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Abstract. This paper is concerned with the asymptotic behavior of the free energy for a class
of Hermitian random matrix models, with odd degree polynomial potential, in the large N limit. It
continues an investigation initiated and developed in a sequence of prior works whose ultimate aim is
to reveal and understand, in a rigorous way, the deep connections between correlation functions for
eigenvalues of these random matrix ensembles on the one hand and the enumerative interpretations
of their matrix moments in terms of map combinatorics (a branch of graph theory) on the other. In
doing this we make essential use of the link between the asymptotics of the random matrix partition
function and orthogonal polynomials with exponential weight equal to the random matrix potential.
Along the way we develop and analyze the continuum limits of both the Toda lattice equations and
the difference string equations associated to these orthogonal polynomials. The former are found
to have the structure of a hierarchy of near-conservation laws; the latter are a novel semi-classical
extension of the traditional string equations. One has these equations for each class of regular maps
of a given valence. Our methods apply to regular maps of both even and odd valence, however
we focus on the latter since that is the relevant case for this paper. These methods enable us to
rigorously determine closed form expressions for the generating functions that enumerate trivalent
maps, in general implicitly, but also explicitly in a number of cases.
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1. Introduction

The general class of matrix ensembles we want to analyze has probability measures
of the form

dutj:%exp{—N Tr[V;(M,t;)]}dM, where (1.1)
ZN (tj
1 .
Vj()\, tj)zi)\Q—th)\J, (12)

defined on the space H, of nxn Hermitian matrices M, and with N a positive
parameter. The normalization factor ZI(\?) (t;), which serves to make p; a probability
measure, is called the partition function of this unitary ensemble. Previous works
[9, 10, 12, 7] have focused on the case of even j, for which the measure (1.1) is indeed
normalizable for ¢; >0. The case of odd j is more complicated; it is not clear prima
facie how to initiate a rigorous analysis in this setting.

Very recently, however, a generalization of the equilibrium measure (which governs
the leading order behavior of the free energy associated to (1.1)) was developed and
applied to this problem [3]. It is based on a complex contour deformation of the
variational problem for the leading order of the free energy that was motivated by new

*Received: February 8, 2011; accepted (in revised version): July 24, 2011.

fDepartment of Mathematics, The University of Arizona, Tucson, AZ 85721-0089, USA, (er-
colani@math.arizona.edu). Supported by NSF grant DMS-0808059.

fDepartment of Mathematics, The University of Texas — Pan American, Edinburg, TX 78539,
USA, (piercevu@utpa.edu). Supported by NSF grant DMS-0806219.

267



268 CONTINUUM LIMIT OF TODA LATTICES FOR RANDOM MATRICES

ideas in approximation theory related to complex Gaussian quadrature of integrals
with high order stationary points [4].

This analysis shows that an equilibrium measure associated to the weight
exp{—N(%)\Q—l—tg,,H)\Q”“)}, with dominant exponent odd, will exist. It is con-
structed explicitly for the case of a cubic weight, v=1, in [3]. A detailed study of
the explicit construction for general odd-dominant weights, as opposed to just the
existence argument which may be deduced from [4], will be taken up elsewhere. The
boundaries of the support of this equilibrium measure are determined by the simul-
taneous solutions of the two equations:

’ V') dA=0 (1.3)
4 VA=A (A—B) ’
PN d\=2ri. (1.4)

A V(A=A)(A—-B)

One can compute these integrals which, in the cubic case, V() = %)\2 +13X3, leads
to a pair of equivalent algebraic equations determining A and B.

1 3, 1 35\
2(A+B)+3t3<8A +4AB+ 3B )0, (1.5)
3 1 3 5 3 3 5
“A*+ - AB+-B? ts| —A*+ —A*B+ —AB*+ B | =2. 1.
(8 TPt >+33<16 TR TR TS ) (16)

It is natural to make the following change of variables: zo= % (B— A)2 and up=

%(A—FB ). The corresponding algebraic equations for zg, ug are
o + 3tz (ud +220) =0, (1.7)
ud + 220+ 3tz (up 4 6ugzo) = 2. (1.8)

With the above notations, the interval of support of the equilibrium measure in
the cubic case may be written as

[A,B] = [UO—Z\/%,HQ+2\/%].

The equilibrium measure has a variational characterization [4], and from the varia-
tional equations the measure can be explicitly determined to be

(14 3t5(A+u0)) X145 MV~ (A~ B). (1.9)

i
A minimal basis for the ideal of relations given by (1.7) and (1.8) is
3tgul +ug +6t320 =0, (1.10)
—6t3zoup+ (1 —20)=0. (1.11)
It is straightforward to use (1.10) to eliminate zg in (1.11) and get
18t3u +9t3ud +ug + 6t3 =0. (1.12)
The resultant of (1.7) and (1.8) eliminating ug is given by

3t3 1 6t320
R(Zo): —6t3ZQ 1—20 0 (113)
0 —6t32’0 1-— 20

=3t (72525 — 25 +1) =0. (1.14)
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We note that (1.14) has a form that is reminiscent of the implicit equation for zy that
one has in the case of even weights [10, 7].

For general polynomial potentials V' with even dominant power, it is possible to
establish the following fundamental asymptotic expansion [9, 10] of the free energy
associated to the partition function. More precisely, those papers consider potentials
of the form

J
1 .
V(A= §A2+ > N, (1.15)
j=1

with J=2v. Introducing a renormalized partition function, which we refer to as a tau
function,

, (1.16)

where t=(t,...t;) €R’, this expansion has the form

-,

o o 1 o
logTiN(t) :n260(x,t)+61(x,t)+ﬁ(sg(x,t)—i-m—i-

-,

Weg(x,t)—k--- (1.17)
as n,N—oo with x=F% held fixed. Moreover, for T=(l—¢14¢€)Xx
({|f1<d}n{t;>0}) for some e>0, §>0,

(i) the expansion is uniformly valid on a compact subset of T;

(i) eg(x,t) extends to be complex analytic in 7€ ={(z,) e C/*||z — 1| <¢,|f] < };

(iii) the expansion may be differentiated term by term in (z,f) with uniform error
estimates as in (i).

