determinant of D(x,t) is given by:
= r O 2podo + 60’

ST M(x(x_l)_t”f‘t

: B0 = 01 + boc B + 01 + O

22z —1)2 (—(m = 1)(pogo + bo) + (po + 02(1]()4_)) (pqu(ﬂc —1) —qoz (poCIO + O+é+>>

(D.2)

From the first equation of ([D.1)) it is easy to see that the second term of (D.2]) admits a double
zero Qo(t) verifying:
Po Pogo + 0o

Qo= — = (D.3)
Po(go — 1) + #yHe= poqo + 0o — <p0 + _90_91+600>

2qo

The second equation of (D-]) shows that @ is also a zero of z(z—1) — =z — w. Consequently

we also get that:
L/, b 1 6\ _ 4(2p0a0 + bo)
= — 1 - 1 - D4
o 2<+t>+2\/<+t> ! (D-4)

Solving for pg in the second equation of (D.1)) shows from (D.3)) that we also have:

— (300 + 01 + 00) (g0 — 1)* + 2(t — 0 — 01)(qo — 1) + 2t
(o —1)((fo — 01 — 0)(qo — 1)* = 2(t + 00 )(q0 — 1) — 21)
o (6o — 01 — 0s0)(qo — 1) +2(t — Oy — 01)(qo — 1) + 2t)
(g0 — 1) (o — 01 — 0o0) (g0 — 1)* +2(t — O )(qo — 1) +21)

The last two expressions are equivalent since qq satisfies ((C.5)). Eventually the determinant reads:

Qo =

(D.5)

P(x = Qo)*(2* = Sz + P)

A= 4% (x — 1)?

(D.6)

where at the moment S and P are the remaining unknown parameters of A. In fact they are given
by:
1

0

0
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(D.7)

Another way to obtain the coefficients (Qy, S, P) directly is to look at the asymptotic at z ~ 0, z ~

63

1 and = ~ oco. Using the form of the matrix D(x,t) we have that det D ~, o det D(z,t) ~
z— z—
—% and det D(z,t) = —% + %= + O (). Therefore the parameters (Qo, S, P) of the
Tr—00
spectral curve are characterized by the following system of equations:
QP = 0
P(1=Qo)*(1—-S+P) = 6
12Q0—2+S5) = 20 (D.8)

This system can be solved and we get that the double zero Qg of A(x,t) must satisfy the algebraic
equation:

0 = 202Qf — t(5t + 2000) Qg + 4t(t + 0:0)Q0 — ((t + 0o)® — (65 — 07 + 62.)) Q5 — 205Q0 + 65
0 = Q3(Qo—1)*(2Q0 — 1)t? — 20,.Q3(Qo — 1)*t + (Qo (b0 + 61) — 0)(Qo(fo — 1) — b) (D.9)

This provides a direct evolution of the double zero Qy(t) in terms of ¢. Note that this evolution is
completely independent of ¢y and pg and only depends on the monodromy parameters. We now
need to rule out possible non-generic cases:

e The double zero may never equal 0 or 1. Indeed in that case implies that #2 = 0 and
—0% = 0 respectively.

e The simple zeros may never equal 0 or 1. Indeed in that case implies that 8, = 0 or
0, = 0 respectively.

e The simple zeros may never coincide. Indeed in that case we would get P = d? and S = 2d
in (D.8). Solving the first and third equations leads to Qo+ d = 1+ %= and d@Q, = <.

¢
Inserting these relations into the second equation t*(Qy — 1)2(d — 1)? = 6? is equivalent
to %H(eo,el)é{:l:l}2 (O + €00 + €101) = 0. Since t # 0, we get that the simple zeros never

coincide as soon as:
Ooo + €0y + €101 # 0 for all choices of (eg,€;) € {£1}2 (D.10)
These conditions are exactly the same as those requiring that Painlevé 5 is non-degenerate.

e Eventually, we need to rule out the possibility that one of the simple zero becomes equal to
the double zero ()y. Let us observe that we have:

(390 + 91 + Qoo)qg - 2(290 + 000 + t)qo + 90 — 91 + 900

0 = = G =6 = 60)% — 2(80 — B + Do + o — B +

Moreover assuming that @)y is a triple zero of A(x) is equivalent to saying that A”(Qy) = 0.
This provides a polynomial relation P(qo,t) between gg and ¢. This polynomial is originally
of degree 4 in t and 8 in qy. However, since ¢y and t are related by a polynomial relation
Es(qo,t) = 0 (Cf. ) which is of degree 2 in ¢, requiring P(qy,t) = 0 is equivalent to
require that ged(P, Fs5)(qo,t) = 0 therefore leading to a new polynomial relation R(qo,t) =0
of degree 1 in ¢. Solving this equation in ¢ is easy and let us denote t = g(qo) the corresponding
solution where z — ¢(z) is a rational function of z whose expression is explicit (but lengthy
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so we omit it here). Hence so far we have proved that the spectral curve admits a triple zero
if and only if t = g(qo) with g an explicit rational function. We can then insert t = g(qo)

into (C.5) and we get that:
gy — 1)%q5 (00 + 61 + Os0)qo + O — 01 + Os)” Ro(go) = 0

where Ry(z) is given by (3.10]). It is obvious to see that ¢y = —m does not lead to an
admissible solution since it corresponds to ¢ = 0. Consequently we recognize here that () is

a triple zero if and only if ¢ is a singular time.

D.2 Spectral curve for Painlevé 6

The computation of the spectral curve for Painlevé 6 leads to:

0%, (2 — q0)* Pa()

Y= 4(x —t)2a?(z — 1)2

(D.11)

02> 02(t —1)? 6212
with Py(z) = 2* + [ =1 — 2~ + 1 -
() ( % (90—1) %

Note that we can factorize § and rewrite the spectral curve only in terms of reduced monodromy

parameters defined by 6; = 90i for © € {0,1,t}. Moreover Py(x) also admits a more symmetric

formulation. Using (C.7]) we can reformulate it into:

0, (r — qo)* Pa(x)

O(t+1) G2t —1) 62t —1) 022
Y2 — ith P — 2 _ 70 1 Ut 0 ]
o — 22w —1)2 o) =+ ( d  (w-0 w-0 )" @
(D.12)
Equivalently it is defined by the following 3 conditions:
2t2 (t —1)262 t2(t — 1)26?
Py(0) = 22— | Py(1) = +—L2F and Py(t) = ——2-1L D.13
>{0) a . (g0 — 1) 2{0) (g0 — 1) (D-15)
so that: - - -
o5t (t—1)0 t(t—1)0
Py(z) =Lz —1)(z—t) — —z(zx —t) + —La(z — 1). D.14

We now discuss the general form of the spectral curve and its possible degeneracies.

e The spectral curve is generically of genus 0 since the numerator admits a double zero at
T = qo.

e From ([D.13)) we observe that P,(z) cannot have zeros at x € {0,1,¢} when the monodromy

parameters 6y, #; and 6, are non-vanishing. Additionally, P,(z) cannot have a double zero

since in that case, it would lead to the fact that 1 + %OLt + % = 0 in contradiction with

(C.7) when the monodromies are non-vanishing.

e The simple poles of Py(z) can never coincide. Indeed, in that case we would get from ([D.11])

that: ot ot 1
0 +6 1(_)

1+4+€ —_—
090oQ0 QOO(QO - 1)

=0 with €g, ¢, € {—1,+1}
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Extracting ¢ from this equation and inserting it back into the algebraic equation satisfied by

qo (C.7)) leads to:

0 €10 €00
02, (coflo + €101) ((eoblo + €101 + Os)? — 02 000 (g —1— 97 (go— -0 ) g
(€000 + €101) ((60 o + €101 + 0) t) <QO+ A o )\ ol ety
Note also that gy = %92(’%191 is equivalent to t = oo or O, + gy + €16, = 0. Similarly,
qo = —% is equivalent tot =1 and ¢y =1 + % is equivalent to ¢t = 1 both of which have
been ruled out before. Consequently as soon as:

0(2] 7é 9% s 900 + 6000 + 616’1 7é 0 and 4900 + 60&0 + 6101 + Etgt 7é 0 (D15>

for any choice of the signs (g, €1,6) € {—1,+1}* then we can rule out that the simple
zeros coincide at any time. This corresponds to the assumptions made for non-singular
monodromies.

e The zeros of P»(x) can never coincide with go. Indeed from (D.14)), that would imply:
2t (t—1)6%  t(t—1)67 0
% (@—1)7%  (q@—1)?°

which precisely corresponds to a singular time ((3.13]).

