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Introduction

Frobenius manifolds are a geometric framework to describe conformal solutions of
WDVV equations [20]. They were introduced by B. Dubrovin [23] in order to study
the relationship between 2D topological field theories and integrable systems. The the-
ory was inspired by the discovery of E. Witten and M. Kontsevich that the logarithm
of the 7 function of the KdV hierarchy coincides with the generating function of the
intersection numbers of the so called tautological classes in H*(M, ), the € expansion
corresponding to the genus expansion of the generating function [61]. Frobenius man-
ifolds turned out to be a key tool for the study of sophisticated topological objects.
For example, they appear as natural structures over quantum cohomologies of smooth
projective varieties, encoding the structure of genus zero Gromov-Witten invariants.

A n-dimensional Frobenius manifold is a manifold M of dimension n equipped with
a flat metric 77 and an associative, commutative, algebra structure on the tangent space
such that, at every point p € M, the metric is invariant with respect to the product,
i.e.
n(z,y-z) =n(x-y,z2) Va,y,z € T,M

A finite dimensional unital associative algebra together with a non degenerate invariant
bilinear form is called a Frobenius algebra.

Let ¢ be the symmetric 3 tensor defined by ¢(z,y, 2) := n(x,y - z). In the physical
jargon, this tensor is called the 3-point correlator function. If we require the covariant
derivative (Vyc)(z,y,2) to be a 4 symmetric tensor, then in a system of local flat
coordinates (v®) the components of ¢ are given by:

Ca,By = 0aO30y I a,B,y=1,...,n.

The function F is called the potential of the Frobenius manifold. A Frobenius manifold
is completely determined by its potential and by two vector fields: the identity vector
field e and the Euler vector field £. The former is the identity of the algebra structure
on the tangent space, while the latter describes certain conformal properties of the
Frobenius structure.

Writing the associativity equations for the algebra in terms of the potential one
results in a system of non linear equations for F'(v) which turn out to be the celebrated
WDVYV equations:
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Following the axiomatic formulation given by M.F. Atiyah, it is possible to establish
an equivalence of categories between 2D topological field theories and commutative
Frobenius algebras [5]. Given a topological conformal field theory, one can construct
the canonical moduli space of deformations parametrized by the coupling constants
v = (vl,v?,...v") of the theory. From a physical viewpoint, a Frobenius manifold is
the moduli space of these deformations. The flat coordinates are the coupling constants,
and for a given point v = (v*) € M, the Frobenius algebra structure at the tangent

space T, M is the algebraic formulation of the corresponding physical theory.

Given a n-dimensional Frobenius manifold M, one can construct a (dispersionless)
bihamiltonian integrable system on the (formal) loop space! LM, known as the principal
hierarchy. The bihamiltonian structure is determined by a pencil of metrics naturally
defined on the manifold [17], while a basis of the first integrals of the hierarchy can
be efficiently computed in terms of the flat sections of the canonical deformed flat
connection

(@,{>uv = Vu.w+kKu-v

(6”)1 v = Ouv+Unv— %Vv

dk

A flat section is a function f(v, k) such that Vdf(v,x) = 0. The basis of first integrals
{0q.1} is constructed by taking the power series expansion in the deformation parameter
r of the analytic part 0o (k) = > ;>0 0a kK" of a basis of flat sections v,(k), for a =
1,...,n. In a system of flat coordinates v® the resulting system of differential equations
for the first integrals {6 1} is:

O, Opbap = ke 0004 (p-1) p>0 (2)
604,0 = Uoz:na,ﬁvﬁ (3)

with the additional constraint for the matrix ©(x) := n*"0,03(k) given by:
k0O (k) + [O(k), V] = KUO(K) — O(k)R(K) (4)

here CK’” are the structure constants of the algebra structure, U is the multiplication
by E operator, while R(k) = >, Rik" is a polynomial in x with coefficients in the
constant matrices ring.

The Hamiltonians
Hyp= /1 Oap+1(v(z)) dz
S

commute pairwise with respect to both the Poisson structures associated with the flat
pencil of metrics on M. These Hamiltonians satisfy certain recursion relations with
respect to the bihamiltonian structure. The Hamiltonians H, 1 are Casimirs of the
first Poisson structure while the Hamiltonians H, o generate the primary flows. A

'The loop space of M is the space of maps from S' to M. The formal loop space is a scheme-theoretic
definition of this space, where one does not define the space itself, but the algebra of functionals over
the space.



simple computation shows that these flows can be written in terms of the structure
constants of the Frobenius algebra:

ov” - o’
szclﬁ(v)av 7:17"'771 (5)

Among the 7 functions of the principal hierarchy, the one selected by the so called
topological solution is of particular interest. One can prove that log 7 restricted to the
primary times t®°, once the primary times are identified with the corresponding flat
coordinates, coincides with the potential of the Frobenius manifold under consideration
(see for instance [24, 28]).

Frobenius manifolds are an efficient tool to study integrable systems of PDEs with
one spatial dimension. For an integrable system of n evolutionary PDEs

O = Ki(u; ug, Ugg, - .- 5€), i=1,...,n (6)

depending on a small parameter € the structure of the small dispersion limit € — 0 (if
the limit exists), under very general assumptions of existence of a bihamiltonian struc-
ture and a tau-function, is completely described by a suitable n-dimensional Frobenius
manifold (see details in [28]).

This thesis is aimed at extending the theory of Frobenius manifold to integrable
evolutionary PDEs in two spatial dimensions, the so-called 241 dimensional systems.
In particular, 2 + 1 dimensional systems, as integrable hierarchies, have an infinite
number of dependent variables u; (see for instance the Lax symbols of KP or 2D Toda
hierarchies). This implies a generalization of the theory to infinite dimensional mani-
folds. Several reasons motivate the interest in this construction. From the viewpoint of
integrable systems, the Frobenius manifold is a tool to describe a complete set of first
integrals of an integrable dispersionless system also for the 2+1 dimensional case. This
result can be used to study properties of general solutions to these systems under very
mild analytic assumptions.

Our main result is the construction of the first example of infinite dimensional
Frobenius manifold. As the principal hierarchy associated to this Frobenius manifold is
an extension of the 2D Toda hierarchy, we will call it the 2D Toda Frobenius manifold.

Definition 0.1 Let H(Dy) be the set of functions on the closed unitary disk* that are
holomorphic on the punctured disc and have a simple pole at 0. Let H(Doo) be the set
of functions on the complementary disk (i.e. |z| > 1) that are holomorphic and with a
stmple pole at oco.

Mopr = {(\,A) € H(Dso) X H(Dg) | A+ A is injective on S*, windg(A + X)(z) =1}

2Holomorphic in this case means holomorphic in some open set containing the closed disk



Theorem 0.2 Mspr has a Frobenius Manifold structure with potential F' given by:

F(t,u,v) j{j{ng wiet dwi dwa+
27i U}26t

1 (e e @utta) L 7{ 2 (7)
+27Ti7€(wet(w) we >dw+ 1 o F(t(w)) dw+

1,
+2vu—e

where the Euler and identity vector fields are given by
E=-) kt"Op +v0, +20, e=0, (8)
keZ

Here for a given point (\,\) € Mapr we have that t(w) = log (@), where z(w) is

the inverse function of the map w(z) = A(2) + A(2). T is the image of the unit circle
under the map w(z). The coefficients of the function t(w) = > o, t*w® are, together
with uw and v, a system of flat coordinates for Mapr.

In particular, the 3-point correlator function is given by the following “Landau —
Ginsburg type” formula:

< 0 - (92, 83 >=

(9)
B L 81’LU 82w (938 + 61w 628 83'LU + 818 821,0 83w — S alw 82’LU 83w d=
4 |2=1 22w’

D1(N — 1) 9ol Dl + 01 Do (X — 1) D3l + D11 9l 3(X — 1) + 1l Dol Dl
22\

where all differentiations of the functions w(z) := (A + A\)(2), s5(2) = Az) — A\(2),
l(2) i=—z+v+ % " have to be done keeping z = const.

—Res,—g dz

Let us recall that the 2D Toda equation is the differential difference equation
O, — ﬁgun = eln+l — 2eUn 4 eUnt, (10)

In this case we have two spatial variables: a continuous variable y and a discrete one
n € Z. The 141 reduction 9,u, = 0 of (2.20) gives the classical Toda lattice

A 1— —qn—1 _
G = eIt —en™in=1 gy, = dn+1 — 4n

i.e., an infinite system of points on the line with exponential interaction of the nearest
neighbors. The dispersionless limit is the PDE

Uty — Uyy = (eu)xx (11)



for the function v = u(z,y,t) obtained by interpolating

Un(ya t) = U(E n,y, t)

rescaling
yr— ey, tr— et

and then setting e — 0.

Following K.Ueno and K.Takasaki [58], the 2D Toda equation can be embedded
into the 2D Toda hierarchy. The dispersionless limit of this hierarchy was introduced
by K. Takasaki ant T. Takebe [55]. Let A(p), A(p) be two formal power series in p~!, p
defined by

Ap) = > wp*

k<1

Ap) = Z ugp"

kE>—1

where u; = 1,4_1 # 0. The dispersionless 2D Toda hierarchy is described by the
following set of Lax equations:

O A= {An A}, O A= {B..\}
O A= {A, A}, O A= {Ba, A}

Where Ay (p) := (\"(p))<0 and By(p) := (A"(p)) >0, while {f,g} := pE£ 32 — pE L is
the canonical Poisson bracket.

In particular the coefficient
u(x) = logti—1(x)

viewed as a function of t = s; — 51, y = s1 + 51, satisfies the dispersionless Toda
equation.

The 2D Toda hierarchy owns all usual properties of 141 systems: the flows com-
mute pairwise, and admit a bihamiltonian description provided by G. Carlet [11]. These
equations have been extensively studied [39, 41, 50, 56, 62] after the discovery, due to
M.Mineev-Weinstein, P.B.Wiegmann and A.Zabrodin [51, 60] of a remarkable connec-
tion between the dispersionless 2D Toda hierarchy and the theory of conformal maps.

In [8, 42] it was shown that the logarithm of the tau-function 7(t,t) of any solution
to the dispersionless 2D Toda hierarchy satisfies WDVV equation. This gives solutions
to WDVV depending on an infinite number of variables, however, so far no one proved
that there is a Frobenius manifold structure related to these solutions. In particular,
from a Frobenius manifold viewpoint, the higher times t,,t, for n > 0 are not primary
flows, i.e. flows which correspond to variables on the Frobenius manifold. These flows
appear in the principal hierarchy, but the solution we seek must be defined on a set
of new flows, which are the ones we present in Theorem 0.3. Let us remark that a



particular tau-function admits an elegant realization on the space of simply connected
plane domains bounded by simple analytic contours assuming the possibility to locally
parametrize the domains by their exterior harmonic moments (see also [56]). Such an
assumption has been rigorously justified in [35] for the class of polynomial boundary
curves in which case all harmonic moments but a finite number are equal to zero. It is
clear that the two WDV'V solutions - the one proposed by Krichever and the one we
propose - are defined on different spaces. A connection between our solution of WDVV
given in Theorem 0.2 and the one of [8, 42| has to be clarified yet. In particular,
extending our solution to all the hiegher times of the principal hierarchy and then
restricting it to the classical 2D Toda times, we should get, according to Krichever,
another solution of WDVV equations. We remark that, to our best knowledge, this
new solution of WDVYV is not the potential of a Frobenius manifold. Nevertheless, it
would be interesting to understand if also other restrictions give solutions of WDVV
equations, and if these solutions are potentials of Frobenius manifolds.

One novelty in our construction of the infinite dimensional Frobenius manifold as-
sociated with the 2D Toda hierarchy is that the symbols A, A are no more formal power
series, but a pair of analytic functions which are both defined in a neighborhood of
|z| = 1. Let us point that this assumption is fundamental in our construction, as it
becomes evident when we give the Lax formulation of the primary flows associated to

Mspr:
Theorem 0.3 The primary flows of the principal hierarchy associated to Mopr have
the following Lax form

OA(z) 1 ON(2) 1

ata,O = a-+1 {wa+1(2)<07/\(2)}7 875“70 = _Oz+ 1 {wa+1(2)>0,5\(2)}
a€l, a#F-1,
(12)

ON(2) { ( w(z)> OX(z) w(z) <

— = log +logz, A (2) ¢, —= = — log ,A(2)
ot—1.0 z <0 ot~ 1,0 ~ -

0o _ o
otv0 9z

__9

otu0 051

The function w®*(2) = (A + A\)*"1(2) has no meaning at the formal level, but it is
well defined as product of functions holomorphic in a neighborhood of S!.

Another difference is with respect to the widely accepted scheme of [15], which sug-
gests to use the symbol of the Lax operator as the “Landau — Ginsburg superpotential”
in order to construct the Frobenius manifold (also known as the small phase space of
the two-dimensional topological field theory). For the 2D Toda case one has to deal
with a pair of “Landau — Ginsburg superpotentials” treating them on equal footing.

The second main result is that, starting from our infinite dimensional Frobenius
manifold, we were able to construct a new integrable hierarchy which extends 2D Toda.