The meaning of (i) is that for each g there is a constant K, depending only on
T and g, such that

- 1 - K
IOng’N (f) fn2eo(:r,t) fmfmeg(x,t) <9

for (z,t) in a compact subset of 7. The estimates referred to in (iii) have a similar
form with 72 \ and e;(x,#) replaced by their mixed derivatives (the same derivatives
in each term) and with a possibly different constant.

This result is based on the analysis of a Riemann-Hilbert problem (RHP) for
orthogonal polynomials on R whose exponential weight is associated to the weight
of the random matrix measure. This RHP was first introduced in [11] for studying
the asymptotic behavior of random matrix partition functions. The relevant analysis
of this RHP for the above result was carried out in [9] by the method of nonlinear
steepest descent [5]. In particular, in [9] it is shown that the constants K, are explicitly
determinable in terms of Airy asymptotics stemming from the Airy parametrix that
is used in the vicinity of the endpoints of the support of the equilibrium measure to
explicitly solve the RHP.

This result extends directly to the case of V' with odd dominant power (i.e. with
J=2v+1) once one has the existence of the equilibrium measure (which is explicitly
given by (1.9) in the cubic case). This involves studying the asymptotic behavior of
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the appropriate non-Hermitian orthogonal polynomials for the given odd weight (see
Section 2). More precisely, the Riemann-Hilbert analysis of [9] carries over mutatis
mutandis to a Riemann-Hilbert problem for the non-Hermitian orthogonal polynomi-
als with the principal difference being that the contour along which the jump matrices
are originally defined is no longer the real axis but rather a deformed contour [4, 3].

Our principal interest in this paper is to better understand the analytical structure
of the coefficients e, for potentials of the form (1.15) when J is odd. For J even
these coefficients provide a wealth of information about problems in combinatorial
enumeration as well as about eigenvalue correlations for random matrices [7]. One
expects to see similar connections in the case of odd J, but this is much less developed.

Despite the fact that we are focused on potentials of the form (1.2) that only
depend on a single t;, we will need to appeal to properties (i - iii) for other parameters
as well, specifically t; and x. That is because in characterizing the e, we will want
to make use of differential relations in ¢; and t; between these coeflicients as well as
certain rescalings of these variables in terms of z:

s1=a" %t (1.18)
s, =21, (1.19)

We will also be studying the tau-functions (1.16) as functions of lattice variables
on the non-negative integers, indexed by n, which depend analytically on (x,f ) as
parameters. Certain logarithmic derivatives of the tau functions with respect to these
parameters satisfy difference equations which, in this context, we refer to as differ-
ence string equations. Furthermore they satisfy differential (in ¢;) - difference (in n)
equations classically known as the Toda lattice equations. Of particular relevance for
describing and analyzing the e, will be the continuum limits of the difference parts of
all these equations. These involve, as independent variables, s; and s; as well as a con-
tinuous “spatial” variable w in terms of which the differencing in our string and Toda
equations may be regarded as a discretization. At the final stage, after one has recur-
sively solved the continuum limit hierarchies for e, (and various of their derivatives) as
functions of (z,s1,s;,w), the auxiliary variables are set to (z,s1,w)=(1,0,1) to arrive
at the desired closed formulae for e4(s;) =e4(t;). (Note that when x=1,s; =t;.)

The continuum limit of the difference string equations is a hierarchy of nonlinear
ODEs in w while that of the Toda equations is a hierarchy of quasi-linear PDEs in
s; and w, where in both cases g indexes the respective hierarchy. One will have these
hierarchies for each value of j.

We take a moment here to briefly explain the connection of the expansion
(1.17) to combinatorial enumeration that was alluded to earlier. The e,4(t;)=
eg (le,f: (0,...,0,t;)) (we have set J=j here) are generating functions for the
enumeration of j-regular maps. Such a map is an embedding of a labeled graph into
a compact, oriented, and connected surface X with the requirement that the com-
plement of the graph in X should be a disjoint union of simply connected open sets.
More specifically the asymptotic expansion coefficient e, is a generating function for
enumerating (topological) equivalence classes of maps on a Riemann surface of genus
g (g-maps) whose embedded graphs are j-regular:

eo(t) = 3 ()" (m), (1.20)
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in which each of the Taylor expansion coefficients ngj )(m) is the number of g-maps
with m j-valent vertices. Consequently the Taylor coefficients of e, (tj),lig(}j )(m), are
non-negative integers.

The notion of g-maps was introduced by Tutte and his collaborators in the ’60s
[15] as a means to study the four color conjecture. However, this subject soon took
on a life of its own as a sub-topic of combinatorial graph theory. In the early ’80s
a group of physicists [2] discovered a profound connection between the enumerative
problem for labeled g-maps and diagrammatic expansions of random matrix theory.
That seminal work was the basis for bringing asymptotic analytical methods into the
study of maps and other related combinatorial problems.

The trivalent case of map enumeration (which corresponds to the random ma-
trix ensemble with cubic weight) is of particular relevance for problems in discrete
geometry since the corresponding maps are dual to triangulations which are stable
discretizations of the associated Riemann surfaces. In particular, in Section 4, in
order to explicitly solve the continuum difference string equations we will use the
fact that the coefficient zy appearing in the equilibrium measure is the generating
function for enumerating labeled trivalent maps on a sphere connected to two marked
univalent vertices. This is dual to the generating function that enumerates ordered
triangulations of the sphere with two marked loops. One also expects zg to have a
combinatorial interpretation analogous to the one it has in the cases of even valence,
which is as a generating function for the Catalan numbers (in the case of valence 4)
and generalized Catalan numbers in the cases of higher even valence [10, 7]. That
interesting topic will be taken up elsewhere.