E Proof of the existence of a formal series expansion for
W

In this section we prove that the first condition required for the Topological Type property holds
in the six Painlevé cases defined from ([2.1)~(2.6)). We have assumed in assumption that the
solutions ¢,(t) of the Painlevé equations admit a formal series expansion in hA. Since M(x,t)
satisfies:

ho,M(x,t) = [D(x,t), M(x,1)]
KM (x,t) = [R(z,t), M(z,t)] (E.1)

and because we know that D(z,t) and R(z,t) also have a series expansion in & from (3.2)) we get
that M(z,t) admits a formal series expansion in A of the form:

S M@ ort M o
M(z,t) = | k0 k=0 (E.2)
S M) @ orF 1= 3 ME) (2, )Rk
k=0 k=0

From the alternative definition of the correlation functions W,, we get that the correlation
functions also have a series expansion in h:

Vn>1: Wy(xy,...,z,) :ZWTEk)(xl,...,xn)hk (E.3)
k=0

Note that if we perform an admissible gauge transformation of type W(z,t) = U(t, h)¥(x,t)
then D(x,t), R(z,t) and M (x,t) may have a much more complicated & series expansion if U(t, h)
depends on % in a non-trivial way. In particular M (z,t) may not have a series expansion at all.
However, since the correlation functions are defined as traces of products of such matrices, then
still holds in any admissible gauge.
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F  Proof of the parity property

We want to prove in this section that the A series expansion of the correlation functions
W, (x1,...,2,) only involves powers of A of the same parity as n (i.e. we want to explain why we
have an exponent 2g and not only ¢ in (6.13))). In order to do this, we use Proposition 3.3 of [2]
that provides a sufficient criteria to obtain the h <> —hA symmetry. We recall their proposition
here:

Proposition F.1 (Proposition 3.3 of [2]) Let us denote | the operator switching h into —h. If
there exists an invertible matriz T'(t) independent of x such that:

I=Y()D!(z, )T (t) = D' (x, 1) (F.1)
then the correlation functions W, satisfy:
Vn>1:W!=(-1)"W, (F.2)

In particular if this proposition is satisfied then it automatically follows that the A expansion
of a given function W, (xy,...,x,) (if it exists) may only involve powers of i with the same parity
(given by the parity of n). Therefore all we have to do is prove the existence of a suitable matrix

['(¢t) in our six Painlevé cases. Since we know from (4.2), (4.3), (4.4), (4.5), (4.6), (4.7) the

expression of (p', ¢") in terms of (p, q) it is straightforward to compute the various I'(t) matrices.

Theorem F.2 (Parity Property) In all six Painlevé cases, there exists a matriz Tj(t) (1 <
J < 6) such that
L5 (6D (2, )0 () = Dy (x, 1)

The corresponding matrices are the following:

Painlevé 1: I'i(t) = ((1) é)

Painlevé 2: I'yy(t) = <—2p O>

Painlevé 3: FHI(t) =

Painlevé 4: T'ry(t) =

pgq 0
Painlevé 5: T'y(t) = ( pg+0o 1)

_tzzo(zo-‘r@o) + (t—1)221(z1+91) 0

Painlevé 6: T'yi(t) = ( q g1 )

0 1
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We remark that the determination of T'(¢) is not unique. Indeed, it is determined up to a global
constant since multiplying I'(¢#) by a constant does not change the product I'™'(¢)D!(x, t)T'(t).
To fix this degree of freedom, we chose to fix one entry to 1 (usually the entry (2,2) except for
Painlevé 1). We also observe that in all six cases: TI''(t) = I'(t) and I''(¢t) = I['(t). Note that
the parity property is obviously invariant under admissible gauge transformations because the
correlation functions are invariant (except W; that may be shifted but for which the result
holds too). However since the existence of the I'(t) matrix is only a sufficient condition to prove the
parity property, it is a natural question to wonder if the existence of a I' matrix satisfying is
independent of the choice of an admissible gauge. The answer to this question is positive. In fact
gauge transformations of type lead to T'(t) = (U~1)'T(¢)(U')~" while gauge transformations

of type (2.28) lead to I'(t) = I'(¢).

G Proof of the pole structure

We want to prove in this section that the correlation functions defined through the determinantal
formulas only have poles at the branchpoints of the spectral curve. In particular, we show that
there is no singularities at the even zeros of the spectral curve or at the poles of the matrices
R(x,t) and D(x,t) (i.e. depending on the case x = 0, x = 1 and/or = t). First we note that
this condition is not trivial since in all six Painlevé cases, the spectral curve admits a double zero.
The idea of the proof follows the same spirit as the one proposed in appendix B of [19]. It consists
in two steps:

1. Compute the matrix M(©(z,t) and observe that it is regular at poles of R(z,t) and D(z,t)
or at the even zeros of the spectral curve.

2. Compute the inverse of the matrix R (, t) with which one can establish a recursive relation
between M®) (x,t) and lower orders M) (z,t) with 0 < j < k— 1 and their time derivatives.

Differential equations on W(z,t) defining the Lax pairs turns into the following system for
M(x,t):
ho, M (x,t) = [D(x,t), M(z,t)] and ho,M (z,t) = [R(x,t), M (z,1t)] (G.1)

These equations will give a way to compute all orders M*)(x,1).

G.1 Computation of M) (x, )

In full generality, the matrix M© (x,t) is characterized by the following set of equations:
[D(O)(x,t), M(O)(x,t)} =0or [’R(O)(a:,t), M© (z,1)] =0 (G.2)

as well as TrM (9 (z,t) = 1 and det M) (2, ¢) = 0. Note that using the matrix DO (x,¢) or R (x, )
my my2

in the last equation is completely equivalent. Thus if we denote M) (z,t) = m 1
21 L —mq;

possible minimal set of equations is given by:

R s — RiGma,y
0 = (2m171 - 1)R§(’2 — 2725(277’71172
0 = m171(1 - m171) — Mi2Ma1 (G3)
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This system can be solved explicitly by:

1 R{%) (@.t) R{%(@.t)
2 2y /—det RO)(zt 2/ — det R(O) (z,t
MO (e,1) = %é()i(ex,t) ! 1 v eR%‘?(x(,t) ) (G-4)
L ,

o —det R(O)(z,t)

24/ — det R(O) (x,t)

Note that one can replace the matrix R by D© without changing the solution. From the
definition of the Lax pairs, the entries Rg)j)(x,t) may be singular, but that is only the case for
Painlevé 3 and 6. In those cases, the poles of Rgg-) (x,t) cancel out with the determinants of

RO (z,t) that we give below. Consequently, the matrix M (x,t) is singular only at the points
where the determinant R (x,t) vanishes. It is long but straightforward computations to get these
determinants in all six Painlevé cases:

det R%O) = —(x + 2q)
det R = -1 <x2 + 2qo% + & + %)

()
)

(PIII) -~ det RSI)I) _ (QOI—1)2((900—9011(2))302—290!10(900!18—90)4-%2) (Goo—t‘)oqg))
)
)

4222 (000 —00q2)

2
det R\ = ¢2 (x2 +2(qo + t)x + Z—%)

det Ry = —3(z = Qu)(x — Qo)
where (01 and ()5 are the simple zeros of the spectral curve.