Theorem 0.4 The following Hamiltonian densities:

A+ N () (A= NP dz .
ip = = — —1,p=> 1
0 é Tl oyl . dFLp=0 (13)
Mz) P+ @z
Oup = —_— =20 14
Az)P*D) gz
0 = —_—t >0 15
w o= P (15)

define a set of mutually commuting Hamiltonians with respect to the bihamiltonain
structure induced by Mopr. The resulting integrable system is an extension of the
2D-Toda hierarchy.

In [1, 2] M.Adler and P. van Moerbeke proposed an extension of the 2D Toda
hierarchy by adding the flows with the Lax representation of the form

oL oL

= = — [P, L 16
83@']‘ [ =05 ] 5 881] [ <0 ] ( )
where L, L are the Lax operators of the 2D Toda hierarchy, P is an operator defined
by o

P=L'L7, i,7>0, (17)

while P>y and P are the positive and negative part of the operator (see Definitions
2.4). They argued that these flows, if well-defined, should commute pairwise. Note that
the dispersionless limits of these flows make sense on our infinite dimensional Frobenius
manifold since the products A(z)M (z) are well defined for all nonnegative integers i,
j. One can check that all these dispersionless flows are linear combinations of the flows
of the principal hierarchy associated with the Frobenius manifold Mspr.

Outline of the thesis. The first chapter is a brief review on Frobenius manifolds
and integrable systems. In the second chapter we recall the construction of the bi-
hamiltonian structure for the 2D Toda hierarchy using R-matrix theory. Although the
procedure is the same as in [11], a new R-matrix is proposed to provide a new bihamil-
tonian structure in the dispersionless limit. In the third chapter the Frobenius manifold
Mspr is defined. We provide explicit formulae for the 3-point correlator function and
the intersection form. Moreover, we prove that Mspr is semi simple by defining the
canonical coordinates. The last chapter is devoted to the principal hierarchy.



Chapter 1

Frobenius manifolds and
integrable systems

1.1 What is a Frobenius manifold?

Definition 1.1 A Frobenius structure (M,n,-, e, E) of charge d on a manifold M is
given by:

o A non degenerate symmetric (0,2) tensor' n. We require ) to be flat in the usual
metric sense (vanishing of the curvature tensor).

e An associative, commutative algebra structure with unity (T M, -) over the tangent
space. Let ¢ be the 3-tensor defined by c(z,y, z) := n(z,y-2) forz,y,z in TM. We
require ¢ to be symmetric in x,y, z, and Vyc(z,y, z) to be symmetric in x,y, z, w.

e A covariantly constant vector field e, which is the unity of the algebra structure.

o An affine vector field E, i.e. VVE =0, called the Euler vector field. The FEuler
vector field acts conformally on the structure coefficients of the product and the
metric:

[E,z-y]—[E,x]-y—z-[EBy] = x-y
E<z,y>-<[Ex],y>—<uz/[Ey> = (2-d) <z,y>

The symmetry of ¢ is equivalent to the requirement that 7 is invariant with respect
to the product: n(a - b,c) = n(a,b- c) for every a,b,c € TM. For every t € M we have
that (T¢M,-,n) is a Frobenius algebra: a finite dimensional associative unital algebra
equipped with a symmetric non degenerate invariant bilinear form.

Let {t*},c; be a set of local flat coordinates. The requirement that Ve is a sym-
metric tensor implies that locally c, 5, = VoaVgV,F. The function F' is called the

We will refer to it as a metric, although we don’t require 7 to be positive definite.



potential of the Frobenius manifold. In the flat coordinates t*, the associativity equa-
tions for the structure coefficients of the algebra give the following set of non linear
PDEs for F:
#F  ,, F OF ,  &F
I N T o T To T T E T e T R T

These are the celebrated WDVV equations [25].

avﬂar}/)éel (1'1)

Theorem 1.2 A Frobenius manifold structure is locally equivalent to the existence of
a potential F' satisfying the WDVV equations and the two properties:
o)

Normalization: Fy ), = N, where 571 = € is a marked coordinate

Conformal structure: LgF = (3 — d)F + (quadratic terms)

WDVYV equations firstly appeared in the physics literature as a set of equations
to describe the partition function F(t) of a 2D TCFT (topological conformal field
theory) together with its deformations preserving topological invariance [61]. Following
the axiomatic formulation of a TFT (topological field theory) given by M.F. Atiyah
[5], one can establish an equivalence of categories between 2D TFT and commutative
Frobenius algebras [44]. For any TCFT one can construct a canonical moduli space of
deformations parametrized by the coupling constants t = (%, A .) of the theory.
The function F(t) is the partition function of the theory. In this framework, one can
think of a Frobenius manifold as a moduli space of 2D topological field theories. M is
the space of parameters of the model, and for every fixed t € M the Frobenius algebra
(T¢M, -, n) describes the corresponding perturbation of the theory.

1.2 From Frobenius Manifolds to Integrable Hierarchies

In this section we show how to associate an integrable system to a given Frobenius
manifold. Loosely speaking, an integrable system is an infinite set of compatible PDEs
of evolutionary type. We will construct this set on the formal loop space of the Frobe-
nius manifold. The standard reference here is the paper of B. Dubrovin and Y. Zhang
- Normal forms of integrable PDEs, Frobenius manifolds and Gromov — Witten invari-
ants [28], but we also invite the reader interested in the formal loop space definition, or
more generally in the algebraic approach to integrable systems to refer to the excellent
book of L.A. Dickey - Soliton Equations and Hamiltonian Systems - [14].

1.2.1 Formal loop spaces

Definition 1.3 Let n € N. The ring of differential polynomials in the variables u® for
i=1,...,n is the ring of polynomials A in the variables ul,, where i = 1,...,n and
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m € N, m > 1 with coefficients in the algebra of smooth functions in the variables u’ for

1 =1,...,n. This ring has a natural differential 9, which is defined on the generators
as
Or: A A
v (1.2)
U, u(m—i—l)

and extends to the whole ring A via Leibniz rule.

The variable u' 1s the formal m-th derivative of u’. For this reason, for small values of
m the variables u!, are also denoted with the alternative notation u* := uo, ul

7
ul,, = ub and so on.

— “1’

Definition 1.4 A vector field 9; is a derivation of A which commutes with 0.

We will refer to a vector field also as a PDE of evolutionary type. A vector field is
determined by a set of n differential polynomials P’ € A, where i = 1,...,n. These
polynomials describe the evolution with respect to a formal time variable ¢ of the

variables u’:
o' = P'(u ud, ul

T e t)
Since the derivation in ¢t commutes with the derivation in z we have that:
hence given an element Q € A we have that:
m 7,
20=3 TP 22 wgea

i=1 m>0

Two vector fields 05 and 0; commute when 0,0,u* = 0,;0su’ for i = 1,...,n.

We define the formal integration as the cokernel of the map 9., hence

/h(u ul,ul .. )d

is just the equivalence class of elements in A which differ by a total derivative.

Definition 1.5 Let Ay := A0, A. We define the formal loop space L(M) of the
manifold M = {uz} to be the ring:

F=MoAPoANCa... (1.3)

An element in F is also called a local functional. Let us explain briefly how to inter-
pret F as a ring of functionals of a loop space. A loop space of a manifold M is a
space of maps from the unit circle S' to M. Usually the maps are required to have a
certain regularity, like being continuous, smooth, etc. A point of the loop space will
be represented by a set of functions u;(x), where z is the independent variable on the

11



unit circle. Given a differential polynomial P € A we can evaluate it in u’(x) and then
integrate the resulting function to get a scalar. In this way, every differential polyno-
mial defines a functional on the loop space, but clearly polynomials differing by a total
derivative give the same functional, hence we have to look at equivalence classes. The
tensor powers A8® are needed just to complete Ay to a ring structure (i.e. to define
multiplication of functionals).

Suppose we have a system of PDEs of evolutionary type, i.e. of vector fields. Each
vector field describes the evolution with respect to a formal “time variable” ¢. By
definition, a vector field 0; commutes with J,, hence 9; induces a PDE of evolutionary
type on Ay by:

Gt/h(ui,u;,uﬁw,...)da; :z/@th(ui,u;,uix,...)dx

A Hamiltonian structure for a system of PDEs is a Poisson bracket { , } defined
on the space F such that each flow can be written in the form 0 @' = {Hn,ai},
where @! := i u'dz. The local functional H,, are called the Hamiltonians of the flows,
while the differential polynomials H,, inducing them are the Hamiltonian densities. A
bihamiltonian structure is the data of two Poisson structures which are compatible, i.e.
{ . h=1{ ., }y—=A{ , } isaPoisson bracket for every X € C.

Given a system of PDEs of evolutionary type, one can compute its dispersionless
limit to obtain an auxiliary system of quasilinear PDEs. This system is usually easier to
study, and gives information on the behavior of the solutions of the original dispersive
system. The intuitive idea is to replace t +— €t,x — ex and then take the limit ¢ — 0.
Note that one can perform the limit procedure to all the machinery introduced so
far (local functionals, Hamiltonian structures,...). The algebraic way to do this is to
extend the above theory to the ring of formal power series A [[¢]] (see [28] for details).

1.2.2 The Principal hierarchy of a Frobenius manifold

Given a n-dimensional Frobenius Manifold M, the so called principal hierarchy is a
dispersionless bihamiltonian integrable sytem on the formal loop space? £(M), i.e. an
infinite system of compatible PDEs of evolutionary type possesing a bihamiltonian
structure.

We first give the bihamiltonian structure. Given a flat contravariant metric g over
M with Christoffel symbols I';” one can define a Poisson bracket of Dubrovin-Novikov
type over L(M):

o ) - : 1)
{P,Q} = 5uZ](D:L') {ul(x),uj (y)} 5uj?y) dy

(1.4)

where: {u'(z),u/(y)} = ¢"d'(x — y) + I‘Z’juké(az — y), while % is the (formal)

variational derivative. The bihamiltonian structure of the principal hierarchy is given

2We suppose here to have a chart of global local coordinates «*, which is actually the case for many
classes of Frobenius manifolds. Clearly the construction can be generalized to the general case

12



by two contravariant flat metrics. The first one is just the dual of 5 on the cotangent
space. The second, called the intersection form, is defined by ¢/ = Ekcz’J. One can
prove that the two induced Poisson structures are compatible (details can be found in
[17]).

To construct the Hamiltonian densities we have to introduce the deformed flat
connection. This is a contravariant connection defined on 7*TM, where @ : M X
CP! — M, depending on a complex parameter x. Let V be the operator defined by

2—-d
V.—T—VE.

This is an antisymmetric operator on TM with respect to 1. Let here & be the multi-
plication by F operator. The deformed flat connection is defined by

(@,@)uv = Vuw+kKu-v

~ 1
(VH> LU = O +U.v— =V
4 K
dr
A flat section is a function f(v,x) € C®°(M x CP') such that Vdf(v,x) = 0. The
basis of first integrals {1} is constructed by taking the power series expansion in the
deformation parameter « of the analytic part Ou(k) = > ;5 fa kK" of a basis of flat

sections vy (k), for a = 1,...,n. In a system of flat coordinates v® the resulting system
of differential equations for the first integrals {6, } is:

O\, 0ubayp = K&Ciuayem(p_l) p>0 (1.5)

9(1,0 = Vg = na,ﬁvﬁ (1'6)

with the additional constraint for the matrix © (k) := n™"0,03(k) given by:
k0O (k) + [O(k), V] = kUO(K) — O(k)R(K) (1.7)

here R(k) = ) -0 RykF is a polynomial in & with coefficients in the constant matrices
ring.

The Hamiltonians

Hop = / B (v()) da
Sl

commute pairwise with respect to both the Poisson structures associated with the flat
pencil of metrics on M. These Hamiltonians satisfy the following recursion relations
with respect to the bihamiltonian structure:

{ Hap-1}ty = Z Rgiq {- Hsqeh p=0 (1.8)
0<q<p
where Ry :=p+V + %, R} :=R,_,.

The Hamiltonians H, _; are Casimirs of the first Poisson structure while the Hamil-
tonians H, o generate the primary flows. A simple computation shows that these flows
can be written in terms of the structure constants of the Frobenius algebra:

ovY - P
szczg(”)a, y=1,...,n (1.9)
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Many integrable systems admit a reformulation in terms of a unique equation, called
the Hirota equation [13]. The solutions of this auxiliary differential equation are called
T functions, and they allow to give a solution of the whole integrable hierarchy in terms
of a single function. More precisely one can define the functions u!(x,t) in terms of
logarithmic derivatives of the 7 function, and these functions u’ will satisfy all the
equations of the hierarchy. Among the 7 functions of the principal hierarchy, the one
selected by the so called topological solution is of particular interest. One can prove
that log 7 restricted to the primary times ¢, once the primary times are identified
with the corresponding flat coordinates, coincides with the potential of the Frobenius
manifold under consideration (see for instance [24, 28]).
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Chapter 2

2D Toda Hierarchy

The two dimensional Toda hierarchy is an integrable system of differential-difference
equations, i.e. a system of equations for a set of variables uy, 4; depending on a discrete
parameter n and a set of continuous variables s’,5'. The standard way to describe
the flows of the hierarchy is with the Lax formulation. In order to do this one has
to introduce an appropriate algebra of difference operators D. We briefly recall its
definition, essentially following that of U. Kimio and K. Takasaki, who introduced it in
[58].