Recently, in [7], closed form expressions for all of the e4(t;) were derived for the
cases of even j. This was based on the continuum limit of Toda lattice equations,
developed in [10], that are closely related to the random matrix ensembles (1.1). In
this paper we will derive the analogous continuum j-Toda equations for odd j as well
as the related hierarchy of continuum difference string equations. From these we will
derive explicit closed form expressions for the e4(t3) for some low values of the genus
g. For example, we will find that

1 1 (20—1)(22—620—3
colt) = g log(zo) + 5 0D 00 73]

12 (z0+1)
1 3 22
ei(ts) =~ log <2—20)’ (1.21)
1 (22—-1)3(428 — 9322 —261)
©2(05)= 56 (2 -3y ’

where zq is given by the boundary of the equilibrium measure discussed above and is
implicitly related to t3 by the polynomial equation (1.14)

1=22—T72t223.

We expect that our methods will ultimately enable one to derive closed form expres-
sions for the e4(t;) for all odd j and all genus g. In [3] the Taylor coefficients of eg
and e; are calculated for the cubic case (j=3). These derivations were based on a
different approach using the classical string equations.

The outline of this paper is as follows. In Section 2 we summarize the necessary
background on non-Hermitian orthogonal polynomials that is the basis for the validity
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of the asymptotic expansions that we study as well as their continuum limits. This
section also presents a path formulation for both the Toda lattice equations and the
difference string equations associated to these orthogonal polynomials. The latter
in particular represent a novel method for the study of random matrix continuum
limits. The continuum limits themselves are derived in Section 3, for general odd
valence, at least for the leading order and higher order homogeneous terms. To help
make this paper more self-contained, a preliminary subsection of Section 3 is included
that summarizes prior results on which the work in this paper is based. This part
also contains a new result: a description of the asymptotic structure of the diagonal
recursion coefficients for the orthogonal polynomials. This result was not needed
previously because these diagonal coefficients vanish in the case of even potentials.
Although this result has a similar character to what had previously been found for the
off-diagonal recursion coeflicients, the derivation is technically more complicated due
to the fact that the Hirota expression (3.12) for the diagonal coefficients is given in
terms of a leading order differential-difference operator rather than the pure second
derivative (3.13) for the off-diagonal coefficients. In Section 4 we specialize to the
trivalent case and derive the full Toda and difference string equations up to order
g=1. Moreover, we illustrate the use of these methods by explicitly solving the g=1
difference string equations. Finally in Section 5 we derive a recursive method for
expressing each generating function e, (3) in terms of zy and use this to establish the
explicit formulae (1.21).

2. The role of orthogonal polynomials and their asymptotics

Let us recall the classical relation between orthogonal polynomials and the space
of square-integrable functions on the real line R with respect to exponentially weighted
measures. In particular, we want to focus attention on weights that correspond to the
random matrix potentials V/(A), (1.2), that interest us here. To that end we consider
the Hilbert space H = L? (R,e‘N V(A)) of weighted square integrable functions. This
space has a natural polynomial basis, {m,(\)}, determined by the conditions that

Tn(A) = A" + lower order terms,

/ﬂn(/\)mn()\)eva()‘)d)\ =0forn#m.

For the construction of this basis and related details we refer the reader to [5].
With respect to this basis, the operator of multiplication by A is representable as
a semi-infinite tri-diagonal matrix,

ap 1
b% al 1

L= (2.1)

5 .
b2 as

L is commonly referred as the recursion operator for the orthogonal polynomi-
als and its entries as recursion coefficients. We remark that often a basis of or-
thonormal, rather than monic orthogonal, polynomials is used to make this repre-
sentation. In that case the analogue of (2.1) is a symmetric tri-diagonal matrix.
As long as the coefficients {b,} do not vanish, these two matrix representations
can be related through conjugation by a semi-infinite diagonal matrix of the form
diag (1,671, (biba) ™", (b1babs) ™", ..).
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Similarly, the operator of differentiation with respect to A, which is densely defined
on H, has a semi-infinite matrix representation D, which we now determine. Observe
that

/w;()\)wm()\)e*NV(A)d)\:Oforn§m,
/w;(x)wm(x)e—NW)dA:N/wn(A)V’(/\)wm(A)e—NW)dAforn>m
:N/wn(/\){)\+jt>\j_1}wm()\)e_NV(*)d)\7 (2.2)

hence
D=N (L+jtL™") _, (2.3)

where the “minus” subscript denotes projection onto the strictly lower part of the
matrix.
From the canonical (Heisenberg) relation on H, one sees that

[3)\,)\]21,

where here X in the bracket and 1 on the right hand side are regarded as multiplication
operators. Using this and orthogonality one has, for some &, >0,

/ (AN T )} (A NV D dA = s G

:/ (W) {0 =] mm (Ve ¥V L,

where we note that under this transposition of the bracket within the inner product
the order of composition of the operators has interchanged and the minus sign on the
derivative comes from integrating by parts;

:/Trn()\)z[£7D]£’mﬂ-e(/\)e—NV()\)d/\

4

by (2.2) and (2.3), so that
= Kn [L’D]n,m.
It follows that
[£,D]=1I.

From this observation one deduces a fundamental relation among the recurrence
coefficients:

; 1
L (L+jte ™) | =T (2.4)
- N
The relations implicit in (2.4) have been referred to as string equations in the physics

literature, but their origins go further back to the classical literature in approximation
theory [13]. In fact, the relations that one has, row by row in (2.4), are actually



274 CONTINUUM LIMIT OF TODA LATTICES FOR RANDOM MATRICES

successive differences of consecutive string equations in the usual sense. However, by
continuing back to the first row one may recursively de-couple these differences to get
the usual equations. To make this distinction clear we will refer to the row by row
equations that one has directly from (2.4) as difference string equations.