0 —1)262 Py (=
(A1) @ det Rg/l) = __(t%o(tf)1)2?°x—2t()2)

where Py(z) is the monic polynomial of degree 2 appearing in the spectral curve.
Table 2: List of det RL(,O) (z,t)

One can observe that these determinants only involve the simple zeros (i.e. the branchpoints)
of the spectral curve but never vanish at the double zero of the spectral curve. Consequently we
get that in all six Painlevé cases, the matrix M) (x,t) is only singular at the branchpoints of the
spectral curve.

Remark G.1 One could replace R (x,t) by DO (x,t) everywhere in and still obtain the
same expression for MO (x,t). However by doing so, we see that the discussion about a possible
singularity at a double zero of the spectral curve is not obvious because the denominator is vanishing
there. One would have to prove that for any of the four entries, the numerator also vanishes at
the double zero, which is far from obvious.

G.2 Recursive system for higher orders

Let us first start with the trivial observation that the entries z — RZ(IZ)(x, t) for k > 1 are trivially
regular in all Painlevé cases except for Painlevé 3 and 6. Indeed, these entries are only singular at

x = 0 for Painlevé 3 and at = = ¢ for Painlevé 6. Let us now look at order A* with k£ > 1 of (G.1)
and in det M (z,t) = 0. We get:
[RO(z, ), MO(z,1)] = a,ME D (z,1) = Y [R*(x,1), MY (2, 1)]

M(kil)(l',t)Ll (1 — QM(kil)([If,t)l,l) — M(O x,t)leM(k)(x,t)l’Q — M(0)<$,t)172M(k) (x,t>2’1



e

S (M()(.T t)l 1M ($ t)ll +M (LU,t)LQM(kii)(I,t)Q’l) . (G5>

1

(2

The first matrix equation provides two independent scalar equations and thus we get a 3 x 3 linear
system that can be written in the following matrix form:

A ME=D ()1 1 — Z [’R(k D(x,t), M® (z, t)}

0 0
0 _R() Rg% <k)(xyt)1,l =0 P
—2R{") 27z§°} 0 M® (@12 | = | &MED(2,t)12 - RE) - 3 [RED(2,t), MO (z, DI (G.6)
o 1wl ) W) | E |

> (MO (2, 6)1 ) MF=D (2, 6)1,1 + MO (z,8)1,2ME=D (z,)2,1)

i=1

Using the exact expression for M) (z,t) we get:

k—1
8,5M(k’1)(33,t)1,1 - > [”R(k’i)@ t), MO (z, t
0 _R((]) (O) (k) =0
21 Rig M) (z,t)1,1 k—1
—27250% 27250% 0 M®) (2, t)12 | = HME=D (2, 6)1,2 — 3 [RETD (2, 1), MO (2, 1)]
07 150) 150 | \M®E) (2, 1) =0
R iR 1p ,t)21
L1 2t 272 \/WZ (MO (z,t)1,1 ME=D(z,8)1,1 + MO (2,t)1,2MF=D(2,8)21)
i=1
(G.7)

Note in particular that the 3 x 3 matrix on the L.h.s. does not depend on the order £ we
consider (it is only A° terms). In general inverting a matrix may create poles at the zeros of the
determinant of the matrix (this is obvious if one uses the definition of the inverse using the matrix
of cofactors). However in our case we have:

0 0
0 -RY R

det [ 2R 2R} 0 | = —2RO)(x, 1) det RO (x,t) (G.8)
0 0
REARY AR()

Consequently the inverse of the matrix will only have singularities at the zeros of the former
determinant and at the singularities of the entries of R(®). We have also seen earlier that the
entries of R are regular, except for Painlevé 3 and 6. In exceptional cases, one has that the

-1
zeros of —272&(2 (z,t) det RO (x, t)] cancel out the poles of the entries of R(?). Also, as we noted

before, det R (x,t) only vanishes at the branchpoints of the spectral curve, as we wish. Thus,

the only singularities that may arise now are where the term Rgog(x, t) vanishes. Again, from the
definition, we see that this term is actually independent of x and it doesn’t vanish for any Painlevé
cases, except for Painlevé 1 and 3. For Painlevé 1, Rg?%(x,t) vanishes at a branch point, as we

wish. For Painlevé 3, the zero from Rgog(x, t) cancels out with a pole from det R (z, ).

Thus, one can proceed to a simple recursion to prove that z + M®)(z,¢) only has poles at
branchpoints of the spectral curve.

Theorem G.2 The function x + M%) (z,t) only has poles at the branchpoints of the spectral
curve for any k > 0.

From the last theorem and the alternative definition of the correlation functions (6 , it is then

obvious that the correlation functions W, only have poles at the branchpoints of the spectral
curve for (g,n) # (0,1),(0,2), and WQO) only has a double pole along the diagonal and no other
poles.
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Remark G.3 The proof of the pole structure presented here is only valid for our very specific
gauge choice in which D(x,t), R(x,t) and M(z,t) have series expansion in h. Indeed, as seen
earlier, if we perform a gauge transformation of the form W(x,t) = U(t, h)¥(z,t) where U(t,h)
has a singular behavior in h then none of the matrices D(z,t), R(x,t) or M(z,t) will admit a
series expansion in h (making quantities like M©) (x,t), RO (z,t) ill-defined) and therefore the
previous proof will fail. However, the final result, i.e. that the correlation functions W) only
have poles at the branchpoints of the spectral curve remains valid since the spectral curve and the
correlation functions are invariant under these gauge transformations. In other words, we chose a
particular gauge in which the proof can be written more easily but the validity of the results holds
for any admissible gauge.

H Proof of the O(h"?)-property

Let us start the proof with introducing some notations similar to [2] and [3]. We remind the
reader that determinantal formulas have been introduced so that they satisfy a set of equa-
tions known as loop equations. These loop equations (also known as Schwinger-Dyson equations)
originate in random matrix theory where they are crucial. We recall here the main result of [3]:

Proposition H.1 (Theorem 2.9 of [3]) Let us define the following functions (we denote by L,
the set of variables {1, ..., x,}):

1
P(z) = = det D(z,t)

Qn-H (ZL’; Ln)
_ 1 Z Tr (D(x)M(25(1)) - .- M(2g(n)))
h o€Sy (.T - x”(1)>(x0(1) - xU(Q)) SR (xa(n—l) - xo’(n))(xo-(n) — .T)

Popa(w; Ly) = (=1)"

~ 1
Qn 1(37, Ln) - Res Qn 1(33'/, Ln) (H1>
’ ; v =y

Then the correlation functions satisfy
Py(x) = Wy(z, x) + Wi(z)?, (H.2)
and forn > 1:

0 = Pz Ly) + Wypo(z, z, L) + 2W1(2) Wi (x, L)+

Z W@, HWigp5(2, Ly \ J)
JCLn,J¢{0,Ln}
- iWn(Iv Ly \ zj) — Wa(Ln)

H.3
dz; T — T, ( )

j=1
Moreover P, 1(x; Ly,) is a rational function of © whose poles are at the poles of D(z,t).