One can define a bihamiltonian structure for the 2D Toda hierarchy using the
method of R-matrix theory. The R matrix theory techniques for integrable systems
were mainly developed by Semenov-Tian-Shansky [53], and applied to the 2D Toda
case by G. Carlet [11]. Basically, given an endomorphism R : D — D with certain
properties we can construct two compatible Poisson brackets and relate them to the
Lax formalism.

The construction we expose here is very similar to the one done by G. Carlet:
we first introduce an algebra splitting, then the associated R- matrix, and finally we
compute the two Poisson brackets. What changes in our construction is the algebra
structure of the space of difference operators. We define a new product which differs
from the usual one used in the litterature (like for example in [1], [2]) for a sign in
the second component (see Definition 2.1). This sign change modifies the final formula
of the second Poisson bracket that one gets in [11]. Remarkably, the hint that it was
possible to define this new R — matriz came from the Frobenius manifold Mspp. The
advantage in constructing this R matrix (when actually we already had the Poisson
structures!) is twofold. We don’t need anymore to prove compatibility, since this
is guaranteed from the general theory, and moreover we can write the bihamiltonian
structure at the dispersive level.

15



2.1 Dispersive and dispersionless 20D Toda Hierarchy

Let F := CZ be the space of maps defined on the integer lattice with values in C. We
define the shift operator A : FF — F:

(Af)(n) = f(n+1) VfeF

Definition 2.1 We introduce the following associative unital algebras of formal power
series in A= and A with coefficients in F':

A = {Z arA¥ | ay € F, nEZ} (2.1)

k=—o00
“+00
B = {ZakAkMkeF, nEZ} (2.2)
k=n
We endow A with the standard algebra structure, i.e.
m n sup(m,n)
S A+ DT AT i= D (ap + bp)A”
k=—00 k=—o00 k=—o00
m n m-+n
S ah DT A = Y () byt
k=—00 k=—00 k=—oco i+j=k

while in B we keep the same addition rule, and change the product:
+oo

+o0 +o0
Z akAk . Z bkAk = Z ( Z aibj)Ak
k=m k=n

k=m+n i+j=k

Clearly the identity of A is 1, while the identity of B is —1. Elements in 4 and B are
usually called difference operators, note however that the action of a difference operator
A € A on a function f € F is not well defined in general.

One can easily check that these algebras are not commutative, hence we can give
them a non trivial Lie algebra structure using the bracket:

[A,B]:=A-B—B-A (2.3)
We introduce the subalgebras:
A>0 = {Z akAk ’ ar € F, ne€ Z} (2.4)
k=0
—1
Ao = { Z akAk | ar € F, ne Z} (25)
k=—00
+oo
B)O = { Zakl\k ’ ar € F, ne Z} (2.6)
k=0
-1
B<0 = { Z (]JkAk | ar € F, nc Z} (27)
k=n
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Given an element L € A, we will denote respectively with L>y and L.y the projection
of L on Axp and A.y. We will use the same notation for elements in B.

Definition 2.2
D=AdB (2.8)

We are ready to recall the Lax formulation of the 2D Toda hierarchy:

Definition 2.3 Let (L, L) € D such that:

L = Aftug+u AV Fu oA 24, (2.9)
(2.10)
L = ﬂ_lA_l—i-ﬂg—l-ﬂlA—l—agAQ—i-.... (211)

where we require that u—1 # 0. The 2D hierarchy is the set of evolutionary equations
in the times {sy, Ek},@l for the functions uy, U

oL oL =
878].3 - [Ak7L] ’ 878].3 = [Ak’aL}
(2.12)
oL oL -
85]@ [ ks ] ) agk [ ks ]

where:

Ay = (L)% Br:=L"e VYEk>1

Theorem 2.4 The 2D Toda Hierarchy is equivalent to the system of equations of the
Zakharov-Shabat type:

8§kAl - GslBk + [Al, Bk] =0 (214)
02, By — 05, By + (B, By = 0 (2.15)
for k,1 > 0.
Proof See reference [58] 0

By taking the equation 2.14 with £ =1 = 1 we get the equations:

Opti_1(n) = ua_1(n)(up(n) —ug(n — 1)) (2.16)
Oyup(n) = u_1(n) —u_i(n+1) (2.17)

where we have relabeled the time variables x = s1, y = 51. Since u_; # 0 we can
rewrite the system using the variable u(n) := logu_;:

Oru(n) = wo(n) —up(n —1) (2.18)
dyup(n) = vl — eulntD) (2.19)
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Finally, by writing the compatibility condition for 9,0, we get the 2D Toda equation:
D 0yu(n) = vl — eulntl) _ guln=1) 4 putn) — _ A guln) (2.20)

where A is the discrete Laplace operator ! on the lattice Z.

The dispersionless limit of the 2D Toda hierarchy is an integrable system of quasi-
linear PDEs of evolutionary type which can be obtained from the 2D Toda hierachy
performing a certain limit procedure. This system was introduced by K. Takasaki and
T. Takebe [55], and then extensively studied after the discovery, due to M.Mineev-
Weinstein, P.B.Wiegmann and A.Zabrodin [51, 60] of a remarkable connection between
the dispersionless 2D Toda hierarchy and the theory of conformal maps.

To perform the dispersionless limit we have to replace difference operators with
their symbols. Given a difference operator A := Y ay(n)A¥ its symbol is the formal
function in the z variable A := " ay(z)2*. The coefficients ay(z) are functions in the
continuous variable z obtained by interpolating ax(n): first we define ag(e;n) to be a
smooth function such that ax(e;en) := ax(n), and then we take the limit € — 0. Also
the shift operator has to be replaced with the e-shift operator €. One can easily
prove then that the limit of the Lie bracket gives:

% A, B] — {A, B} (2.21)

where A, B are the symbols of A and B, while the curly brackets are the canonical
Poisson brackets in the variables log(z) and =

{A, B} := 20,40, B — 20,80, A (2.22)

Definition 2.5 Let A(z) and \(2) be two formal power series in the variables z=* and
z of type:

A = z4ugtu1z tdugz 4. .. (2.23)

(2.24)

AN = Gz 4 ag+ s+ a2+ ... (2.25)

The dispersionless 2D Toda hierarchy is the set of evolutionary equations in the times
{8k: Sk t>q for the functions ug(z), w(x)

oA O\ <
aisk - {'Aka)‘}a 87816 - {A/ﬁ)\}

(2.26)
oA O\

6751@ = {Bk7>\}7 Tgk = {Bkh)‘}

where:

Api=(M)so Bei=(MWe  VEk>1

!Given a function ¢ : Z — C the discrete Laplace operator of ¢ is defined as (Ap)(n) := p(n +
1) — p(n) + o(n — 1) — p(n) for n € Z.
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2.2 R-matrix theory and bihamiltonian structure

Let us introduce the R-matrix theory that we will use to define a new bihamiltonian
structure for the dispersionless 2D Toda hierarchy. A detailed exposition of the theory
we recall here can be found in G. Carlet’s Ph.D. thesis [9]. We should stress that,
although our construction is very similar to the one presented by G. Carlet, the bi-
hamiltonian structure we get differs from the one given in [9] (some signs are changed
in the formulae for second Poisson bracket). We were able to obtain this new bihamil-
tonian structure by changing the algebra structure on the space of Lax operators. The
reason why we needed to do this modification is that this new bihamiltonian structure
is naturally selected by the Frobenius manifold we will define in the next chapter. In
particular, the dispersionless limit of the second Poisson structure is determined by the
potential and the Euler vector field of the Frobenius manifold.

Let G be a Lie algebra. An endomorphism R : G — G is called an R-matrix if the
bracket
(X, Y]p = [R(X),Y] +[X, R(Y)] (2.27)

is a Lie bracket. A sufficient condition for R to be an R-matrix is that R satisfies the
modified Yang-Baxter equation:

[R(X), R(Y)] = R([X,Y]p) = - [X,Y] (2.28)

Let G1, G2 be two subalgebras of G such that G = G1®Go, then the difference R := w1 —m9
of the projectors on the subalgebras is an R-matrix for G.

Let A be an associative algebra with a symmetric non degenerate trace-form Tr :
A — C. We can identify A with A* using the invariant inner product:

(X,Y) :=Tr(XY) VX, Y€ A (2.29)
Let R be an endomorphism of .A. We can define on C*°(A) the brackets:

{fi. f211 = (L, dAl, R(df2)) — ([L, dfs], R(df1)) (2.30)
{/1, fa}s (L, dfr], R(Ldfa + dfaL)) — ([L, dfa] , R(Ldfy + df: L))~ (2.31)

Theorem 2.6 Let R: A— A and A:= 3(R — R*) (the skew symmetric part of R)
satisfy the modified Yang-Baaxter equation, then the two brackets { , },, {, }, defined
i 2.30 are two compatible Poisson brackets.

The Poisson tensors corresponding to the brackets 2.30 are defined by:

{f1, f2}; (X) =: (dfy, Pi(X)df2) (2.32)

and are explicitly given by:
PXOd = = (L RG]~ R((L,df) (233)
Py(X)df = —|[L,R(Ldf +dfL)]— LR*([L,df]) — R*(|L,df])L (2.34)
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Going back to our specific case, we introduce the following subalgebras of D:

D = {(X,-X)eD | Xe ANB} (2.35)
Dy = {(X, Y) eD | XeAyy Y€ B}o} (2.36)
and the projectors:
Ty . D_ — B Dl B (2 37)
(X, X) +— (Xz0— X<0,— X0+ X<0) '
Ty : D — Dy (2.38)

(X, X) — (Xco+ Xco, X0+ X>0)

Clearly D = D; @ Ds, hence the difference of the projectors 2.37 gives the following
R-matrix:
R(X,X) = (Xs0— X0 —2Xc0, Xco — X0 — 2X>0) (2.39)

By construction, R satisfies the modified Yang—Baxter equation. One can prove that
also the skew symmetric part of R satisfies the Yang—Baxter equation, so we have two
Poisson brackets. At this point, one has to do a Dirac reduction of the brackets on the
space of Lax operators (i.e. on the affine subspace of elements (L, L) described in 2.9)
and then compute the dispersionless limit of this two brackets. What we get are two
compatible Poisson brackets of Dubrovin-Novikov type with Poisson tensors given by:

Py (@) = ({/\7, (2w — 22)_} — ({\, 2w} + {X: 20}) <0, (2.40)
_{)‘7 (Zw - Z‘D)-‘r} - ({)‘7 Zw} + {)‘7 Z(D})>0)

Py(@) = ({\ (2Aw+220)-} — A({A, 2w} + {X, 20}) <0 + A0, (2.41)
—{X (2A& + 22w) 4} + AN, 2w}t + {A, 2@}) 50 + 2Az00).

The function ¢ is given by

1 _
= — Az Aw)dz, 2.42
21 J)2 =1 (Z v w) : ( )

but only its z-derivative actually enters the formulas above

1
Yoz = 21 |z|:1

({X, 2w} + {A, z@})%. (2.43)

In the next chapter, we will introduce a Frobenius manifold structure on the space of
Lax symbols of 2D Toda (see Theorem 3.90). In the previous chapter, we have recalled
how, given a Frobenius manifold, one can construct a (dispersionless) bihamiltonian
integrable hierarchy on its loop space. In the last chapter of this thesis we will prove
that the bihamiltonian strucutre given in 2.40, 2.41 coincides with the one induced by
our Frobenius manifold structure (see Proposition 4.1).
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Chapter 3

2D Toda Frobenius manifold

In this chapter we state and prove the main result of this thesis: the construction
of Mspr, the first example of infinite dimensional Frobenius manifold. We begin by
defining an appropriate functional space My, this space could be interpreted as the
space of holomorphic Lax symbols of the 2D Toda hierarchy. Basically, the idea is to
substitute the formal power series A, A introduced in [55] with a pair of holomorphic
functions with simple poles at oo and 0 defined in a neighborhood of S'. Dealing with
functions rather than formal power series allow us to combine together these two objects
to define new functions (like for example (A + \)") which are needed in the definition of
the Frobenius manifold. Once a suitable space is defined, we give the Frobenius algebra
structure on the tangent space, and finally, we prove that the 3-point correlator function
components can be integrated to a potential. We conclude the chapter by proving semi
semplicity of the Frobenius manifold and discussing some interesting reductions.

3.1 The manifolds M and M,

Let S! be the unit circle |z| = 1 on the complex z-plane. Denote:

Dy = {z€CP'||z| <1}
Dy = {z€CP'||z| >1}

the inner and outer parts of S' on the Riemann sphere.