L depends smoothly on the coupling parameter ¢; in the potential V' (\) (see 1.2).
The explicit dependence can be determined from the fact that multiplication by A
commutes with differentiation by ¢; and the following consequence of the orthogonality
relations:

0

/ o (T A) T (Ve VNV N =N / N1 (M) (Ve NV N a, for n>m.
J

This yields our second fundamental relation on the recurrence coeflicients,

1

N(ﬁ)tj = [(ﬁj)f,ﬁ} ; (2.5)

which is equivalent to the j* equation of the semi-infinite Toda Lattice hierarchy.

2.0.1. Odd weights and Non-Hermitian orthogonal polynomials.
When j is odd, H as defined above ceases to be a finite measure space; however,
by deforming the real axis to an appropriate complex contour I" one can define a
non-Hermitian analogue of orthogonal polynomials with respect to this contour and
weight [3, 4]. These polynomials may not be defined for all values of n but asymptoti-
cally they exist (i.e., for n >mng—1 for some sufficiently large integer ng) [4]. Thus one
can work on the space H =L? (F,e‘N Vo‘)) of weighted square integrable functions
on the deformed contour I'. Of course in doing this deformation one can no longer
relate the construction of the orthogonal polynomials to an inner product on H as
was done before (hence the nomenclature non-Hermitian). Instead one works with
the non-degenerate complex-valued bilinear form that integration naturally gives us.
One can then, as we will shortly see, define a basis of polynomials whose pairwise
product integrates to zero if they are of different degree. One can still use this basis
to represent the recurrence operators and related operators through the bilinear form.
To that end let

H = {span of 1,A,... A"~ " m, (A), Mo 11(N),... },
where 7, () is a monic polynomial of degree n such that

Oz/wn(/\))\ke*NV(’\)d)\ fork=0,...,n—1.
r

With respect to this basis, multiplication by A is represented as

* 0

Qg a1 ... Qpy—1 Gy, 1
b2 a 1
E: no+1 Yno+1 , (26)
2 .
O bno+2 an0+2

where bioﬁnrl()\) =y 1A e a A+ ag.
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One may apply standard methods of orthogonal polynomial theory [14] to the
lower right semi-infinite block of this matrix

1

R b?27,0+1 an0+1 ]‘
i= . (2.7)

2
bn0+2 Apo+2

Qp,

In particular there is a unique semi-infinite lower unipotent matrix A such that

[l:A*leA,
where

01
001

00"

(For a description of the construction of such a unipotent matrix we refer the reader
to Proposition 1 of [8].)
This is related to the Hankel matrix
CoC1 Co ...
Cy1 C2 C3 ...
CyC3Cq ... |

where
Cp = / Nee= NV g\
I

is the k** moment of the measure, by

Cno+1 Cno+2 Cng+3 ---
Cno+2 Cno+3 Cng+4 ---
Cno+3 Cno+4 Cng+5 -+ |

ADAT =
D= dlag {dn0+1adn0+2 e }
with
_ detH,
n detH,—1’

where H,, denotes the n xn principal sub-matrix of H whose determinant may be
expressed as (see Szegd’s classical text [14]),

det’Hn = n'ZAJ(\?) (t1,tgy+1) s

~(n 1 &
Z}V)(tzuﬂ):/r---/rexp{—w [N;V()\m;tl, tovt1)

1
*mzlong*M dny,  (2.8)
m#L
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where V()\;tl, t2y+1) = %)\2 +t1)\+t2y+1>\2y+1.

REMARK 2.1. As mentioned in the introduction, we will sometimes need to extend
the domain of the tau functions to include other parameters, such as t;, as we have
done here. Doing this presents no difficulties in the prior constructions.

The diagonal elements may in fact be expressed as

where

s 2 (s

TEN=— (2.9)
M Z000,0)
(n)
_ AN (Elt)lyt2u+1) (2.10)
ZN'(0,0)

which agrees with the definition of the tau function given in (1.16). The second
equality follows by reducing the unitarily invariant matrix integrals in (2.10) to their
diagonalizations which yields (2.9) [9]. This also provides the connection to the eigen-
value correlations alluded to in the introduction. Tracing through these connections,
from £ to D, one may derive the basic identity relating the random matrix partition
function to the recurrence coefficients,

p = TN g 2.11
A 2 .11

which is the basis for our analysis of continuum limits in the next section. With this,
the fundamental relations (2.4) and (2.5) continue to hold in the non-Hermitian case
for n sufficiently large.

REMARK 2.2. It needs to be noted that the bilinear form used to define orthogonal
polynomials and recurrence coefficients in this section depends on the choice of the
contour I" and therefore so do these polynomials and coefficients. However, it does
not affect the asymptotics of these objects. This is a consequence of the fact that
outside the locus of support of the equilibrium measure, one has exponential decay of
the asymptotics. The deformation of I' away from R is taken in these exponentially
decaying regimes. We refer the reader to [11, 6, 7] where similar issues concerning non-
Hermitian orthogonal polynomials and their asymptotics are discussed for a different
problem.