The equations and are called loop equations. As we will see this proposition and
a subtle induction are sufficient to prove that W, is at least of order "2 as developed in [19].
Let us now analyze the different possible poles of P, 1(z, L,) using proposition . We get the
important theorem:
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Theorem H.2 (Pole Structure of P, (x, L,)) For any of the siz Painlevé cases we have:

e For Painlevé 1 and Painlevé 2, x — P,.1(x, L,) does not depend on x.

e [or Painlevé 3, v +— P, 1(x, L,) = P"%Q(L").

e For Painlevé 4, x — P, 1(z, L,) = M.

e [or Painlevé 5, x +— P, 1(x, L,) = 15;(+;£L1;)
Pri1(Ln)

e [or Painlevé 6, v +— P, 1(x, L,) = e
proof:

The proof of the previous theorem is based on the evaluation of the different orders of singularity
of v — P,11(x, L,) at the finite possible singularities and at 2 = oo from definition (H.1J).

e For Painlevé 1 and 2, © — D(z,t) does not have finite singularities and therefore
x +— P,y(z,L,) is a polynomial of x. However from its definition (H.1)) we see that
P,i1(x,L,) = O(1) so that it cannot depend on z.

T—00

e For Painlevé 3,  — D(x,t) has a double pole at x = 0 so that P,,;(z, L,) is a rational
function of x with only a possible double pole at z = 0 and a pole at x = oo. Moreover from
its definition (H.1), we see that P,4(x,L,) = O (I—B) Therefore the only possible case is

T—00
that Pn+1 ([E, Ln) = —P"+$2(Ln) .

e For Painlevé 4, = — D(x,t) has a simple pole singularity at z = 0 and from (H.1)), the
behavior of P,1(z, L,) is of the form P, (z,L,) = O (%) Therefore the only possible
Tr—00

case is that Pn+1(x7 Ln) — Pn+1x(Ln).

e For Painlevé 5, x — D(x,t) has a simple pole singularity at z = 0 and z = 1. From (H.1]),
the behavior at infinity of P,,(x, L,) is of the form P,.(x,L,) = O (z%) Consequently

5 T—
Pn+1(Ln)
z(x—1)

the only possible solution is that P, (x, L,,) =

e For Painlevé 6, x — D(x,t) has a simple pole singularity at + = 0, x = 1 and = = ¢

From (H.1), the behavior at infinity of P,(x, L,,) is of the form P, (z,L,) = O (gcig)

R Z—00
Prt1(Ln)

Consequently the only possible solution is that P, (z, L,) = I CEDE

O

As in [19], the last theorem is sufficient to prove by induction that the leading order of
W2y, ..., 2,) is at least of order A""2. As we will see, the induction is very similar in the
six cases and the last theorem is used only at very specific places. Let us define the following
statement:

Pr : Wj(xy,...,x;) is at least of order A*2 for j > k. (H.4)

The statement is obviously true for £ = 1 and & = 2 from the definitions. Let us assume that
the statement P; is true for all i < n. Now we look at the loop equation (H.3)). By induction
assumption, we have that the last two terms are at least of order 7" 2. Indeed in the sum we have
terms of order A!H/I=2H1+n=1J1=2 — pn=2  Noreover we also have from the same assumption that
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Wio(z, 2, L,) is also of order at least A"~ (since n+ 2 > n). Therefore W,y (z, L,) is at least of
order h"~2, and by considering the coefficients of the h"~3 in (H.3)) we have:

0= P (w; L) + 201V @)W (2, L) (H.5)

If we assume that Wrgif) (x, L,) # 0 then we have:

P (5 Ly)

ST (H.6)

n—2
Wi (a, L) =

Since by definition Wl(fl)(yc) is the spectral curve of the system, we get in our six cases:

e For Painlevé 1: (n_3)
W(n—2) (l‘ I ) _ Pn+1 (Ln)
nHL AR 4 — qo)vT + 2q0

For Painlevé 2:

(n—3)
W(T_Em(aj Ln) _ Pn+1 (Ln)

2(x—q0)\/x2 + 2qo + G2 + %

For Painlevé 3:

go(qs — V)PP (L)
VE(gox + 1)/ (00 — 0062) 22 — 220 (02 — Bo) + G (Boe — O0?)

n—2
Wi (@, L) =

For Painlevé 4:

n—3
P (L)
2(x — qo)\/xz +2(qo + t)xr + %

n—2
WP (@, L) =

For Painlevé 5:

P(n73) L,
W,(ffrf)(x, Ln) _ n+1 ( )
t(x — Qo)v/(z — Q1)(z — Q)
e For Painlevé 6:
Py (L)

w2 (@, L) =

02 2 92 —_1)2 02 2
bl — o) 22 + (1 = 8 + U)o+

Now we observe that in all cases, we get that x — Wﬁf)(x, L,) must have a simple pole at
the double zero of the spectral curve (i.e. go for Painlevé 1,2,4,6 and —qio for Painlevé 3 and Q)
for Painlevé 5). This is in contradiction with the pole structure of the correlation functions proved
in appendix . Consequently we must have W:ﬁm (x, L,) = 0. This proves that W, 1(z, L,) is
at least of order h"~!. We now need to prove the same statement for higher correlation functions.
Let us prove it by a second induction by defining;:

P; : Wi(zy,..., ;) is of order at least A" . (H.7)
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We want to prove P; for all i > n+1 by induction. We just proved it for i =n+1 so initialization
is done. Let us assume that P; is true for all j satisfying n +1 < 5 < 45. We look at the loop
equation:

0 = Pio+1 (iL‘; Lio) + Wio+2($7 Z, LiO) + 2W1 (x)Wi0+1 (.1', LiO)
+ Z W1+|J|(33‘, J)W1+i0,|J|(33, Lio \ J)

JCLiO J¢{® LiO}

+ Z d% 33 Llo \ JZ]) VVio (Lio)' (H8)

T — T

By assumption on 75i0, the last sum with the derivatives contains terms of order at least A"~!. In
the sum involving the subsets of L;, it is straightforward to see that the terms are all of order
at least A*~!. Indeed, as soon as one of the index is greater than n + 1, the assumption P; for
n+ 1 < i < iy tells us that this term is already at order at least A" !. Since the second factor of
the product is at least of order A° then it does not decrease the order. Now if both factors have
indexes strictly lower than n + 1, then the assumption of P; for all 7 < n tell us that the order of
the product is at least of Al/It1-2+1+i0=1/1=2 — pio=2 which is greater than n — 1 since 3y > n + 1.
Additionally by induction on P, we know that W ,1(x, L;,) is at least of order "~ as well as
Wiyao(z,x, Li,). Consequently looking at order 7"~ in (H.8)) gives:

0 =PI (@ Lig) + 2wV (@)W (x, Ly ) (H.9)

We can apply a similar reasoning as the one developed for (H.5)). If we assume WZ-(OTP(I, L) # 0,
then we have:

PV (s Lyy)
(n—2) ~ Tipt1
Wigr (2, Lig) = —;Wl( Iy (H.10)