We recall that a function on the punctured disk Dy \ {0} is holomorphic if it is the
restriction of a holomorphic function defined on 0 < |z| < 1+ p for some positive p; and
similarly a function is holomorphic on Dy, \ {00} if it is the restriction of a holomorphic
function on |z| > 1 — p, for some positive p.

21



Definition 3.1 We introduce the following spaces of meromorphic functions:

H(Dgy) := {holomorphic functions on Do\ {0} with a simple pole

at 0, and non vanishing residue} (3.3)
H(Doo) := {holomorphic functions on Dy \ {o0} with a simple pole

at 0o, and residue equal to 1} (3.4)
H(Do) := {holomorphic functions on Dq \ {0} with a simple pole

at 0, or regular at 0} (3.5)
H(Ds) := {holomorphic functions on Do} (3.6)

Let f(z) be a holomorphic function defined in a neighborhood of |z| = 1. Clearly
we can compute the Fourier expansion:

=D "
ne”

We use the notations (f);, and (f); to denote the projections:

n z* ¢C*FQ)
sk nék fnz omi f oy €z ¢ (3.7)
_ 0 Zk—i—l C—k—lf(o
- n<k b= 2 7I§z|>lc CTdC 3

for a given integer k. It is worth to observe the following identity that will be used in
subsequent calculations:

Lemma 3.2 Given two holomorphic functions f(z), g(z) defined on a neighborhood of
|z| =1, and an integer k € Z , we have that:

F 1) 05 2= § D)< 9(2) a2 (3.9)
Proof The identity follows from the fact that:

5 %f > fig

i jJET i+j=—1

where f(z) =Y ,c5 fi7', 9(z) = diez g;#’. The proof of 3.9 is now straightforward:

2mj{f okdz= > figi=

i+j=—1, j=k

- Y fig= f eeng(2) dz

i+tj=—1, i<—(k+1)

(3.10)
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Note that a function A € H(Dx) is determined by its power series expansion at oo:
U—1

Mz)=z+u+—+... atoo; (3.11)
z

in an analogous way, a function A € H(Dy) is determined by its power series expansion
at O: _
< U—
Az)= — +ag+az+... ato. (3.12)
z

Definition 3.3 (u,u-coordinates) Let uy, for k <0, be the linear functional:

Uk - H(Doo) — C
Y — ﬁ f}\(z)z—(k—i-l) dz (3.13)
and ug, for 1 = —1, be the linear functional:
'le : H(Do) e C
Ao L A=) gz (3.14)
Definition 3.4 We define the infinite dimensional manifold M to be the space:
M :=H(Do) ® H(Dy). (3.15)

endowed with the set of (global) coordinates U := {uk,ﬂl} given in Definition 3.3.

Remark 3.5 In this thesis bar never stands for complex conjugation unless the opposite
is explicitly stated, hence for example ug is not the conjugate of ug. The choice of this
notation is in agreement with the literature on the 2D Toda Hierarchy, where A\(z) and
M(2) are usually used to denote the two Lax symbols of the hierarchy.

Let A = (A\,A) € M. The tangent space T 5 M is isomorphic to the direct sum:
T;M = H(Dso) & H(Do). (3.16)

identifying first order linear differential operators with the derivatives of the functions
A(2), M(z): B _
0+ (0X(2),0\(z)) € H(Dso) ® H(Do) (3.17)

(the differentiation with z = const). Similarly, the cotangent space is identified with
TiM = H(Do) ® H(Doo). (3.18)

The duality between the tangent and cotangent spaces is established by the residue
pairing:
1

o a(2)w(z) + a(2)@(2)] dz, (3.19)
T J|z|=1

<d))é‘> =
where & = (o, @) € T{M, 0 = (w,0) € T; M.
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Definition 3.6 There is a natural basis on T M which is given by

0

ouk = (z%,0)

0
ﬁ = (07 Zl)? (320)

where k <0, 1 > —1. The pairing 3.19 induces a dual basis on T;M

duf = (27D 0y dal = (0,2~ D). (3.21)

We introduce another set of 1-forms. This is not a basis, but a set of generators for
the cotangent space that will be useful in computations.

Definition 3.7 Let L := {d)\(p),dj\(p)}pesl, where:

(dA(p), &) = a(p), (dA(p),&) =a(p), &= (x,a)e T3M. (3.22)

Lemma 3.8 Any covector © = (w(z),w(z)) can be represented as a linear combination

of elements in L:
b= b (wp)dAp) + 2(p)dAR)) .

27 Jpl=1

Proof This is a direct application of Cauchy integral formula, and of the realization of
the covectors in £ as elements of the space H(Dy) & H(Dwo)

dA(p):(p ! ,0>, d)\(p):(O,z ! ) (3.23)

2p—z bpz—p

When looking at these formulae, the reader should keep in mind that p 1 , as function
1

in the z variable, is defined on Dy, In the first case,
the power series expansion in z is determined by the inequivalence |p[ > |z], ie.

=> pra it (3.24)
Zp—z n<0

while in the second one we have |z| > |p|, hence:

Z phz () (3.25)

n>—1

pz—p

With these power series expansion formulae 3.23 can be easily proved, for instance:

1 p 1
dA A) = — -
(AN(p), ) = 5 ‘lfnazp_z

7{ o g — o) (3.26)
=t

dz =

n<0
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We end this section by introducing the manifold My € M. In the next session
we will define an algebra structure over T*M and a contravariant metric n which is
invariant with respect to the product. In order to have a Frobenius algebra structure
we need 7 to be non degenerate, and we will prove that this happens when we restrict
to M(].

Definition 3.9 Given a point (A, A) € M, let w(z) : St — C be defined by w(z) :=
A(z) + AN(z). We set My to be:

My :={(\,A) € M | w(2) is injective, windg(w(z)) =1} (3.27)

where windg(w(z)) is the winding number of w(z) around 0.

Note that, according to Definition 3.3, both A and X are defined on an annular neigh-
borhood of 1 — p < |z] < 1+ p of the unit circle S*, hence w(z) is a well defined
holomorphic map. This map describes a non-self intersecting positively oriented closed
curve encircling the origin w = 0 that we denote I' := Im(w). We recall that a holo-
morphic map f defined on a domain D is said to be univalent if it is injective over
D. One can prove that the derivative of a univalent map is never 0, the map is always
invertible, and the inverse map is also holomorphic [29].

3.2 Frobenius algebra structure on T M,

We begin by introducing a Frobenius algebra! structure on the cotangent space T* M.
Our ultimate goal is to dualize this construction to the tangent space to define the
Frobenius algebra structure of the Frobenius manifold Mspr. The reader might won-
der why we define this structure starting from cotangent space. The reason is that the
product admits a very simple formulation on the cotangent space in terms of the gen-
erators dA(p), dA\(p). We will use this formulation to prove associativity and invariance
of the metric n. In order to do certain computations, it’s worth to introduce another
representation of these geometric structures in terms of generating functions. For in-
stance, this formulation is useful to compute the 3-point correlator function. Finally,
we will prove flatness of the metric by giving a set of local flat coordinates. These
coordinates will be the one we will use in the next session to describe the full Frobenius
Manifold structure.

Suppose we have defined a (1,2)-tensor on M. The components will be functions
on M labeled by three indices which can take value in two different infinite sets:

SRS K
C C C C
k > k > k> k >

k ok 3.28
G dd G (3.28)
k k>’ k k-

!Note that here we are relaxing the standard definition of Frobenius algebra, since obviously can’t
require anymore the algebra to be finite dimensional.
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The corresponding generating functions will be a finite set of functions in three vari-
ables, one for each index, obtained by the following formulae:

E c Jxly 5 k+1)’ Cg,y = E c 7.7ny Py (k+1)? (329)
$,j, k<0 Gk<0i>—1

and so on. The summation of the index is done over the appropriate set, while we use
the convention to multiply the i —th component to z* for higher indices, and to (D)
for lower indices. In this way an infinite summation over an index can be replaced by
a simple contour integral:

S (> Gl d) —2}{ g da:—i—j{ IVdzdz  (3.30)

J,k<0

Definition 3.10 Let H(j) : Z — {0,1} be the discrete Heaviside function, i.e.
H(j) =1 forj >0 and H(j) = 0 for j < 0. We define a symmetric bilinear form n
and a multiplication on the cotangent space T’;\M by:

g = (i j)ui (3.31)
n = (H(=j) = 1) (i + j)uir; — (i + J)Uitj (3.32)
n = (H(=i) = 1) (@ fuigy = 0+ )iy (3.33)
n? = (H(=1) + H(=j) = 1) (i + j)ti, (3.34)
&l = (A-Hk—i)—Hk—)HA+k—i—7)(i+7—Euijr (3.35)
e = —Hk—)H(i+7—k+1)(i+j — k)i (3.36)
ad = H(k+1—i—)H(G—k—1)(i+j — k)uisjn (3.37)
o= (L= H(k—i)~H(k— ) HGi+j —k+1)(i+j — k)Gjp (3.38)
C%E — c%j -0 (3.39)
One can easily compute the corresponding generating functions
pq
= ) - X)) (3.40)
— pq —
Pl = H(A’(p) +X(q)) (3.41)
— pq —
= = (V) + X)) (3.42)
JE— pq — —
i = —H(A,(Q) - XN(p)) (3.43)



wa _ P11 <X(p)q /\’(Q)p> (3.44)
‘ p—qz\q—z Dp—2z
wa — P11 (_ /\’(Q)p> (3.45)
- p—qz\ p—=z
pa _ P4 < ‘() _ X(Q)p> (3.46)
: p—q¢ \q—z p—z
o \/ \/
P _ Pq 5 ( N(p) . N(q) > (3.47)
p—q \a(z—q) p(z—p)
For instance, to compute nP? we proceed as follows:
Pl= = i+ uigp'd = =) kue Y pld =
i.j<0 k<O i j<Oiiti=k (3.48)
k-1 _ k-1 3.48
== kup pgt——L— = L (X (p) — N(9))
o pP—q P—q

all other formulae are obtained in a very similar way.

Finally, if we compute the bilinear form n and the multiplication for two generic
covectors in L we get:

< da(p), dB(g) >.= L (e() B'(q) — e(B) ' () (3.49)

and

da(p) - d(q) = - [o'(p) dB(a) ~ B'(a) da(p)] (3.50)
Here da(p), dB(q) stand for one of the symbols dA(p) or dA(p), the signs e(a), €(3) are
defined as follows

ela)=1 if a=X and e(a)=-1 if a=A\

Introduce a linear map
n: T(*)\,S\)M — T()\;\)M

by the formula

n@) = 2% (Nw+ V@)oo — N(w — @) <2, Nw+ N@)s>_1 + N(w—@)>1)
(3.51)
&= (w,w) € T{M

The associated bilinear form on T;\M
< W1, Wy >yi= <(w1,u_)1), 77((4}2,5}2», w1 = (wl,(Dl), Wy = (w27(D2) € T(*)\,X)M (352)

coincides with (3.49).
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Let d,ﬁ € T;M, then 4 := & - ﬁ is given by:

v = Z(aWNB+NB) s+ BNa+Na)s—1 — [Naf+ N(af + aB)]x-3)

§ = Z(—aNB+NB) <2 —BNa+Na)c ot
+INaB + N(wif + aB))<s)

Lemma 3.11 For any A€ M the formula (3.50) defines on T}‘\M a structure of a
commutative associative algebra with unity e* := (0, ﬁ%l)

Proof Commutativity of the product (3.50) is obvious. In order to prove associativity
let us compute the product of three 1-forms of the form (3.22). An easy computation
shows that this product can be written in the following manifestly symmetric way

[da(p) - dB(q)] - dv(r) = (3.53)
= 2L (g () da(p) + el )y () dBla)
0 ()8 () (),

Il

Remark 3.12 The following formula generalizing (3.50) can be easily derived by in-
duction:

daq(p1) -+ don (pn) = Z % (p1) aé(pgll cday(pi) - 704‘(7])")1. (3.54)

B g | -
i—1Pi —P1 Pp — D2 b;  —Pn

Lemma 3.13 The bilinear form (3.49) is invariant with respect to the multiplication
(3.50):
< W1 We, W3 >=< W1,Wy - W3 >y . (3.55)

for any &1, Wy, w3 € T"/f\M.

Proof As in the proof of Lemma 3.11 let us compute < w; - wa, w3 >, choosing the
three 1-forms @i, wa, ws among dA(p) and dA(p). Using the formula (3.49) one easily
obtains the following symmetric expression

< da(p) - dB(q),dy(r) >.=
e()B'(q)' (r)p N e(B) (p)y'(r)q N () (p)B' (q)r
p—a)p-7r)  (@—-pa—r) (r=p)(r—q)

0

As a by-product of this proof, we get the formula of the 3-point correlator function
on the generators dA(p) and dA(p). We recall that this is the symmetric (0,3) tensor
defined by c(a, 3,7) =< a, B - v >+.
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Proposition 3.14 The 3-point correlator function generating functions are:

o - UG PGSy g
o - UG _PICG_ S g
o - UG PGSO g
S = R e i e = B

all other functions are obtained by variables permutation.