REMARK 2.3. The fact that the lower degree recurrence coefficients may not exist
in the non-Hermitian case creates technical difficulties in deriving the usual string
equations since, as was pointed out earlier, this derivation requires that one be able
to recursively relate higher degree recurrence coefficients all the way back to degree 0.
However, this issue poses no problems for the asymptotic difference string equations
nor for the asymptotic Toda equations, which are what will be used in this paper.
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2.0.2. Path weights and recurrence coeflficients. In order to effectively
utilize the relations (2.4, 2.5), it will be essential to keep track of how the matrix
entries of powers of the recurrence operator, £7, depend on the original recurrence
coeflicients. That is best done via the combinatorics of weighted walks on the index
lattice of the orthogonal polynomials. The relevant walks here are Motzkin paths
which are walks P on Z which, at each step, can increase by 1, decrease by 1, or stay
the same. Set

P7(my,mo) = the set of all Motzkin paths of length j from my to mo. (2.12)

Then step weights, path weights and the (mq,ms)-entry of £/ are, respectively, given
by

1 if the p** step moves from n to n+1 on the lattice,

w(p)=1 an if the p!" step stays at n,
b2 if the p*" step moves from n to n—1,
wP)= [ «®.
stepspeP

Lhme= Y.  w(P). (2.13)

PePi(mq,m2)

2.1. Motzkin representation of the difference string equations.
The difference string equations are given (for the j-valent case) by (2.4):

L. (c+jec)_| = %I. (2.14)

This leads to a pair of equations:
e the (n+1,n) entry gives

0=(ans1—an) (£+jtﬁj_1)n+1yn+ (L+5tL~1)

n+2,n
. i1
—(LAHILTY) g r (2.15)
e and the (n,n) entry gives
1 . i—1 . i—1
N:(cﬂw )n+1,n_ (L+jtL )n,n_l. (2.16)

Let us work this out in terms of Motzkin paths for the particular case of j=3. The
equations for the diagonal and subdiagonal equations reduce respectively to

T

E = (Ln-&-l,n - ﬁn,n—l) +3t (Ei—&-l,n - ‘Ci,n—l) )
0= (an+1 - an) (£n+1,n + 3t£i+1,n) =+ (£n+2,n - £n+17n—1) +3t (£i+2,n - E%-&-l,n—l) )

where we have used the relation x =
Referring to (2.12), we see that the relevant path classes here are

23

P(n+1,n) =a descent by one step,
Pl(n+2,n) =the empty set,
P?(n+1,n) =a horizontal step followed by a single descent
or a single descent followed by a horizontal step,

P%(n+2,n) =two successive descent steps.
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Note that the structure of the path classes does not actually depend upon n. This is
a reflection of the underlying spatial homogeneity of these equations. Thus, for the
purpose of describing the path classes, one can translate n to 0.

Now applying (2.13), the difference string equations become

1
~= (0741 —2) 43t (ang1 bl 1y +anby ) —anbl —an_1b3),

0=(an+1—an) (bfz-&-l +3t(ant1 +an)bi+1) +3t (bi+2bi+1 - bi+1bi) )

where, for this example, we have set the parameter o equal to 1. The coefficient b? 11
is non-vanishing by (2.11) and the fact that the partition functions are non-vanishing
for n sufficiently large. Hence we may divide it out of the second equation to arrive
at the slightly simpler system

1
n = (bfwrl - bi) +3t (bi+1(an+1 +an) — bi(an +an71)) )

0=(an+1—an) (14 3t(ant1+an,))+3t (b3, 5 —b2).

2.2. Motzkin representation of the Toda equations. @ We now pass to a
more explicit form of of the Toda equations (2.5) in the case j=2v+1:

1 da, y ,
" Ndta1 L) = (), (2.17)
1 dv? N - s
N dtoy 11 = (@n—an-1) ('C )n,nfl T (’C )n+1,n71 - ('C )n’nfg' (2.18)

To describe this in more detail we will once again specialize to the trivalent case
(v=1). There are two relevant path classes here:

P3(n+1,n) described in Figures 2.1 and 2.2 for the case n=0,
P3(n+2,n) described in Figure 2.3 for the case n=0.

The latter case corresponds to what was used in [10], but for Dyck paths (Motzkin
paths without any horizontal steps) of length 2v.

1 ...

Fig. 2.1. Elements of P3(1,0) with two horizontal steps

Applying (2.13), the trivalent Toda equations become

1 da,,
T (ai+1bi+1 *aibi) + (an+1anbi+1 - anan_lbi) + (aibi-&-l - ai—lbi)
+ (bfl+lb721 - bibi—l) + (bfl-‘-QbEL-'rl - b?L—i—lbi) + (b721+1b37.+1 - bibi) ’
1.db?
—— =t = (an—an1) [a357 + anan by Fan 1 by bnbn g b by b b7

+ (an-ﬁ-lbi-q—lbi - anbibi—l) + (anbi_,_lbi - an—lbibi—l)
+ (an—1b3 102 —an_2b2b%_1),

where we have again used the relation x= % and then set the parameter z=1.
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Fia. 2.2. Elements of P3(1,0) with no horizontal steps (Dyck paths)

FiG. 2.3. Elements of P3(2,0)

3. Continuum limits

A number of discrete variables will appear in the following discussion as we prepare
to make the transition to the continuum limit. Not all of these discrete variables will
be directly involved in the description of that limit. However, in order to avoid
confusion, it is perhaps best that we start by briefly describing all of these variables
and their interrelations as well as their relations with other variables and parameters.
As indicated at the outset, the positive parameter N sets the scale for the potential
in the random matrix partition function and, throughout this paper, it is taken to
be large. The discrete variable n labels the lattice position on ZZ° that marks, for
instance, the n*® orthogonal polynomial and recurrence coefficients, diagonal or sub-
diagonal. We also always take n to be large and in fact to be of the same order as
N. As stated in the Introduction, it is to be understood that as n and N tend to oo,
they do so in such a way that their ratio

. n
T= (3.1)
remains fixed at a value close to 1. In fact within all subsequent proofs and derivations
z itself will be held fixed.