In our six cases we get:

e For Painlevé 1: (n—3)
. P (Lig)
Wi(()+12) (2, Liy) = . O

4(x — qo)v/x + 2q0

e For Painlevé 2:

(n-3)
W(n 2) (ZL’ L )_ Plo+1 (Llo)

io+1
0 2($—QO)\/$2+2€10$+€I§+%

e For Painlevé 3:

( 3
V 4o qO PZ(:H Zo

WP (@, L) =
" VH(qor + 1)v/ (000 — 00g2)2% — 220 (0e@d — 00) + @2 (000 — 00g2)

e For Painlevé 4:

Wz(o-l-l (I L )

n—3
Pz(o-i—l )(Lio)
2(x — qo)\/x2 +2(qo + )z + %
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e For Painlevé 5: (n—3)
P n- Ll
i(oTz:lQ) (.Z‘, Lio) = o ( 0)
" tx — Qo)v/(x — Qi) (x — Qy)

e For Painlevé 6:

- P'(n—3) Lz
Wi(oﬁf)(% Lio) - o+l ( O)
02 2 02(t—1)2 92 2
bl — o) a2 + (1 — B + N o+

In all cases we obtain that z +— I/Vi(gff) (x, L;,) must have a simple pole at the double zero
of the spectral curve in contradiction with the pole structure of the correlation functions proved
in appendix Consequently we must have I/Vi(gﬂj) (x,L;,) = 0. In particular it means that
Wiya1(z, Liy) (which by assumption of P, was already known to be at least of order A"~?) is at
least of order A" ! thus making the induction on 75i0. Hence by induction we have proved that
Vi > n+1, P; holds which exactly proves that Pri1 is true. Eventually by induction we have just
proved that P, holds for n > 1. In other words, we have proved the leading order condition of the

topological type property in our six cases.

Remark H.3 As for the pole structure, the proof presented here is only valid in the gauge we
selected. Indeed, the proof uses the existence of a nice h series expansion for D(z,t), R(z,t)
and M(x,t) that may not ezist after performing an admissible gauge transformation ¥(zx,t) =
U(t,h)U(x,t) with U(t, h) presenting a complicated h dependence. However the final result (i.e.
that the leading order of W,, is h"~2) remains valid in any admissible gauge transformations. since

the correlation functions W,, are invariant under any admissible gauge transformations.

I Computation of the free energies F)

I.1 Computation of F©

The computation of F© requires specific computations detailed in [I6]. We find the following
results:

e Painlevé 1: dw(z) = Y(2)dz(z) has one singularity at z = oo (pole of z(z) of order 4 in the
language of [16]). The temperature t., is vanishing and we find:

48 ¢2
FO =220 (L1)
5
Note that we have ¢y = —ﬁ so that %FI(O) = —4¢} in agreement with 7'1(0) = 4¢3 and
d 0 _ __(0)
s =—-m.

e Painlevé 2: dw(z) = Y (z)dz(z) has two singularities at z = 0 and z = co. We get (see [19]):

W P e 92 62
FO 70 7 7 Ingg————Inf+6%In2 1.2
i 3 Toag g Ty et (I.2)

We verify that % FI(IO) = _H(ng; 0 _ _TI(IO)'
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e Painlevé 3: dw(z) = Y (z)dx(z) has two additional singularities at simple zeros of z(z). These
singularities are poles of order 2. We find:

2 2 9 9 9 B )
FI(I(P = ieoeooln(qo—i_l)—i-%ln(%(qoeo O ))_{_9;.01 ((%2904—900)>

0% — 1 8 q — 1 8 %(g — 1)
(g0 — 1)?
02—602,)— 400000 g3 +4 (02, +02) g — 400000 g8 + (02, — 02 0
We verify that FI(H) = — (Bo—bc) 460 qfqo(q(é_l)(;ggg_gj) 4t i — _TI(H)

e Painlevé 4: dw(z) = Y (z)dx(z) has four singularities at z = 0 and z = oo (poles of z(z) of
order 2) as well as zeros of z(z) (poles of Y(z)). We get:

3qs — (86 + O0) @ + 202)\/ Gt + 200002 + 02 3qg 3
FI(\(;) _ (395 — (860 )40 20)\/% 4 0—&+590q§+—2
021 g 245 2 dp
+
+% In (qg + 0% + \/qg + 2000q2 + eg) — 200(0p — 00) Inqo
—0y0s In <20§ + 200043 + 260 \/qé + 200042 + 93) (1.4)

—a2) (a2 — 7W
We can verify that dFI(\(;) — 2oma)la—b o G+ 20o0ayH0) _ _7—1(8)_

e Painlevé 5: In this case, it is easier to express all quantities in terms of the double zero Q)
of the spectral curve. dw(z) = Y (2)dx(z) has six singularities at z = 0 and z = oo and at
the two conjugate zeros of x(z) and z(z) — 1. Tedious computations give:

FO = @240+ (ime-tm IT(1+2 % 1971 B g+ Tine —%an
\% 0 1 [e%s) 2 8 - tQO (Qofl) 92 0 D) 1 2 0
6 [ 6
62 02 + 62 0000 (1 i T t(Qo 1)) (1 W 7&@5—1))
—5 In(Q —1) ~ Int+ —==1n - - ;
(1 + tho + 70e 1)) (1 i — t(Qol—l))

[ [%
((1 + tQOo t(Qo 1)) (1 B tQioo B t(Qo 1)))
[% [%
(1 + té)o + t(Qo 1)) (1 té)o + t(Qo 1))
0 6
(1 tCS + t(Qo 1)) (1 T3 0 Qo 1)))

+9091 n (
4 0
(1 Tig, T (er)) (1 — 0~ WS

02 62 1 02 I 2 0o 0,
200 T 2(Qo—1) 1 (1 TR PG 1)2) “gll (l T 00 T HQo— 1))

(15)

where the product [], is to be taken on the 4 possible choice of signs. Moreover we get
from the Lax pair:

) _ (60 + 61 —0)gg + 00 + 01 + 000 ((60 — 01 — 0)q3 — 00 + 01 — O0) (B0 — 01 — b0 )qo — o + 61 — o)

v 4(g3 —1) 8t(qo + 1)qo
(L6)
In order to compare it with the expression of F\(,O) we observe that we have:
_ @800~ 60) — 80(2Q0 — 1) + Qo(@0 — 1)((2Q0 — )t — b -

o= Qo(Qo — 1)(0 — 01 — )
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and that following ((C.5)), (¢, Qo) satisfies the following algebraic equation:
Q5(Qo — 1)*(2Q0 — 1)t* = 20t Q5(Qo — 1)* + (Qo (b + 61) — 00) (Qo(Bo — 1) — ) = 0 (1.8)

Consequently we can express T\(/O) from ([.6]) and (I.7) in terms of ¢ and @)y and observe using

that 4 A7 =~

e Painlevé 6: The long computation is detailed in section [[.4] as illustrations of the method.