Proof We simply have to rise an index using the generating functions 3.40, 3.44, for

instance: )

_ - 1 :
e o gty s e (3.60)

O

Remark 3.15 By looking at the power expansion of the generating functions 3.56 we
get the 3-point correlator function components. On the other hand, the direct compu-
tation of these components with formulae 3.31, 3.35 is rather tricky.

Let us now prove non degeneracy of the symmetric bilinear form (3.52) on M.
Lemma 3.16 For any (\, \) € My the linear operator (3.51) is an isomorphism.

Proof Resolving the equation

one obtains

(3.61)
1 o 1 ja-
— a(z) + a(z) +7—<E+do)
22 w'(z) < U1\ z
which is a well posed map since w’(z) # 0 for z € S*. O

Remark 3.17 The algebra structure 3.35 together with the metric 3.31 gives a Frobe-
nius algebra on T* My, but not on T*M (were both structures are still defined), since n
must be non degenerate.
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Corollary 3.18 For (\,\) € My the non-degenerate symmetric bilinear form (3.52)
on T;M induces a non-degenerate symmetric bilinear form on TsM. The latter can
be written in the following form

1 dhw(z) dhw(z) Ol(z) 02l(z)
= — ————= 2 dz—Res,—g ———7>d .62
< 01,02 > omi fos wi(z) z — Res,— 20002 z (3.62)
for any two tangent vectors 0y, 02 € T3 M where
l@):—z+v+%n (3.63)

We will now prove flatness of 1 by constructing a system of local flat coordinates.

Definition 3.19 We introduce the following set of functionals on My:
1 w(z)7F dz

k
= — Z .64
t 5 S for k € Z\ {0} (3.64)
1 z dz
0 = 1 i .
! 2mi ?{ " w(z) z (3.65)
= Ug (366)
u = Inu_ (3.67)

Note that the t* functionals, for k # 0, could be extended to M, while the definition
of ¥ is well posed only over My. In particular for a point (A, ) in My we have that
w(z) := A(2) + A(z) has winding number 1 (see definition 3.9), hence —*~ has winding
number 0 and we can find a branch of the logarithm such that In ﬁ is a single valued
function.

Lemma 3.20 The set (t,u,v) constitute a system of flat coordinates on My for the
metric 1.

Proof We first prove that these are indeed a set of local coordinates. Let (A, \) € M.
Consider the inverse function of the map w(z) := \(z) + A(2):
z=z(w):T — S
It is holomorphic on some neighborhood of the curve I' and satisfies
[2(w)wer = 1.
Introduce the Riemann—Hilbert factorization of this function
2(w) = fy H(w) foo(w) for weT (3.68)

where the functions fy(w) and foo(w)/w are holomorphic and non-vanishing inside/outside
the curve I" (in both cases holomorphicity can be assumed in a bigger domain containing
the curve itself). The factorization will be uniquely defined by normalizing

Foo(w) = w+O(1),  |w| — oo
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Denote t" the coefficients of Taylor expansions of the logarithms of these functions

log fo(w) = —t° — thw — 2w? — ..., |w| —0
(3.69)
R
logfoo(w) =—+-—F5+..., |w—o0
w woow
Let t(w) := Y oz t"wF. This series converge in a neighborhood of T, and z(w) =

wexpt(w). Let k # 0, by integrating by parts we get:
e =L $In (M) wE Dy =

2w w
_ 1 g (Fw) 1) wk R S (G
- 2m f (z(w) w) k dw = 2 k >

while for &k = 0:

O =k () =

' 1 z dz
— ok fin (22 24 :fl =)=
2mi 3@ AT z(w) w 2 n w(z) P
So, starting from the t coordinates, we can recover w(z). To get A(z) and A(z) we must

solve the additive Riemann—Hilbert problem: w(z) = A(2) + A(2):
1 w(x)

z
AMz) = — ¢ ——————dx — () (3.70)
27 (Z - x>|z|>\x| x
< 1 w(z) z
Az) = ,fdxH(z) (3.71)
27 ({/C—Z>|x‘>‘z| €T
(3.72)
where we recall that [ := —z+v+ % Hence we have a bijective map (A, A) < (t,u,v).
It remains to prove that these are indeed flat coordinates. We first observe that:
825;“) = w"2(w) (3.73)
if we derive with respect to % the identity: w(z(w)) = w we get:
ow 0z
aT(Z(w)) + w’(z(w))aT(w) =0 (3.74)
hence performing the coordinate change w — w(z) we get:
0
18015(2) = —zw"(2)w'(2) (3.75)

(note that in the formula (3.73) we differentiate keeping w = const while in (3.75)
z = const). By plugging this into the formula (3.62) we obtain:

0o 0 1 1
(oo i) = 3 f w0/t = 5 f =i

The remaining part of the Gram matrix is computed in a similar way, and it’s a constant
matrix. [l
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Corollary 3.21 The Gram matriz of the metric (3.62) becomes constant in the coor-
dinates (t,u,v), namely

o 0 o 0
<6?tk’8tl>:5k+l’_1’ <8u’8v>:1’ (3~76)

all other inner products vanish.

We can easily compute the derivatives of A\, A with respect to the flat coordinates:

Oz !
8t(n) =~z [w"(2)w'(2)] _,
(3.77)
Oz !
A fn) = —z [w" (2w (2)] 5, -
v b o~ 1
(3.78)

ou z’ ou z

Remark 3.22 The flat coordinates suggest to look at My as a fibered space over M.,
of parametrized simple analytic curves:

Mo 5 (\(2),A(2)) = {2z = w(2) | 2] = 1} € Mrea (3.79)

with a two dimensional fiber with coordinates u,v.

We have introduced a Frobenius algebra structure on the cotangent space T* My,
and since the metric 7 is non degenerate, we now have automatically a dual one on the
tangent space TMj. In the next session we will need to write down the components of
this tensor in the flat coordinates, hence we conclude this section by giving a formula
for the 3-point correlator function on the tangent space TMj for a triple of general
vectors 01 - 02 and 0Os.

Proposition 3.23 The 3-point correlator function on the tangent space T My is given
by the formula

< 81 . 82, 63 >=
(3.80)
_ 1 O1w Oow O35 + OLw Oas O3w + 018 Oow O3w — §" 1w Oow O3w &
Ami J)z)=1 22w’

81(5\ — l) 0ol O3l + 041 82(5\ — l) O3l + 011 0ol 83(5\ — l) + 011 091 O3l d

22\ :
where all differentiations of the functions w = w(z), s = s(z) := Az) = Az), I =1(z),
A = A(z) have to be done keeping z = const.

—Res,—g
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Proof Raising the indices i, 7, k in the formula

9.0 9N _
ot; at]”atk N

=—— ¢z [w”jﬂ(wkw') + w T (wiw') + W T T (wiw') — w TR I | dz

_L Z+ ﬁ Z+J+l€ ,dZ
211 Z

we obtain

< dt; - dtj, dty, >=

1 o 4 . 4 .
=1 zw' [wﬂﬂﬁﬂ(w*k*lw/) + w20 (w ) + w P 2 (w0 T )
i
—qpTiIk=3 Hw’} dz — 1 (z + eu) w IRy gz
211

where the operator 11 is the difference of two projectors:

IL(f(2) = (f)z0 = ()< (3.81)

We will now derive the same formula by using the 3-point correlator function on the
cotangent bundle 3.56.

We will need the formula for the Jacobi matrix of the coordinate transformation

ug, U;) — (t,u,v). Recall that w(z) = A(2) + A\(z), hence ouw(z) _ = 2k, 9wiz) _ Ll for
ouy, ouy

k < 0,1 > —1. We now plug this into formulae 3.64. For n # 0 we immediately get:
= =—— d 3.82
Jum Oy zm PV (3.82)

while for n = 0:

‘%Ozatozl,%c 0z 1 aw(z))“ (3.83)

ou,, Ou,, 2mi 20Uy,  w(z) OUy ) 2
Clearly a?f = B(Z = 0 (since z here is an independent variable), hence formula 3.82
is valid also for n = 0. Next we compute the generating functions:
oty Otn . —(m+1) L ~pZ_1 dz
= n = —— S 3.84
Ougy Zm<0 O 271 w(z) TzZ—X 2 ( )
Oty Aty .—(m+1) 1 —mpz 1 dz
= n = —— S 3.85
Oty Zm> 1 Dt © 271 w(2) TZ—T 2 ( )

at this point, with a lengthy but straight forward computation we can check that:

1 ot,, Ot, Ot,
< dt; - dtj, dty > = (27”)3?{?{ S0 Do D Y dx dy dz+

1 Ot Ot Ot .
5 f{f Dug Dug Ou,© LW AE (3.86)

1 4 Oty Oty, Oty, TG
—1—(%) 7{7{7{8@@81@8% dz dy dz

33




To complete the proof, one should check the identity also with the 1-forms du, dv. Here
the Jacobi matrix is given by
ov ou ov ou 1
=27 ) == — =1 — 3.87
ou,  Oug our, Y Juy BT (3.87)
O

Note that using formulae 3.84 we can derive the following representation for the
pair of functions dt, € H(Do) ® H(Ds) = T M representing the 1-form dt,

dt, = —% (w_”_1(2)20, w_”_l(z)gl) . (3.88)

3.3 Frobenius manifold structure on M,

3.3.1 Mspr Frobenius manifold

We are now ready to define the Frobenius manifold Mspr. Recall that a Frobenius
manifold must be equipped with a Frobenius algebra structure on the tangent bundle
such that the associated non degenerate symmetric invariant bilinear form < , > isa
metric of vanishing curvature and the 3-point correlator function satisfies:

< O '82,83 >= 010903 F. (3.89)

Here 01, 0o, 03 are three arbitrary flat vector fields, the function F' is the potential of
the Frobenius manifold. Besides the above conditions there must be a flat unit field
and an Euler vector field involved in the quasi homogeneity condition.

Theorem 3.24 My has a Frobenius manifold structure of central charge d = 1 with
potential F' given by:

wie
F
(t,u,v) <2m> j{j{ (wget(w > dwi dwo+

SR (O (R @uta) 1 ]{ 2 g (3:90)
to jé <wet(w) we ) dw + 1 5 I (t(w))” dw
Lo

+ 21) u—e"
where the Fuler and identity vector fields are given by
E=-) kt"Oy +v0, +20,  e=0, (3.91)

kEZ

Note that the function Lig is the tri-logarithm, defined by its Taylor expansion
k

. x
Lig(z) = ) = lel<t

k>1

hence the double integral must be regularized in such a way that |z(w1)| < |z(w2)|. We
will denote by Mspr the manifold My endowed with this Frobenius structure.
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Proof Let 01, 02, 03 be among the flat vector fields 9/9t;, 9/0u or 9/0v. We must
show that the 3-point correlator function (3.80) coincides with the triple derivatives of
the potential (3.90):

<O 82, 83 >= 010903 F. (3.92)

and that LgF = (3 — d)F plus quadratic terms.

Computation of triple derivatives of the potential by applying (3.73) is straightfor-
ward. To keep the notation more compact, we use z(w) = wexp(t(w)), remembering
that z(w) now is a function depending on t:

PF 1 ; iNGd Gk k
8t1~8tj6tk B 5 27TZ % fiﬂ z ’LU2 -z wl) (wl o wQ)(wl B w2)(w1 - w2) dwy dwsy
(3.93)

_217T17€ <z(w) + z?w)) w Itk gy + % [57;7,15]‘_%7_1 + 5j,715k+i,—1 + 5k7—15i+j,71]
PF
otot;ou !
PE )
Ov2du
0*F B w't
0t;0t;0u 8t ou fiﬂ z(w
w’l
875 8u2 B r z(w
PF e w
oud 2m]§z(w) ef=tet

all other triple derivatives vanish.

Let us start with the first integral. We open the brackets and return to the inte-
gration in 21 = z(w1 29 = z(wg) in order to obtain the representation

o (w] — wh) (w] — wh)(w — wh) dwi dwy

r z(w2) —zwl)

= Il(ivjv k) + IQ(i7j7 k) + 13(i7j7 k) + I4(i7j7 k)

where

L(i, 5,k ?{7{ Wit whdz dzy
271'@ |21]< |22 P
. 21 i+j, k R itk g ’o
L(i,j k)= —=—— ( Tw +wj 5 +wj )wwdz dz
2(t:3.%) 2(27TZ)274%21<ZQ| -z A1 2] Ttz 62

.. 1 1 21 4k k+i i+j ’o
I3(i, j, k) = 3 o) 7{}{21|<|22| po— (w1w2 + wle b+ wlw ) wiwsdz1 dzo

.. 1 1 21 7,+ +k /
I k)= ————= J ndz d
4(Zyj7 ) 92 (27_(_1)2 %ﬁ1<22| 2o — 2 w2 Z1 az9.
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Here we denote
wy =w(z1), we=w(z2).