In addition to the global or absolute lattice variable n, we also introduce a local
or relative lattice variable which we will denote by k. It varies over integers but
will always be taken to be small in comparison to n and independent of n. We will
frequently study expressions involving n+k which we will think of as small discrete
variations around a large value of n. We have already encountered this in the form of
the difference string or Toda equations. The spatial homogeneity of those equations
manifests itself in their all having the same form, independent of what n is, while
k in those equations varies over {—v—1,...,—1,0,1,...,v+1}, the bandwidth of the
(2v+1)%t Toda / Difference String equations, as explicitly displayed for the trivalent
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case (v=1) in Subsections 2.1 and 2.2. Indeed in what follows it will suffice to take
v+1<<n in order to insure the necessary separation of scales between k and n.
We introduce a number of other scalings of variables that we will be using:

s1 =272, (3.2)
or more generally for v € Z™,
S 41 =2 " Ftg 41, (3.3)
k
p=1+—. 3.4
w=1+ - (3.4)

The variable w is introduced for two reasons. First, to help make some of the subse-
quent expressions less cumbersome. Which value of k is intended will be clear from
the context or it will be made explicit. The second reason for introducing this vari-
able is that it provides the transition to the continuum equations. As we shall see,
at a certain point in the subsequent arguments w will appear within the arguments
of coefficient functions of the large n asymptotic expansions. Since these coefficient
functions are in fact analytic in their arguments, we will take advantage of this fact
to regard these functions as analytic functions of w regarded as a continuous variable.

In Theorem 3.2 we will present a more precise statement and extension of prior
results on the free energy expansion (1.17) as they will relate to what we do in the re-
mainder of this paper. However, before getting to that we need to recall a preliminary
prior result.

PROPOSITION 3.1. [10]

, , b\ V2 k) V2
TnJrk,N(tl?tQVJrl): n+k,n+k T t1, T t2l/+1

o\ —1/2 o\ V=12
:Tz+k,n+k <<1+ n) 51, <1+ n) 52u+1>

2 ~—1/2 ~v—1/2
= n+k,n+k (w / Slva / 52u+1>~

Proof.  The first equality follows from an appropriate change of variables in
the Szegd representation (2.8, 2.9), the second just applies the definitions (3.2) and
(3.3) and the third applies (3.4). The change of variables in the Szegb representation
amounts to introducing the re-scaling \; = \/Ej\j, from which we then have

Aln n2 n 1. o o
ZJ(V)(tl’tQV"‘l):m /2/"'/8XP(—H{Z(2)\?+t2u+1$ 1/2)\? +1
j=1

t < N
+\/§/\]>})V()\)d h
=" 220V (s1,50041) (3.5)

where V(A)=]1._,|\; —\¢|>. Shifting from n to n+k this becomes

j<£

I o) e\ 12 e\ V12
ZN Tt by gr) = TR 2210 <1+n) 81’(1+n) Sou41 | -
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The proposition follows immediately from this. |

REMARK 3.1. Starting in Subsection 3.1 we will in general be setting =1. That is
because the main focus in this paper is on the structure of the partition function coef-
ficients as generating functions for map enumeration. However, for (possible, future)
applications to the statistics of random matrix eigenvalues, the ability to asymptot-
ically “detune” the matrix size away from the scale of the potential is important.
Therefore, we have chosen to keep this parameter free up through this preliminary
subsection.

We introduce one more notational definition:

Aklog (51732v+1)_10g n+k, n+k( _1/231,wy_1/232u+1)_10g7_57n(517321/+1)-

(3.6)
THEOREM 3.2. [9, 10, 3]
108724 j ik (51,52041) =02 W2eq (B~ 251,0" %59, 41)
+er(w 1/281 w’ 1/282y+1)+...
+TL29 2 2 2969(’(1) 1/281 WY 1/232y+1)+~.. (37)

is an asymptotic expansion in n=2, uniformly valid for (s1,s2,4+1) €K = any compact
subset of (—6,0) x [O,SEV’Q)) and |k| <v+1 with X1 <€ for € and & sufficiently small.

(Here s&”’g) is a fixed positive constant depending only on v and g.) Explicitly, this
means that for each g there is a constant, Cy, depending only on v and K, such that

2-2  (-_1/2 1/2
log 72 nt btk (S1,82041) —n W e (W™ /51 w’™ /82U+1)_
1 C
~2-92g  ~—1/2. ~v—1/2 g
w eq(w S1,W S < —=
n29—2 g( 1, 21/+1> = n29

for all (s1,82,41) €K and |k|<v+1.

a) This expansion may be differentiated term by term in 1,892,411 with the
same type of uniformity except that the constant Cy will now also de-
pend on the multi-index of the derivatives.  Moreover, the coefficient
eg(w’l/zsl,w”“”szy“) and its mized derivatives in (w,s1,82,+1), after be-
ing evaluated at (w,s1)=(1,0), are all complex analytic in a disc of radius
séy’g) centered at 0 in the compler sa,41 plane. (Here we introduce w as a
continuous complex variable replacing w; hence, one may differentiate ey with
respect to it.) One expects this radius of convergence to be independent of g
as s known to be true in the case of even weights [7].

b) One also has an asymptotic expansion for differences AylogT2,,
AglogTy ,, (51,8211 (3.8)

_ _ K\’
_Zn% ZZjawwa 2969(10 1/251’wV 1/252V+1)|w=1 <n) )

where we regard w as a continuous complex variable. Once again this expan-
sion is uniformly valid for (s1,82,41) €K and |k|<v+1, by which we mean
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that for each g there is a constant, Dy, depending only on v and K such that

g
AglogTy , (s1,52011) Z{rﬂm 5

(3.9)
2(g—m)+1 . j
L0 5 o ~1/2 v—1/2 k Dy
z; ﬁ%w €m (w S1,W 821/—‘,-1) lw=1 o < 29
J:

This expansion may be differentiated term by term in s1,S9,41 preserving
uniformity.