We find:
F\(/(i) = 03+0%+6t2+92°ln2—wlnew—i—i—glneo—i—%ln@l—l—%’%lnﬁt
2 2 2 .
—%0 Ingo — %ln(qo 1) - %ln(qo )+ ’Zﬁ(eoel + 000, + 0:6,)
03+ 07 05+ 07+ 0% + 07 02 + 02 02+ 0%+ 6% + 07
+( 2 12 S 12 >ln(t_1)
B (eg 02 +607 00  010s N 9091> (1 N fot N 01(t — 1) )
24 8 8 4 0o Oo(qo— 1)
(OO0 Ob 010 Oobs LBt 61
( 24 8 8 " 4 ) ( e qo QOO(QO - 1))
B (98+0%+020+03 Obs 0100 9091) (1 L bt it 1) )
24 8 8 4 0o Ooo(qo — 1)
02+ 02+02 +607 O 010 6o L et W(t—1)
_( 24 B s 4 ) ( T Oogo | Ol —1))
B (93 + O+ 02 407 Obss O eget) | (1 N 6o 0,(t — 1) )
24 8 8 4 Ooclo  Boo(do — 1)
B (9§+0%+020+03 ~ Bof N b 909t>1 (1_ b G(t—1) )
24 8 8 4 0@ Oool(qo — 1)
B (93 + 03402 +607 000 0,0 N eoet) | (1 N b Oi(t—1) )
24 8 8 4 Oto  Ooo(qo — 1)
B (93+9%+9§0+9§ b e, eoet)l (1 o 0,(t — 1) )
s 24 ) ) 8 8 4 000 Ooo(qo — 1)
B (90 + 07+ 05 +0; _ 010 B 010 4 9191&) 1 (1 n 0, n 0.t )
24 8 8 4 Osc(qo — 1)~ boolqo — 1)
B (93 +02+0% +07 0,0, 0,04 N Glet) | (1 B 6, B 0t )
24 8 8 4 Oss(do— 1) boolqo — 1)
_ (93+9%+920+9? USRS 910t>1 (1 P >
24 8 8 4 Osc(q0— 1)  Oc(qo — 1)
B (03 + 602+ 0% + 602 0,0, 00 elet) | (1 B 0, 0, >
24 8 8 4 Oss(qo — 1)~ boolqo — 1)
(1.9)
We can verify that %F\(,?) = —T\(,(}) with:

(6 — (08 — 6% + 03 — 67)q0 + (03 — 67)a3) t(t — 290) + 45 (08 + 67 — (67 — 65 — 63, — 67)q0 + 62.43)

0) _
VI =

4t(t — 1)qo(qo — 1)(q0 — 1)
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1.2 Computation of F(

One branchpoint case:

In the case of a parametrization of the form z(z) = 22+ a and Y (2) = zg(z(2)) (ie.
Y?(z) = (z — a)g(x)? with g a rational function that does not vanish at z = a) with only one
branchpoint at x = a (i.e. z = 0), the formula proposed by Eynard and Orantin (mind the different
sign convention) for F() in [I6] reduces to:

yo 1 1
RY = 2./ (0)) = 5 mgla) (L11)
For Painlevé 1 we find (g(z) = 2(x — o) and a = —2¢p):
1 d 1 1
Y = —In(—6g) and 7¥ = —— Y = — = — 112
1= gy m(=6g0) and dat' ! 288¢2 A48t (1.12)

We have used here the fact that g5 = —% to simplify quantities. We then verify that 7'1(2) = %Fl(l)

Two branchpoints case:

In the case of a parametrization of the form (5.6) z(z) = % + &% (2 4+ 1) and V(z) =

2
%g(m(z)) (ie. Y%(z) = (z — a)(x — b)g(x)?) with g(z) a rational function in x not

vanishing at z = @ and & = b, the formula proposed by Eynard and Orantin for F(!) in [T6]reduces
to:

1
FO = 7 In (—(b—a)*g(a)g(b)) (note Tpery = (b— a)i) (I.13)
It is also in agreement with the formula presented in [§]. Then it is straightforward to compute

the values of F(!) in all six cases by inserting the values of a, b and g(x) in the previous formula.
We find:

e Painlevé 2:

1 0 d 0qo
FV==In(-166°(4+ — dr)==—fpl = —— 2 _ 1.14
11 o ( + @ and 7y i S(4q + 0)2 (L14)
where we used t = —2¢3 + (% to remove t from all previous quantities.
e Painlevé 3:
e L (A0 = 05)% (B0t — 300d5 + 30045 — Ooc)
- 2 (6o )2 9@6]3)23 3.4 2
o L (o = O0)o(db ~ 1) (1.15)
1 dt i 2(600 — Hoqg)(eoqg — 390q§ + 390qg - 000)2
where we used t = qow;j—:?oq%) to remove t from all previous quantities.
0
e Painlevé 4:
e _ L 16(60 — g — tg0)* (0 + 6§ + ta0)* (345 + 245t + 65)
Yoo 0o
@ _ _dpo_ (0— d5 — tq0) (6o + g5 + tq0) s (1.16)
v dt v 4(3q8 + 2¢3t + 02)2 '
where we used 6, = w to remove 0, from all previous quantities.

2q0
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e Painlevé 5:

F(l) _ 1 1 4 ((‘90 _ 91 - Qoo)qg + 2(t + 01 - 6)0)(]0 + ‘90 - 91 + 000)2 P4(t)
v T o T

24 (g0 — 1)2 (g0 — 1)* (8o + 0o — 01 — (80 — 01 — 0s0)q0)” — 43 (g0 + 1)2752)2
(L17)

where Py(t) = ast* + ast® + ast? + ait + ag is given by:

ay = 16¢;5(6g0 + g + 1)

as = 32(qo — 1)g ((6o + 0o — 01) + (300 + 0o — 5601)q0 + (300 + 61 — 500)a + (=00 + 01 + 0o0) i)

as = 8¢3(q0 — 1)2(3(700 — oo +01)% +4(—00 — Ooo + 01)(200 — 0o +2601)q0 + (202 + 207 + 28000, + 1002 )q2
+(=4(200 — Ooc +201)(~0 + 01 + 0c))a + 3(~00 + 01 + 0c) ()

a1 = 8qo(qo—1)% (00 + Ose — 61) + (=00 + 01 + 0)q0)°
((80 + Ooc — 61) + (=300 — Ooe — 01)q0 + (—0s0 — 00 — 301)qg + (=00 + 61 + 0s0)q5)

ao = (go—1)°((60 + 0o — 01) + (=00 + 01 + 050)q0) (L.18)

One can verify with tedious computations and (| - ) that 7 (2) F holds.

e Painlevé 6:
FY = —E(ln2+ln90—l—ln91+1n6’ +1n9t)
1
B N TR L L nlgo— 1)+ - (g —
9nt 9ﬂ( );’212 nfﬁ_ég H(Qol );12 HEQO t)022
t(t t(t — t(t — t
+—1n<92q0—q0(°(+)—1< ) it ))+02)

24 @ (@0 —1)*  (qo—1)? q

Ot

1 ot , Oa(t — 1)) ( B O,(t — 1)) ( 0,
Y—In b+ TN (g R TN (g +
36 (H( qo g — 1 qo qo—t Go—1 q—1

(1.19) :

where the product indexed by + indicates that we must take all possuble choice of signs. One
can verify with tedious computations and (C.7)) that ’7'\(/21) = F ) holds.