Integrating in zo we represent the first integral in the form

1 o
(i, 5, k) = — J([ 2w TRy (w') sodz.
477 ‘Zl 1
Similarly,
B k) =~ b 2! [0 k)0 + 0T (i) s 4wt (win)s] do
T J|z|=1

etc. Using the identity (3.9) we rewrite

1
Il(iuj? k) +I4(i7j7 k) = rm %zw,wz—’_]—i_k( >0 dZ - %Zw/wl+]+k )< 2dz

1 .
=~ ¢ 2w wHITR I dz
471

In a similar way we find that

IZ(ivjv k) + 13(Z.>.j7 k) =

1 o . . . ,
e zw' [wlﬂﬂ(wkw') + WP (wie') + wk'HH(wa’)] dz
i
1
—3 [0i45,—10k,—1 + 0, —105,—1 + Oyi—105,—1] -
Thus
Pr
ot;i0t;0ty
=~ zw' [w’ﬂH(wkw’) + w/ T (wiw') + WP (wiw') — w™H T ' | dz
e

_i Z—i—i ’L+]+l€ /dZ
211 z

On the other side, evaluation of the expression (3.80) with

0 0 0
81 aitia 82 - 871:]’7 83 - aitk
using
9s(z) _ n
or. —z II(w"w')

(see (3.77)) yields

1 . . , . .
< 01 - 0o, 08 >= 1 PEw { I (whw') + w TR (wie') + wa”H(wa’)} dz
i

1
i 28 (z) w IRy dz.
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Since Y
/ / €
s'(z) =Tw —2<1+Z2>

one finally obtains

PF
010,03 >= —(————.
SO0 2= oot
Next, taking
0 0 0
al_aitij 82_87%’ 63_%
gives
o 1 alw ag’u) 838 o 1 81w 82w o - 83F
<81'82,83>—mfmd2—m Wd2—<81782>—m

(we use that 0,5(z) = 2). A similar computation works for 0 = 0 = 9/0u, 03 = 9/Jv.
For the choice

0 0 0
al %7 82 - 8715‘7‘7 83 - %
using
0s(z) v
-2
ou z
we obtain i "
e wJw F
0100, 03>=— ¢ ——dz = —————.
DR CR G ?{ > 7 dtotou
In order to perform a similar computation for
0 0
0 =0=—, 03=—
1 2 ou ) 3 6tz

one has to use the second line in the formula (3.80). In this case

ezu(wiw’)>o

- 1
— _ J2u i,/
< 81 . 82, 83 >= Resz:o Wdz = e“" Res w'w <23)\/> o dz

wiw' OF
__Lu _
= —e"” Res p; dz = 020t

In the remaining cases the computation is even simpler. The last step of the proof is
in verifying the quasi homogeneity identity

EF =2F +v° (3.94)
To do this, we first show that:
Ez(w) = z2(w) — w2’ (w) (3.95)
since:
BEz(w) = é etk 8’;5;”) = é —kt* 2 (w)w* = —z(w)wt (w) (3.96)
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but z(w) = wel(w), hence —wt'(w) = 1 — wz,((g)). By plugging this identity into the
previous formula we get formula 3.95. In a similar way, one can prove that:
1 1 w2z (w)

Ez(w) T 2(w) * z(w)? (3:97)

We can now proceed to prove formula 3.94. Hereafter we rewrite, for the sake of the
reader, the formula 3.90 of the potential:

=} ) £ (55) o

+ 5 é (z(w) - z(w)) dw + @H:‘l);m 75 (tw))? dw  (3.98)

1,
+2vu—e

We prove quasi homogeneity term by term:
() o (5) (5558 o
fjhl <z(( ) <1— “j(a) 1+ bj((bb)> da db = (3.99)
- fore (35) St o f forin (55)° é?)

Now observe that d,Lisz (i%‘;g ) = Lis (222)) ) 'j((s)) , while 9, Li3 ( ( ) z/((é’)),
Integrating by parts the two terms in the last line of the prev10us computatlon we get:

E%%Ll( Z)ddb_Q(fj{Ll( )ddb) (3.100)
We proceed with the second term:
" j([ ( )> " (3.101)

27€ @) dw — jng;) dw +7§e“u;?;£§l;) dw — %z(w) dw + fwz'(w)dw

where we used formulae 3.95 and 3.97. We integrate by parts the third and the fifth
term:

fr e“i’(z;();‘;) dw = 7€ - (i)? dw (3.102)
7? we (wdw = — ?é +(w)duw (3.103)

and simplifying the resulting formula we get:

2 (s ) aw=2(f (o =) ) (3109
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For the remaining terms the proof is similar. We just observe that the cubic term %U2’U,

of the potential is the one responsible for the appearance of a quadratic term in formula
3.94: 1 1 1
E.§v2u = (v0, + 28u)§v2u = 2(§v2u) + 02 (3.105)

This completes the proof of the Theorem. O

Remark 3.25 We may rewrite the potential in the uy,uy coordinates:

1 1 —
F = - 2%% w(21)w(z2)10g22 I
2 (QWZ) |z1]<|22| #1 22 22
(3.106)
1 1
+ =(up — up) % w(z) log w(z) dz —ug — Ug | +
2 2 Ji=1 2 z
(3.107)
1
+ iﬁ% loga_1 + u—_1(1+ uy).
the identity is given by e = (—1,1), while the Euler vector field
E=(Mz)—2XN(2),A(z) — 2N (2)) (3.108)

3.3.2 Intersection form

Recall [25] that on the cotangent bundle of an arbitrary Frobenius manifold there exists
another important symmetric bilinear form with zero curvature defined by the formula

(w1, w2)s = ip(w - w2) (3.109)

(the so-called intersection form of the Frobenius manifold). It does not degenerate
outside a closed analytic subset. For the case under consideration the intersection form
admits the following explicit expression:

Proposition 3.26 The intersection form of the Frobenius manifold My is given by the
formula

(da(p), dB(q)), = p%qq [/ (D)B(g) — B'(@)a(p)] +paa’ ()8 (q)- (3.110)

It does mot degenerate on the open subset of My defined by the conditions
N(z)#0, N(2)#0, M2)N ()= AX=2)N(z)#0 for |z|=1. (3.111)

On this subset it defines a metric of zero curvature given by the following inner product
on the tangent space

) (81>\ _ a;Z\) (aQA _ a;X) J
N N N N ) dz
01,02) = — = —. 3.112
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The complement locus to the subset (3.111) is the discriminant of the infinite di-
mensional Frobenius manifold.

Proof The intersection form of the Frobenius manifold My reads
(@1, @W2)x = (@1,7(@2)) (3.113)
where the linear map ~ : T"/{M — T5 My is defined by
V(@) =22(N(ew + &w)c2 — e(Nw + Nw)<_9, (3.114)
—N(ew + &) >—1 + ENw + N@)>_1) (3.115)

where € = A\(z) — 2\ (2) and & = A\(z) — 2\ (z) are the components of the Euler vector
field E = (¢, 2).

The linear operator « is invertible on the open subset of M defined by the conditions
(3.111). The inverse operator & = (w,®) =y 14, & = (a, @) reads

1 (1 [Na=Na 1 (1 [Na=Na
_ i remAe o= | |2 =2 ) 3.116
e (A'[M'—M'Ll>>l’ w 22 (X[)\X—A/\’LO)<O ( )

Computing the pairing
(@, 771(9)) = (&)
we obtain the expression (3.112) for the intersection form on the tangent bundle. This
completes the proof of Proposition 3.26. O

3.3.3 Canonical coordinates

A point of a finite-dimensional Frobenius manifold is said to be semi simple when the
Frobenius algebra defined on the tangent space admits a basis of idempotents [25].
Given a semi simple point, one can find a set of local canonical coordinates uq, ..., uy
which satisfy:

0 0 _, 0
8Ui 8Uj B lj@ui

o 0
<8ui’ 8u3> = Uzz(u) 5ij-

These coordinates can be chosen in such a way that

(dui,E>:ui, i:1,...,n.

The multiplication and inner products of the differentials of the canonical coordinates
satisfy

< dug, duj >.= ;" (u)d;
du; - duj = ;" (u)dijdu;.
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Using these finite-dimensional hints one arrives at the following construction of the
canonical coordinates for Mspr. Consider the curve X:

Yi={S'sp—oalp) = N(p)XJ(rp)X(m}' (3.117)

Denote My, C My the subset consisting of pairs (A, A) such that the curve ¥ is smooth
non-self intersecting, and (A, \) satisfy the condition:

NN (p) = N(p)N'(p) #0 for any pe S (3.118)

For a given curve ¥ introduce the following functional on M, depending on the
point of the curve

g = [0 A@) + (0 = DA,y TES (3.119)
where p = p(c) € S! is determined from the equation
[o XN () + (@ =N,y =0, o€ (3.120)

Varying the curve ¥ we obtain the variation of the point of the Frobenius manifold
defined by the equation (3.120). Note that the analytic curve X is smooth, i.e. o/(p) # 0
due to the assumptions (3.118).

Proposition 3.27 The functionals u, are the canonical coordinates on My, and the
1-forms du(p) are idempotents of the Frobenius algebra on T* M

Proof Taking the differential of (3.119) one obtains, due to the equation (3.120) the
1-form (3.122)

dus = du(p)p—p(o)-
It is convenient to change normalization of these 1-forms introducing, for every p € S*,
the linear functionals du(p):

{du(p), &) = o5 — : (3.121)
A simple computation shows that:

N (p)XN'(p)
N(p) + XN (p)

The inner products and multiplication of the 1-forms du(p) is given by the following

N (p) dA(p) = X' (p) dA(p)

(o) + XN (p) (3.122)

du(p) = — du(p) =

expressions

< du(p),du(q) >.= f(p)d(p — q) (3.123)
du(p) - du(q) = f(p)d(p — q) du(p) (3.124)
_p NN ()

fp)=-p BES) (3.125)
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where the delta-function on the circle is defined by
k
P 1
é(p—q) = L
keZ 4

%:1 f(@)0(p —q)dg = f(p).

2mi

The functionals du(p) span the cotangent space to Mss. Indeed, the vector & =
(a(z),@(z)) can be reconstructed from knowing all the values

a(p) == (du(p),a) forall pe St

by the following procedure:
(3.126)

O

Remark 3.28 For the dispersionless limit of the 1+1 Lax equations the well known
prescription suggests to take the critical values of the symbol of the Lax operator in order
to obtain the Riemann invariants (aka the canonical coordinates) of the dispersionless
equations. This rule extends also to the 141 Whitham equations, where the Riemann
invariants are given by the ramification points of the spectral curve [33]. Our procedure
(3.119), (3.120) looks very similarly. The main difference is that now the Riemann
tmvariants are labeled by a continuous parameter running through the curve 3.

3.3.4 Reductions

We conclude the chapter by exposing two interesting examples of reductions. The first
case is given by the constraint w(z) = z, i.e. t* = 0 for every k € Z. The second one is
the famous Toda reduction A(z) = A(2). It is interesting to observe that, among all the
possible Toda bigraded reductions [12] of the 2D Toda hierarchy (A(2)™ = A(2)"), the
Toda reduction is the only possible one at the Frobenius manifold level. The reason for
this is that the other reductions take place on other functional spaces, where \, A are
not single valued functions, but multivalued ones.

Example 3.29 Let us compute the Frobenius algebra structure on the two-dimensional
locus MZ C My defined by

u u

)\:z—v—e—, A=— 4w (3.127)
z z

The curve T' = w(SY) in this case is the unit circle with the standard parametrization.
So the tangent space to My at the points of Mg coincides with the Cartesian product of
the space of vector fields on the circle spanned by

0

9
X,=""1==_-— Y/ 3.128
n =% 92 8tn’ n ( )
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and the two-dimensional space with the basis e = 0/0v and 0/0u. The multiplication
table of these vector fields reads

Xio Xj = S 00)+06) + 00~ — 5~ 2) + 1] Xegjon + 151
Feu [Xw_l + 5Z~+j7oaav] (3.129)
% X =¢e" |:Xz'—1 + 5@0881)}

where 0 is the step function,

1, n=0
Q(n):{ -1, n<0

Remark 3.30 A combination of the limit
Reu — —o0

and the projector

0 0 0 0
pr:TMy— TMy, bpr (au) =pr <8v> =0, pr <8t2> = oL,

provides the tangent planes to the space Myeq of parametrized analytic curves {z
w(z), |z| = 1} € Meq with a structure of Frobenius algebra. The non degenerate
mwvariant inner product of tangent vectors is given by the first term in the formula
(3.62), the trilinear symmetric form < Oy - 02,05 >pr,., 1S given by the triple derivatives
of the reduced potential

Fral®) = 5 s . § L CEZS

For example, specializing the Frobenius algebra at the point w(z) = z one obtains the
following graded Frobenius algebra with no unit

) dw; dwy — z(w) dw (3.130)

211 T

1
Xi Xj=5[000) +00) +0(—i = j = 2) + 1 X1 (3.131)
< XZ',X]' >= (51'_:,_]',_1
(cf. (3.129) above), deg X; =i+ 1.

Example 3.31 Let us consider a two-dimensional locus M? C My defined by the equa-
tion B
A(z) = A(2).