Proof. The basic result is that of [9], extended in [3] to the case of weights with
odd dominant power (see (1.17) i - iii). From this it follows that one has constants
Cy depending only on v,k such that

10872 nik (51,52041) — (k) 2eo (0 2 s1,0" /5, 41) —

1 C
Y =12, sv—1)2 g
CENAEE eqg(W™%s1,w S2u+1)| < (k)%
We then rewrite the above equation using n+k=nw,
log n+k,n+k (81,82y+1) 71217}260(11)_1/281,1I)D_1/282y+1) -

1 5, C

e 727290 (525, ¥ 1/2 9

por 5 W eq(w $1,W Sopt1)| < RePRTE

The desired estimate is realized by taking C, = HCW > fzgy

The ensuing statements part (a) of the theorem also follow directly from these
prior results. In particular, the analyticity of ey in its arguments follows from (1.17)
(ii); mixed derivatives then yield linear combinations of derivatives of e, with respect
to its arguments whose coeflicients are polynomials in s1, 2,41 and fractional powers
of w (which is bounded away from zero). Evaluating at (w,s;)=(1,0) then yields a
linear combination of derivatives of e, with coefficients that are polynomials in s9,41.
By (ii) this linear combination is analytic in a disc as stated in the theorem.

For (b) observe that a straightforward estimate of the difference of the asymptotic
expansions for log7?,, . ., and log7.  yields

2 (w71/281’wu71/2

log n+k,n+k (51,82041) — 10g (51752y+1) —n*w €0 52041)

+eo(s1,82041) —

1 2C
2—-2 —1/2 —-1/2 g9
— 5w eg(w Pspw S204+1) T €g(51,820+1) > T9g
n=9 n=9
w=1+%£
We rewrite this as
2
Aklongm (51,52,,+1)
g
1 2C
E 2—2m —1/2 v—1/2 g
_ W(’u} em(w /51,w /52V+1)—eg(51,52u+1)) Sm,
w:l-&-%

m=0
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which is

’Ak IOgTzfn (51 ’ 52V+1)

g
1 ko om ko ko
*Zan—z <(1+n)2 2 em((1+ﬁ) 1/281,(1+5) 1/2$2u+1)

m=0
2C
—69(81782y+1)> ’ = e

n29’

One now inspects the Taylor expansion of the e, terms, centered at w=1 and eval-
uated at 1+ % For notational convenience set

Fr (w,s1,82041) :w2_2mem(w_1/231,w”_l/QsQ,,H).
Then this expansion has the form
2 5 1
AglogTy , (s1,52041) — mZ::O { am 2
2(g—m)+1 4 j 2(g—m+1
; %%Fm (w,81,820+1) lw=1 (i)] +RU™ (w,51,59,41) <fl> ! |
2C,
S oy

where R("™) (w,s1,59,41) denotes the remainder term, of order 2(g—m+1) in w, for
F,,. By elementary inequalities one then has

‘Ak 10g7'1.2b7n (81782y+1)
2(g—m)+1

g i J
1 L& 5 o ~1/2 v—1/2 k
_ 20W E ﬁww em (w S1,Ww 82u+1) |w:1 ﬁ

Jj=1

2C 1

g

By Cauchy’s remainder theorem for analytic functions one has

‘R(m) (w, 81,82U+1)‘ S 22(g7m+1)dm7

dm: Fm (w7817521/+1)~

max max
(51,82041)EK |w—1|=1/2

(We assume here that € <1/2.) Thus statement (b) is established by taking

g
Dy=2Cy+ Y dp|2v+2/297m D),
m=0
O

REMARK 3.2. We mention here that the variables s; as defined above differ slightly
from their usage in related works [10, 7] where s; =—c;t; for appropriate constants
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¢; >0. Also for comparison with [3], s3=—u, where u is the weight parameter in
that work. We further observe that because of the combinatorial interpretation of
these generating functions, one can show that eg(s2,41) is even in s9,41. Thus odd
derivatives of e, are odd functions and even derivatives are even.

REMARK 3.3. By collecting terms in (3.9) of the same order in n~! one sees that

the asymptotic series represented by (3.8) does indeed have a uniformly valid, well
ordered expansion in inverse powers of n. The precise form of the coefficients in this
re-summed expansion is not prima facie obvious; however, the results in the remainder
of this paper will show precisely how these coefficients and those of other similarly
derived asymptotic series can in fact be determined. A key point for this process may
already be observed in (3.9); namely, all terms in the re-summation will be in the
form of differential expressions in the continuous variable w which are then uniformly
evaluated at w=1. In the relevant settings, the coefficients of the inverse powers of n
may be regarded as hierarchies of differential equations in w which are to be solved and
whose solutions are then evaluated at w=1 in order to yield explicit expressions for
generating functions (in sg,4+1) and similar functions of combinatorial or statistical
interest. In the remainder of this section we build upon these ideas to derive the
general form of the various hierarchies of differential equations. In Sections 4 and
5 we carry out this process in complete detail for the trivalent case (v=1). To get
an idea of how the whole strategy comes together the reader might find it useful to
browse these last two sections before proceeding systematically through the general
derivations which begin in Subsection 3.1.

We will make essential use of the Hirota formulas for the Toda variables in their
original scaling.