1.3 Higher orders

For the simplest Painlevé equations, we can compute the first orders F®), F®) etc. of the topo-
logical recursion depending on the complexity of the spectral curve. We find:

e Painlevé 1:
7 3) 245

@ _ _ e -4 1.20
! 2073603 ~ 1 429981696 q° (120)
in agreement (gy = 121 ) with 7'1( ) — 497676 7 and T (6) = —25798192021576q12 and Fl(g) = —71(29).

e Painlevé 2:

1 (2048 g2 + 2560 0 go° + 1280 62¢oS + 1020 63e® — 45 64) g

480 02 (4 go3 + 0)°
6

FO o (4194304 24 1 10485760 6 ¢2' + 11796480 6%¢ L8
" 403204 (0 + 4 ¢3)"° @ . 0

17864320 6%¢3° + 3440640 0% q3? — 5694528 6° ¢ + 5232752 0%¢5 — 510412607 ¢} 4 3969 98>

2
FI(I) =
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(1.21)

We can verify (g = — 3+9) that £ Fjj 0) — 29) for g =2 and g = 3.
e Painlevé 3:
R = Qan(0) (1.22)

240(05 — 62,)(—00q§ + 3050q5 — 30043 + 00)®

where Q30(qo) is a even polynomial in gy of degree 30:

Qa0(q0) = 62,(100% 62 + 762 — 63) + (—1562, 00(1092 02 4+ 70% — 08))q2 + 15000 (—8605 + 4602 02 + 905, + 65026035
+( 502 ¢ 90(20594 + 34105 + 91062 2.02))q8 + (—15000 (—19505 — 65262 0 — 631626 93 o + 2208 ))
(= 390(521292 B + 88370% 02 1 149460 + 47396))(1EB + 5000 (53465 + 389307, (35; ¥ 988495090 + 170508 )q}?
(—1500 (1365 + 346502 62 + 260462 94 + 78208 ))q0 = 15000 (34650263 + 782608 + 1365, + 260462 62)qd
+(—560 (170565, + 5340 + 380362.04 + 9884670 4.02))a8% + 3000 (149405 + 473608, 4 521202 6% + 883793090)%
+(- 1500(63192 90 + 65204 02 — 22608 + 19596 ))q32 + 590000(20590 + 91002 90 + 3416% )qo
+1560(89 — 6502 62 — 993 —4692 2_03)q30 ( 1500003 (—100%, 62 + 62, — 763))¢3®

+03(—1002, 02 + 05, — 703)qd (1.23)
. d—1 2 4
One can verify (qo = R 395,qu +:)390q0 o) that d FI(H) = TI(H).
e Painlevé 4: .
t
FI(\%) _ 2 Qs(t, q0) (1.24)

96002 (3q4 + 2tq3 + 03)° ((tqo + ¢3)2 — 62)°
with:

Qolt,qo) = 243¢" — 603q§092 + 353q505° — 1605° — 3474q3°0; + 1962¢5°05 — 25614505
+qo(1782¢3° — 1593¢,°03 + 8406q§06 4762q§98 + 91650 — 16212¢5205)t
+245(669045605 + 582q32e2 - 152598 + 2889¢3° — 16188q§04)t2

—qp (58965 — 9569¢3207 — 10872¢5° — 10299¢;605 + 356554505 )t
1345 (128965 + 5303q§92 1 4361¢5% — 7785q394)t4
7 (10442¢4% — 9120202 + 54505 + 13365¢562)t°
+4q5° (138245 + 1573qa08 — 4910)t° — qf (1750, — 1591¢,05 — 187245)t"

+2¢4% (18444 + 8502)t° + 3245 5¢° (I.25)
3
One can verify (¢y = —%) that 4 Fl(s) = _Tl(é)'

I.4 Details for the computation F\(g)

I.4.1 Spectral curve
The spectral curve for (Pyy) is given by

, Ba—q)?P)
4x?(x — 1)%(x —t)?

with P(z) = 2° + (—1 4 > (1.26)

where we remind the reader that the reduced monodromy parameters are [ - (x)
also admits a more symmetric formulation. Using the algebraic equation satisfied by ¢, we can

reformulate: ~ ~ . -
2 1) 6t —1 2t —1 ot
Pls) = 2 + (—(’Ot(tj ) A1) Bl >> i (1.27)
40

(@—1)* (g —1)? 4%

20



Equivalently, it is also defined by the following 3 conditions:

021> t—1)%0? t2(t — 1)262
:0—2,P(1):—< ) 21 andP(t):—< )Qt

b (90— 1) (90 — 1)

Since the spectral curve is of genus 0, we can parametrize it globally. Let us define the following
parametrizations:

P(0) (1.28)

x(z) = - ; b + b ; - (z + %) where by definition P(x) = (x — a)(z — b)

x(z) = 0+ b;za(z — 20.+)(2 — 20,—) where by definition z(zp+) = z(20-) =0
z(z) = 1 b- a(z — z1.+)(z — z1—) where by definition z(z; ;) = z(z-) =1
r(z) = t+ b4za(2 — 2+ )(2 — 2 —) where by definition z(z; ;) = x(z-) =t

z(z) = @+ b a(z — 240+ ) (2 — 24o.—) Where by definition (24 +) = 2(24.—) = Qo

(1.29)

Thus the branchpoints are located at z = 1 and we can rewrite the spectral curve and the 1-form
w = ydx:

20 (7 — e )2 —1
o ( — 2y )z — 2 )~ 1)z Caw
-G - ) - an)— a2 -2 —7)
w(z) = y(z)dz(z) (1.31)
) ool — 2 ) (2 — 2 )22 — 1) ;
= z.
22— ) — 20 ) — 210~ 21 ) — ) (= 70)
The important point is to notice that w(z) is a meromorphic 1-form with simple poles only at
z € {0,z,1,00} with ¢ € {0,1,¢}. Analyzing the different residues at these points and using

(D.12) we get that:

. 900 9() 00 91 01 et 9,5
w(z) = (5 2(z — Zo7+)+2(2’ —2p-) +2(z —z4) 20z—2n-) 2(z-— Zt7+)+2(2’ - zt’_))dz'
(1.32)

Note that in particular the ambiguity between z; . and z; _ is settled by the choice of the sign in
the previous residues. We adopted for convenience a sign difference for #;. In fact, one can verify
that equations (I.30)) and ([.32)) are equivalent to the algebraic equation for go(t). Let us now try

to compute the first symplectic invariant F(© for our spectral curve.

I.4.2 Computation of F\(,(})

Following the Eynard-Orantin framework [16], we observe that w(z) has 8 singular points: z €
{0, 00, 20,4+, 20— 21+, 21— 2t +5 2t — }. In the Eynard-Orantin language, z = 0 and z = oo are type
1 singular points since they are simple poles of x(z) (but not of y(z)). On the other hand, the
remaining six singular points fall into the type 2 category, i.e. are poles of y(z). Hence the local
coordinates are:

z(p) for z € {0, 00},

— 1
Za(p) —— forze {Zo,i, 214 24 )

o1



It is easy to see that there is no potential V,,(p) for any points. The temperatures are given from
([.32)):

Q ta

>3
co |~
20,+ —070
20,— %0
214 %
21,— —%
A+ _%
Zt,— 9—2'5

In order to compute the u,’s we observe that:

dza,(p) d d d
Vie{0,1,t} : zz<):_p_ p_

o: (D) p P—Zi+ P Zi—

B dza() _ 1 2(a+b)p
For 2 =0: p+d (1 (1+p° L ))

) 1 1 2(a+b)
=+ d, (m(l 3t o ap a)p)) (1.33)

Then a tedious computation from Eynard-Orantin formula ([16], §4.2.2]) shows that we obtain:

02 4+ 02 — 0% + 62 b—a)?
F\(/(;) — 0+1 oo+t1n( a’)
8 . 16 . .
PLlgm G =)y gy G m o) gy (e m )
513 . 20,420,— 21471, 2442t —
42000 In 22 — 0,0, In Z1F 4 9,0, In ’Z”]
41 20,— 21— Zt,
_1_1 N (Zl + — 20+) (21— — 20,-) +0,60,1n (21,4 = 204) (21, — 2,-)
41 (21,4 — 20— ) (204 — 21,-) (21,4 — 2= ) (24 — 21,-)
— 60, In (2t — Zo7+)(zt,— - Zo,—)] (1.34)
(24 — 20,-) (20,4 — 2t,-)
Since Vi € {0,1,t} : 2,12, = 1 the expression for F\(,(P simplifies into:
92 92 _ QQ 92 bh— 2
FO = 0ot 0 oo+t1n( a)
1r 2’2 —1 4 22 -1 4 2 1 4
o e A gy Ble 2T gy, e 2 D)
f - 20,4+ A1+ 2t
7 0002}, — 610l 2, + 6 In 2]
Lr (21+—ZO+)2) ( (z1+—zt+)2>
—|——691n<— ’ ’ +60,0;,In [ ————T T
41 V1 (]. — ZL+ZO,+)2 ot (1 — Zl’+2t7+)2

— 046, In (—<(Zt+_—20+)2) ] (1.35)

1= 24204)

52



Ingenious computations shows that we have:
05t
02,05
a+b = 1+ 5 — =t [1 +

ab =
0 0i(t—1)
02.q5 0% (q — 1)’

_ b4 (=107 -1
(g0 —1)%0%,  (q0 —)°0%

(.36)

Consequently using (b — a)? = (a + b)* — 4ab we find three equivalent expressions for (b — a)?:

, Ot Oi(t—1)
(b=a)” = H(“ie iea%—n)

i 0040
0o @@—n)
= 12 1+ +
];[ ( 900¢]0 0 (QO - t)

0,1
_ —12” L. R ! :
( ( (@0 — 1) Ox(qo — t))

(1.37)

Here each product is taken over the four possibilities for the signs. We know want to define

non-ambiguously zo 4, 21+ and 2 ¢, from the definition ([.29). We have:

1 2Q2i—a—b) .,
i - f S 0,1,t .
Gt o= e {011

Moreover the points 2o 1, 21+ and 2z are defined such that:

0 0
Res w(z)dz = —— , Res w(z)dz = — , Res w(z)dz = ——

Z2—20,+ 2 2214 2 22t 4 2 ’

where:

w(z) = 1= — )b~ (2 — 1)
3223x(2)(x(2) — 1)(z(2) —t)

Computing the various residues gives that:

1 40yt
2 —_ =
0F 20,+ 0seqo(b — a)
IS R ()
A O (qo — 1)(b — a)
1 40,4(t = 1)
Zt7+ — =

Bl —D0—a)
Combining both (I.38) with ([.41]) gives:

1 200t
e —a—b

e )
1 20,(t — 1
214 = b—a(Qoo(qo—l)+2_a_b)
1 20,t(t — 1)
— M — q —
2t b—a(@w(qo—t)+t a b)

93

(1.38)

(1.39)

(1.40)

(L41)

(1.42)



We can now replace a + b using expression given in ([.36). We find the following values for z; ;:

1 <1 Ot 0.(t —1) ) <1 Ot N 6,(t —1) )
Z = — - - -
0.+ b—a ( 0qo Os(qo—1) 0o Oso(qo — 1)

(
t 0o Wt —1) > ( fo O, (t — 1) )
0.+ b—a 00 Q0 Q(Zo(% ; t) 000 90(0(@0 —) t)
1 Oot 0,(t —1 )( Oot 0,(t —1 )
= 1+ + 1- +
A+ b—a ( Osoqo  Ooo(qo — 1) 0o Oc(qo— 1)
t—1 (1 0, N t0, ) (1 0, 0, )
a4 = — — — —
L+ b—a Ooc (g0 — 1() 0)00(610 —1) 900((@0 - 1)) Ooo(qo — 1)
t 0 0,(t —1 )( 0o 0,(t —1 )
= 1+ + L - +
Ztrt b—a ( Qooqo Qoo(q() - t) 900% 900(610 - t)

t—1 0, 0.t > ( 0, 0. )
L + 1- + 1.43
st b—a( =1 | Onlio =0 o= -0/

We now regroup these results for the computation of F(©) given by ([.35]). We first observe that
the terms involving 6%’s are given by:

16 04t
Term for 2 Ln 0 =
0 8 1+ Opt + 61(t—1)
OOqOH 0c0q0 ~ oo (gp—1)

2 1 1604 (t—1)*
Term for 67 | 5ln (920([10_1)41_[(1; Pl 5 70D ))
+

Oocag ~ oo (qp—1)

2 1 16 044 (t—1)4
Term for Ot 3 In " 1 . 0ot 61(t—1)
04 (q0—t) 1;[(& + )

00090~ Ooo(q0—1)
9 0ot 01(t=1)
Term for 900 ln ( H (1 + 0 Oqo = Goo(qo—l))>

Additionally we can obtain the cross-terms (we looked for the expression minimizing the appearance
of 0; in order to match it more easily with (I.10]), and to obtain a symmetric expression in (6, 1, 0;),
one can easily take each contribution symmetrical relatively to these variables using ([.43))):

<1_ [ 01(t—1) )(1 0ot + 01 (t—1) )
00dg 0o (ag—1) 000qg ' Ooo(ap—1
0ot 01 (t—1)
+600‘10 600(‘10 1))
0t 01 (t—1)
90040 900(‘10 1 )
1— eot 01 (t— 1))
90011() 0<>o(q0 1)
1_ 04 (t—1) >
900q0 900(!10

Term for 6y0

~ fo0qp  Oco(g0—1)

)
)
1 [ 01(t—1) )
)
)

Term for 6,0

T F00ag T Ioolag—D)
1 [ 0¢(t—1)

+ 6040 +9c>o(qo t)

Term for 6,0

¢ (t— l)

900‘10 ~ Ooo(g0—
1 %ot | (= 1)
00 ag 900(‘10 1)

Term for 6,6,

00t 01 (t—1)

00t 01 (t—1) >
1+900£10 000 (q0—1) - 0c00d0  Ooc(ap— 1))
14 fol 91((15 1)) ( ))
1 00090 oo (qp—1 00 90 goo gp—1
Term for 0,0, 1 In(— 6ot _ 0,0=1) \(1_ gt | 0,G—1)
( +90040 900(‘10 1) 900‘10 900(‘10 1))

Term for 6,6, | 11n (— (o= ~rstip=n) (1= 9°°(q° 3 9°°<9q(§ t))>
) 1- 900(Q0 1) )

(i
(i+

(

[

E Got 91(t 1) )(

1“( ( )
< )

)

N

1 0, 0yt
(Heoo(qo RS )

(
( 0, 6 T
(1 ot 1(t=1)
(
(
(

900((10 t)

We now have all the ingredients to compute explicitly F ) from (L.35) and we find .
It is then easy to verify that:

L)

0 .
Ry By (t,q0) = o (1.44)

_ .0 0
(t QO) qoaqOFVI( q)+8t

o4



Remark 1.1 Computation of F\(/21) follows the general topological recursion as presented in [16]
(see Definition . Computations rapidly become impossible to handle with a standard laptop to
simplify expressions. However we could verify explicitly that the following identify holds:

d

9, 0 d
2 2 . 2 4
P () = 5 FY (o) + dogy B (fao) = =2y (1.45)

ot 8qo

Unfortunately our final expression for F\(,QI) (t,q0) is several pages long and presents no particular
interest but for the fact that its derivative recovers —%T\(ﬁ). Hence we do not reproduce it here.
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