From the explicit formulae (3.93) one conclude that M? is a Frobenius submanifold
isomorphic to the quantum cohomology of P*

9.9 _n90 90 0_0 0 0_0 [0 0

ou Ou  Ov Ou v Ou v Ov O’ ou’ Ov
(also describing the dispersionless limit of the standard 1+1 Toda lattice).
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Chapter 4

Extended 2D Toda Hierarchy

Recall that given a Frobenius manifold M, one can construct a bihamiltonian integrable
system defined on the loop space LM of the Frobenius manifold which is called the
principal hierarchy. The Hamiltonian densities of the principal hierarchy are given by
the expansion of the deformed flat coordinates in the deformation parameter. In a
nutshell, to every flat coordinate v* of the manifold corresponds a series of flows t*",
where n > 0. All these flows mutually commute. The flows t*0 are called the primary
flows. The peculiarity of the primary flows is that they are determined by the structure

coefficients of the Frobenius algebra: ot _ ck U%

oti0 T Ty

In this last chapter we study the principal hierarchy associated to Msp7. We prove that
this hierarchy is an extension of 2D Toda hierarchy. The construction of this hierarchy
was one of the main motivations to introduce the Frobenius manifold Mspp. In the 2D
Toda hierarchy we just have two series of flows: aa and 8 . According to the theory
of Frobenius manifolds we can define a series of flows for each flat coordinate, hence an
infinite set. In the first section we prove that the bihamiltonian structure introduced in
2.40 coincides with the one determined by the flat pencil of metrics of Mspr. We then
give an explicit Lax formulation of the primary flows. The last section is dedicated
to the principal hierarchy extension. This last result is incomplete, since two series of
flows, namely those corresponding to the flat coordinates t_; and t,, are missing. We
plan to give a full description of the principal hierarchy in the near future.

4.1 From Mspr to 2D Toda Hierarchy

In this section we show how to construct the 2D Toda hierarchy on the loop space
LMspr and prove that the bihamiltonian structure induced by the metrics 3.49, 3.110
coincide with the one given in (2.40)

Let £LMspr be the loop space of maps from S' to the manifold M. A point in
LM is given by a pair of maps (A(z,z), A(2, 7)), where z € S'. A tangent vector at
a point (A, A) € LM is naturally identified with a map from S to H(Dwo) @ H(Do)
and a covector with a map from S* to H(Dg) @ H(Dso). The pairing between a vector
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& = (a, &) and a covector @ = (w,w) is the natural extension of the pairing (3.19), i

(z,2)w(z,x) + a(z,x)w(z, )] dz dz. (4.1)
27” s1J)z= 1

The dispersionless two-dimensional Toda hierarchy is composed of two sequences
of commuting vector fields on LM, denoted by times s, and s, for n > 0. They are
defined by the Lax equations

Dsn {4, A Gor = {(\)4, A} (4.2)
P_qa B = )

The curly bracket stands for the standard Poisson bracket on the cylinder (z,z) €
St x R: 81 6 a af
e e ——")

A Poisson structure on LM is defined by a map P; from the cotangent to the tangent
space of LM at each point of the loop space, such that the associated Poisson bracket
between local functionals on LM

is skew-symmetric and satisfies the Jacobi identity.
Proposition 4.1 The Poisson brackets induced by the contravariant metric (3.49) and

the intersection form (3.110) on LMspr coincide with the two Poisson brackets defined
n (2.40).

Proof We recall the formulae (2.40) of the Poisson brackets induce by the R-matrix:

P(0) = ({A (w0 = 20) -} = ({4 2w} + {20} <o, (4.5)
_{)‘7 (zw - Z“—))-l-} - ({/\7 Zw} + {/\7 2@})>0)

=AM, 2w} + {20} ) <0 + 2Aei, (4.6)
AN 2w}l 4+ {X, 20}) 50 + 2Az05).

Let us introduce 1-forms dA(p,y), d\(p,y) at a point of LM such that

(d\(p,y), &) = alp,y),  (dA(p,y),&) = d(p,y) (4.7)

for any element & = («, @) of the tangent at the same point. Clearly they are the
differentials of the functionals on LM that evaluate A ( A respectively ) at a point
(p,y) with y € S and p € Dy (Dy respectively). As before they can be realized as

Py(@) = ({\(zAw+ 22@)_}
—{\, (220 + z2w) 4} +

Ao) = Eba -0 Ay = 0.5 =dw -y (43)
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The following expressions are obtained by substitution of (4.8) in (4.4) and (2.40). The
explicit form of the first Poisson bracket is

{a(p,z),B(¢; )}t = FL(e(B)oyp(p, x) — e(a)By(q, )8 (z — y) (4.9)
+pqa@q (6( )%(nz)) q( a)Bz (g, )) 5z —v) (4.10)
(4.11)

and that of the second Poisson bracket is

{a(p,2), 8(g,9)}2 = pq |50 + 0,8, | 3z — ) (4.12)
tpg | (2l g wlite y o g, 6@ —y).  (413)

As before a, 3 can take the values A, A and by definition ¢(\) = 1 and e(A) = —1. In
the right-hand side of the last formula we have assumed o = a(p,z) and 3 = (3(q, x).

These are Poisson brackets of hydrodynamic type. The metrics can be read easily
as coefficients of §'(x — y). O

The flows (4.2) are Hamiltonian with respect to both Poisson structures (2.40)

e = Habr = { Hoo Jo (4.14)
oo = (v Hohi = —{ Ho1}o (4.15)

with Hamiltonians

At AL g
?{ 7{ ® da % 7{ % da. (4.16)
" 2mi st J|z)= 1n+1z " 2mi st )= n+1 2

Remark 4.2 The map

My — Myea,  (M2),A(2)) = w(z) = Xz) + A(2)
induces a map of the loop spaces
LMy — LM;eq.

Let us equip the second loop space LM,eq with the Poisson structure of the two-dimensional
incompressible fluid on the two-dimensional torus T = {(z1,z2) ~ (z1 + 27m,x2 +
2mn)}:

{w(x)v w(y)} - 8$1w(93>5(.%'1 - $2)(5l(y1 - yQ) - (4'17)
—Og,w(2)d (21 — 22)d(y1 — y2) (4.18)
.1‘:(.%'1,2122), y:(y1,y2) eT.

that is, with the Lie — Poisson bracket on the dual space to the Lie algebra V of
divergence-free vector fields (see, e.g., [4]). The loop space LMy will be considered
as a Poisson manifold with respect to the first Poisson bracket (4.9). Then the map
(4.2) is a morphism of Poisson manifolds.
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Indeed, the Poisson brackets (4.9) of the point-functionals w(z, z) = A(z,x)+A(z, )
after the substitution

reduce to (4.17). The functionals w(z,z) commute with w(z), v(z) while the brackets
of these two are familiar from the Hamiltonian description of the dispersionless limit
uy = (e"),, of the standard 1+1 Toda lattice:

{u(z),v(y)} = &' (x —y), other brackets vanish.

4.2 Primary flows

Theorem 4.3 The primary flows of the Principal Hierarchy associated to Mapr have
the following Lax form

ONz) _ 1, ON(2) 1, _
ot - a+1 {w +1(z)<0,)\(z)}, 9.0 = —a+ 1 {’w +1(Z)>0,)\(Z)}
a€l, a#F-1,

(4.19)
oN(z) w(z) ON(z) B w(z) <
5010 = {(log s ) +log 2, A(2) ¢, 510 — log . >0,)\(2«)

0 _ 0
o0 Jx

o __ 9
8t“»0 N 881

Note that only two of these flows are covered by the dispersionless limit of the 2D
Toda equations (2.12):

0 0 0 0 0

951 0000 T om0 95 oo

All these flows are symmetries of the dispersionless limit (4.2) of the 2D Toda
hierarchy (See Corollary 4.13).

el
otw.0

ﬁio can be easily proved in a similar way. We will first compute the derivatives d%ﬁ
of the variables w(z),u, v and then show that they coincide with the Lax flows (4.19).

0z(w)
ot -

Proof We prove the theorem for the flows %, « € Z. The remaining cases and

Step 1. We compute

8752)"0 = Z Z(w)w 0 = z(w)w C—(i—l—l),a,,@tg + C(i+1),a,ullz + C—(i—i—l),a,vvcp}
(4.20)
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Before plugging the triple derivatives c, g, of the potential (3.93) in (4.20), we observe
that they can be rewritten as follows:

1 z(a)a® — z(b)b*
Cafiy = 2m}[ 2@ 20 a’bda db + (4.21)
1 z(a)

—p — P db — 4.22
omi | 2(a) — 2(b)" “ (422)

b (z(a) + % + }[ Z(a)dr> a® P4 (4.23)

2mi z(a) — z(r)

Substituting this expression into (4.20) we get:

92(w) z(w)w* ! Z(w)z — z(w L z
ot (w) %z(w) — z(b) z(b) =(b)db ( )?{z(u}) — z(b) =(0)db +
(4.24)
bOC
+z(w)zx(w)% (w) = 2(0) db —
— | z(w < w 2w) r | zz(w)w®
(st + S+ f 5 ) ntwrar +
+euw® 4+ z(w)w vy
Note that this computation holds for every o € Z.
Using simple identities
ow(z) ,, 0z(w)
0 —w'(z) 570 (w(z)) (4.25)
we(2) = —w'(2)z:(w(z)) (4.26)
along with (4.24) we get
ow(z) , o 1 z / b
WS () 7{ — SO ) f et
+zwg(2) j([ Z_bo/;(b)db — wy(2)w*(z) (z + % + j{ , _Zz(r) dr> -
—e"uw (2)w(2) — 2w 2w (2) vy (4.27)

Perform the change of variables a = z(b) in the integrals, using (4.26) for the first two
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terms:

W = e f - Ewda - w0) § Db+
o) § Dt (@ — e (2) f w@)da
“uneur ) (245 ) -

g (2)w(2) — 2w 2w (2)ve (4.28)

All this integrals are projections of the type (3.8). Computing them explicitly we finally
get:
ow(z)
o0

= w* {w(2),w(z)<o} +w* {w* N (z),z —v—<L} + (4.29)

+ (zw’(z)wa(z))<0 we(2) — 2w’ (2) (W (2)we(2)) g

The primary time derivatives of the coordinates u, v are given directly by (3.93):

Fo - o f ) () o

% _ 9, <t_(0‘+1)> (4.31)

Step 2. We write the Lax flows % for & # —1 in the w(z), u, v, coordinates and
show that they coincide with (4.29),(4.30) and (4.31). Plugging formulas (3.70) into
(4.19) we get:

ow(z 1
ata(p) T oar1 {w* (2)co,w(2) <0} — —— {w* T (2)30,ws0} + (4.32)
1 el
a+1 o,
+oz—|— T {w (2),z—v . }
o W)Y e
a0 T 1 - 4.
s = {551, 2 5 (39
e Ou wt(2) e
> - T 1 - 4.34
z Ot>0 {( a+1 )O’z} (4.34)

Here as above (f(z,z))y is the n-th coefficient of the Laurent expansion of f(z,z) in
the z variable. Adding

3 (T @)s0, a0} - o {0 w(z)a) =0
0 (4.32) we get:
Gt = T+ o (e Eauh+ @39)




Clearly 20, (f(2))co = (20:f(2)) <> Oz (f(2))co = (02f(2))(, hence we can rewrite
the flow in the final form:
ow(z)
ote0

w* {w(z), w(z)<o} +w" {wa+1(z), zZ—v— e:} + (4.36)
+ (zw’(z)wo‘(z))<0 we(2) — 2w’ (2) (W (2)wa(2)) g

The formula (4.36) can be proven in a similar manner also for the exceptional Lax flow
(%_871,0. This formula coincides with primary flow evaluation over w(z) (formula (4.29)).

To conclude the proof we rewrite (4.33) and (4.34) in the more convenient form:

o <—M>le“ux+€uf}x <_wo‘+1(z)>1 (4.37)

ote0 a+1 a+1
ou wt(2)
- 9. (- 4.38
ote0 * ( a+1 )0 (4.38)
Also this formulas have an analog in the a = —1 case, one just has to replace the
function (—waﬂ(z)) with (—M>
a+1 z :

wa+1(z)

One can easily see that <— f %dw) = (— a1 >1 for a #£ —1, while <— f %dw) =

(—M) z Hence (4.37) coincides with the evaluation of the primary flow over v (for-

mula (4.30)). Proving that (4.38) and (4.31) coincide only uses the definition of the
flat coordinates ¢; in terms of w(z). O

Proposition 4.4 The primary flows (4.19) in the canonical coordinates (3.119) take
the following diagonal form

Ouy ou, .
W:Ai((j)%’ 1€Z, oc€X
(4.39)
Ai(o) = —p(o) [o (w' (p)w'(p)z0 + (0 = 1) (W' (P)w' (P)) <1 o)
Ouy Ouy e
otu.0 = Ay(0) or Au(o) = ()

Proof We derive the diagonal form (4.39) of the primary flows using the canonical
coordinates (3.119). By the general definition [25] the primary time derivative of an
arbitrary function f on My can be written in the form [25]

of _ 9 9f
o0 o, Ox

where the product of tangent vectors 9/0t; and df/Jx has to be computed in the right
hand side. The operator of multiplication by 9/9t; becomes diagonal in the canonical
coordinates with the eigenvalues

0

(du(p). 5r)-
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Computation of this pairing with the help of (3.77) gives the needed expression. In a
similar way, using (3.78) we prove the second formula in (4.39). This completes the
proof of Proposition 4.4. O

Remark 4.5 As it follows from the theory of Frobenius manifolds, the primary Hamil-
tonians are given by:

oF
Hoo= | ——dx, Z
0 g1 Otg, T @€
F F
Hu(): 8—daz, HU(): 87dﬂ?
’ S1 3’U, ’ S1 81}

Remark 4.6 One can also easily obtain the diagonal form of the dispersionless Toda
equations:

o _ o ()2

95, ~ )%,

o _ & ()

3, ~ "%

Culo) = [N W))sg) o On) = [0X D) | o (440)
n=12,..., o€2XX.

4.3 The Principal Hierarchy

Let V be the operator defined by

2—d
V.—T—VE

Given a set of flat coordinates v®, the deformed flat coordinates 6, () are determined
by the set of equations:

O, Oubla(k) = rKcy ,0u0a(K) (4.41)
0a(0) = va =na,gv’ (4.42)

with the additional constraint for the matrix © (k) := n™*"0,03(k) given by:
kOkO(K) + [O(k), V] = kUO(Kk) — O(k)R(k) (4.43)

here U is the multiplication by E operator, while R(x) = >, RixF is a polynomial
in xk with coefficients in the constant matrices ring.

We want to write the equations for the deformed flat coordinates 6;(x), 6. (x) and
6, (x) corresponding to the deformation of ¢;,u,v. We first need the following
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Lemma 4.7 For Mspr the operator V in the flat coordinates (t,u,v) is described by

a diagonal matriz with coefficients:
1 1 1
U v k
z _Z 4+ k 4.44

while the operator U has components given by the following generating functions:

U = —yt(y)o(@,y) — 2t (2)(y, 2) + (n(x) — or'(@)3(z —y)  (4.45)
Uy = U = —at'(v) (4.46)
o=y = —Ze:)(xt/(x) +2) (4.47)
ur = 2y = U(zim Zc(lz”u) _1) (4.48)
U' = U =v (4.49)
where 1 (2(2)) (:(»))
N ST GG i (2Rl .
oten = (1o (305) ~ (5565) +) 0

r(w) = ;7{ <L11 (iig) + Liy C(Z)))) do + ;t_l 2(w) + v+ Zf;) (4.51)

Next we define the generating functions:

0j(K)z = ez 6?%(: —(OD) 0;(K)y = 89j(“)

0(k)v = (%Tf;) 5 0;(K)ay = ZA,ueZ atmtu)$ (AFDgy= ()
0;(K)au = Z;/\ez %é?f‘“” 0;(K)aw = Z/\EZ 885A8Z)x_()\+1)

0 (W) = i 0 (1) = g’

05 () = T

(4.52)
and analogous generating functions for 6,(x) and 6,(k).

Proposition 4.8 The deformed flat coordinates 0;(k),0,(K),0,(k) are determined by
the equations:

0;(K)apu = m%ci“Oj(ﬁ)xda: + ke 05 (K)u + k) ,05(k)y A p € {z,u,v}  (4.53)

]+ KkOx —204]0j(K), = K jq{u;ej(n)ydy + kU 0;(K)y + kU, 0;(K)y,  (4.54)
[+ K0k 0j(K)y = K %U;Hj(/i)ydy + kUG (K)y + kU0 (k) (4.55)

G+ 140 0,(k)e = & 7{ UL0; (5)ydy + RULO; ()0 + KU (). (4.56)
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[0k — 203] Ou(K)s =
[KOk] Ou(K)y =

14 k0k]Ou(K)y =

[—1 + KOk — 03] 0y(K) 2
[—1 4+ KOy 0y(K)y

[KOk] 0y (K )y,

p f U0, (R)ydy + /U0 (k) + RUTOL(R)u  (457)
K %U;Gu(/{)ydy + KULO(K)y + KUY Oy (K)y  (4.58)

K %U;@u(ﬁ)ydy + kUL 0y (K)y + KU Oy (K)y.  (4.59)

- ]{ U0, (k)ydy + KU, (k) + FUZ0,()y (4.60)
- f U0, ()ydy + KULO, (k) + KU Gy(k)u (4.61)

= mjél/{;’&u(n)ydy + KU Oy (K)o + KUY Oy (K)u. (4.62)

Proof Simply rewrite equations 4.41 using formulae 4.44.

To write these formulae we need the generating functions for the structure coeffi-

cients in the flat coordinates:

&y = 0,2)d(x—p)+o(x,y)d(y — p) + ¢(p,x)d(x — y) + (4.63)

+7T'(:C)j,((g;)5(x —p)d(y —p) (4.64)
Coy = Cou= z?:) (z—y) (4.65)
Coy = Chp=0(—y) (4.66)
Coms = Com= @ (4.67)
Com = e“% f ;(lg) —e" (4.68)
Cow = Cou=1 (4.69)

All other generating functions are equal to zero. These generating functions are com-
puted by taking the triple derivatives of the potential in the flat coordinates 3.93,
raising an index, and then applying the scheme described in 3.29. For example:

raising the first index we get:

PF ev j{ witi
_— = — dw
ot;0tj0u  2mi Jp

z(w)

v (i)
T

z(w)
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and finally:

y 7 —(g+1),,1 _
Cru = Zi,jeZ%’,w’” Uy =
u — (1) i gigy— (1)
_ e gz wiy'w _
= Yijez s ¥ z(w) dw =
_ e § (z—w)d(y—w) 4

2mi z(w) w =

S <3z —y)

We now look for a solution to these equations

Definition 4.9 We define the functions 0;(k) for j # —1:

witl 2w
(k) = — j{ ) exp [k7(w)] z((w)) dw Jj# -1

The generating functions of the derivatives of 6;(x) are given by:

witt 2 (w)

0j(k)y = -+afexplnr(z)]— ﬁj{ ) exp [k (w)] ¢(z, w) () dw
wl Tt 2 (w
0j(K)u = —f@eu?{j :_ 7 exXP [k (w)] z(gu)l dw
A T——
witt 2 (w
ej(’f)u,u = —re" j{ j :_ 1 €xp [Hﬂ(w)] Z(Ev)g dw —
—rZe w’™ exp [km(w Z(w) w
g e ()] S
05()a = 1) exp ()] -
o f ()
—K2e }{ ) exp [km(w)] ¢(z, w) z(w)de
0i(K)ay = +ra’ explam(z)] ¢y, x) + ry’ exp (w7 (y)] $(@, y) +

U

+ra? exp [k ()] (j{ o(z,0)do + z(z) —
_H%;Uj: exp [k (w)] Li—y (2($)> 2 (w

 f Fryelmtoltin (3) St - -

witt 2 (w)
k2 jaé o e ()] ol )y, w) = o

@>Mx—w—

4.70
4.71

4.72
4.73

AA/_\/_\
~ ~—  ~— —

(4.74)

(4.75)

(4.76)
(4.77)

(4.78)

(4.79)

(4.80)

(4.81)
(4.82)

(4.83)
(4.84)
(4.85)

(4.86)

Theorem 4.10 The functions 0;(k) defined in 4.9 satisfy the equations 4.41, i.e. they

are the deformed flat coordinates over the coordinates tj, for j # —1.
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Proof The only equation that requires some attention is 4.53. Writing down the
equation, after a lenghtly calculation one ends up with the equation:

1 wiT!

omi ) j+1

exp [wm(w)] (6(x, w)d(y, w)—

—1¢(y, 9:j>+(lw,w) — ¢(z,y)(y, w)) ) = s
o P esp ()] (ol w)olr. )+

+0(rw)o(7,2) = S 2)o(r,0) 2w dra(a — )
Using the identity:
ol 0) 00, 2100000 0) = — (20 ) e wpatyw) (45)
we prove that both terms of the equation coincide with:

—ijx]: exp [7(2)] j,((”’; )) 5z — ) (4.89)

and this concludes the proof. 0

Theorem 4.11 The 0, for p > 0, j # 1 satisfy the following bihamiltonian recursion
relation:

{0ip},=+i+1){.0p1},  0Oj0=t; =niat’ (4.90)

Lemma 4.12 The Hamiltonians of the principal hierarchy associated with the Frobe-
nius manifold Mspr satisfy the following recursion

{- aHa,pfl}g =p+ta+2){- aHa,ph (4.91)
{- vHu,p—l}Q =@+ {- vHu,p}1
{- vHv,p—l}sz{ : vHv,p}1+2{ ) vHu,p}y

Proof follows from the standard formalism of the theory of Frobenius manifolds [28, 25]
taking into account the quasi homogeneity degrees of the flat coordinates

degty = —(a+1), degv=1, degu=0, dege" =2.

O

Corollary 4.13 The Hamiltonians (4.16) of the dispersionless 2D Toda hierarchy com-
mute, with respect to both the Poisson brackets with all Hamiltonians of the Principal
Hierarchy.
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Proof Let us prove that {H,,, Hy p}, = 0. Using recursions (4.14) and (4.91) we obtain
{HmHoa,p}l ={H, 1, Ha,p}z =(p+a+3) {Hy, Hau’o-&-l}l .
Iterating we arrive at the equation
{H,,Hyp}y = const {H_1,Hoq}y

for some constant coefficient and some ¢ > p. The Poisson bracket in the right hand
side vanishes since

H = —/ (-1 +v)dx
S1

is a Casimir of the first Poisson bracket. Similarly, using

le/ vdr
Sl

{H,,Hup}, =0.

Commutativity of the Hamiltonians H,,, H,, with other Hamiltonians of the principal
hierarchy with respect to both Poisson brackets can be proved in a similar manner.
This completes the proof of the Corollary. O

we prove that

Corollary 4.14 The following Hamiltonian densities:

A+ N ()L (A= NP dz .
o= — = ~1,p> .
Mz)P*D) gz
O~ = - >0 4.93
A 7? p+Dl = 7 (493
Az)PHD) gz
0 = _— =0 4.94
A’p 75 prr = 7 (499

define a set of mutually commuting Hamiltonians with respect to the bihamiltonain
structure induced by Msopr. The resulting integrable system is an extension of the
2D-Toda hierarchy.

Proof One simply has to take the power series expansion in x of the deformed flat
coordinate given in Definition 4.9. g
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Chapter 5

Conclusions and Outlook

In the present thesis we introduced a structure of infinite-dimensional semi simple
Frobenius manifold on the space of pairs of symbols of Lax operators of the 2D Toda
hierarchy provided validity of certain analyticity conditions for the symbols. We demon-
strated that the rich geometry known from the finite-dimensional theory extends to the
infinite-dimensional case. The analytic conditions for the symbols were crucial in or-
der to establish the main properties of these geometrical structures. We also showed
that, starting from our infinite dimensional Frobenius manifold, a new hierarchy can
be defined which extends the classical 2D Toda hierarchy. We conclude by suggesting
possible future research projects:

e Project 1: Computation of the full principal hierarchy. This will give the complete
set of first integrals of 2D Toda. I would expect that this requires an extension
of the algebra of Lax symbols to symbols where the logp appears (symbols of
differential-difference operators, which already appeared in the Extended Toda
hierarchy formulation [10]). Properties of solutions of the hierarchy and their
tau-functions.

e Project 2: Study of the dispersive corrections to the hierarchy. In particular we
plan to apply this tools to the Laplacian Growth Problem (interface dynamics of
a domain filled with water in a plane filled with oil). In this setting, Wiegmann,
Zabrodin and collaborators [60, 51] have proved that the idealized Laplacian
Growth is described by a reduction of the dispersionless 2D Toda hierarchy. One
issue is that in finite time for generic smooth initial data, the idealized dynamics
develops singularities on the border. There is a growing attention around the
possibility to add dispersive terms corrections to overcome this problem.

e Project 3: Reductions of the 2D Toda Frobenius Manifold structure to Toda bi-
graded submanifolds. By a reduction of type A™ = A" for m, n natural numbers,
the 2D Toda hierarchy reduces to the so called Toda bigraded hierarchies [12].
These hierarchies were related to a Frobenius manifold in [9]. Note that the Lax
symbol of a bigraded Toda hierarchy is a multivalued function on the unit circle.
This imply that if we want to include these reductions in our scheme we should

o7



first generalize the functional space Mspr to a suitable space of multivalued func-
tions. It would be interesting to see then if by reducing the Frobenius manifold
structure of 2D toda we get the known Frobenius manifold structures for the
bigraded Toda hierarchies.

Project 4: Frobenius manifold theory for the Genus 0 universal Whitham hier-
archy. It is well known that the 2D Toda hierarchy is a particular case of the
genus universal 0 Whitham hierarchy [47]. T expect that our construction would
be extended in order to define a Frobenius manifold associated to the Whitham
hierarchy. The formulae for the metric and the product seem to have a straight-
forward generalization to an arbitrary number of Lax symbols.
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