LEMMA 3.3. (Hirota)

1 72 1 Z+D) ,
an,N:**ilO ;LN :7773 M , (310)
Natl TTL,N Natl Z](\;L)(tl,t2y+1)
1 92 1 92 1
2 ( )
n, N = N2 atQ log ’I’L N— N2 8t2 1Og (t17t2u+1)7 (311)

where the factors of 1/N are consistent with the energy scaling chosen in the definition
of w (1.1).
Proof. From (2.17) and (2.18) one deduces that the Toda equations for v =0 are

1 danN

"N dt =buan — by

1 db

N dt _b7217N (an,N_anfl,N)'

Substituting the fundamental identity (2.11) into the second of these equations one
has

1 d

an,N_azn—l,N:_N%GOg n+1,N 2log N_log 1,N)'

From the Szegd representation one has that the Tg, n are simultaneously analytic in
(t1,ta,4+1). By continuation of (¢1,t9,11) back to (0,0), the recurrence coefficients
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become those of the Hermite polynomials. From these initial values and the previous
line one may deduce that, in fact,

2

a 1d Ong+1,N
N=——

" N dt; TTQLN ’

which is the first Hirota relation. Substituting this into the first Toda equation above
one may similarly derive the second Hirota relation. The expression in terms of the
partition function in each case follows directly from (1.16). a

COROLLARY 3.4.

1
Uik, N (1, t2041) = “Non [log 72 1. (t1stovt1) —logTr p n(t1 t2us1)]

22 9
Z—Taislﬁllogﬁm,mrk (51,82041), (3.12)

2
b2 (t1,toys1) =~ = log 7>
+k, N\ 020+1 ETntk,N
" v N2 ot? "
z 02

= 397 [1Og712b,n(31a321/+1> "‘l‘AklOgTz’n(Sl’SQVJ’,l):l . (3.13)
1

Proof. These representations follow directly from the Hirota relations (3.10),
(3.11), along with (3.2), (3.3), and the definition (3.6) of Ay. ad

We have the following asymptotic expansions for a,yi N, bntkr,n. Moreover,
expanding the /0w and 0/0s; derivatives within the coefficients in these asymptotic
expansions one can see that these coefficients acquire a self-similar scaling.

THEOREM 3.5. The following are asymptotic series in 1/n:

an+k7N:h(31,32y+1,u7):x1/2zhg(81,82u+17w)n_g; (3.14)
g=>0
hg(81,82V+1,QI]) = —’lI)l_g X
1 it _ o N
Z ?8316’11)] |:w2 2916.‘]1 ((ww) 1/2817(ww)y 1/232u+1>:|w:1a
20 +j=9g+1
g1 207] >0
bEH.k,N = f(51752u+1;’(1~1) :fog(Sly‘SQu—&-law)nizga (3-15)
920
2—2g 0 1/2 2
fo(81,82011,W) =W~ gﬁeg(ﬁf 51,0250, 41).
1
Moreover
hg(s1,S20+1,w) :w%_gug(slw_lﬂ,SQV_Hw”_%), (3.16)
_ _ _1
Fo(s1,82041,w) =w 292 (51072 59, 110" 2), (3.17)
where ug and z, are analytic functions of their arguments in a neighborhood of (0,0)

and w is a continuous variable in terms of which the general form of these coefficient
functions is described.
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Proof. We first consider (3.15). By (3.13), (3.7), and the fact that these
asymptotic series may be differentiated term by term, one has

o0
1 0?
2 ~ ~2-2 ~—1/2 ~v—1/2
bn+k,N=f(31a52u+1>w)=$§ @w g@eg(w /81710” /82y+1)
9=0 1
o0
1 0?
_ ~1—2g ~v—1/2
7xzn2gw P 269(%10 Sov41)lgmi-1/25, - (3.18)
9=0 1

Thus we define
82

_ N S _
Zg(slw 1/2752u+1wu 2):87‘]269(61710” 1/282y+1)‘q=w71/231

which, in light of Theorem 3.2, establishes all claims concerning f and f,. The case
for h and hy proceeds in essentially the same manner but is a bit more complicated.
By (3.12) and (3.7) one has

1/2
+N$naaz [0k 0225, (041 /m) 250, (4 1) s

f(n+k)2fzgeg (@*1/231,@”*1/2521,“)} .

Setting w=1+ Tlrkv this may be rewritten as

h(51’52y+17ﬁ)) - Z(n+k)2729 [12)272969 ((12)’[2))71/2517 (ww)ufl/QSQUJrl)
—€yg (12)71/251,12)1/71/282y+1)1| .

We next expand the summands in terms of Taylor series in the continuous variable
w, centered at w=1 and evaluated at w=1+ n%rk:

h(81782u+1 7’LD)
/2 9

n 0s;
920

Zl o9 [wg_Qgeg((wzb)_l/Qsl,(wzl;)”_l/Qszl,H”

j>1ﬁ8wﬂ'

1/2
Z—LiZ(n—&—k)l_gx

n 0s
! 920

Z 1 67] [w27291691 ((ww)71/251,(U)UT))Vil/QSQV_;'_l)]

. jl Owi
21 +j=g+1
91207]>0

w=1 (TL+ k)j

w=1
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:xl/zz {ngﬁ)lg

g9=>0
1 oitt _ o o
2 jiowow {“’2 e (W)™ s, (wi) 1/232V+1)] }
] . w=1
21 +j=9+1
91>0,7>0

In the second equality above, we have collected the coefficients of (n+k)!79; in the
last equality we make use of the relation n+k=nw. To see the self-similar structure
of the internal sum in this last line, observe that

0 N e
%me((ww) V2, (wi) 1/252u+1)

—muw™ 'E ((wﬁ))_l/Qsl,(wu?)”_lﬂsm,“)

1 m— ~\U— 0 ~\—
—1—(1/—5)111 1((ww) 1/252u+1> a—%E(ww) 1/281,qQ)qzz(ww)V71/252y+l

1 . N 0 oy
—511) 1<(ww) 1/281> a—qlE(ql,(ww) 1/282y+1)q1:(wu~,)71/251,

where F(q1,q2) is an arbitrary analytic function of (¢1,¢2). We see from this equation
that a w derivative of a power of w times a function of the self-similar variables ¢; =
(wzi))*l/Qsl, g2 = (sz))Vfl/ZszH has the same form, with the power of the pre-factor
reduced by 1. Thus, by induction, the summands of the expression for hy(s1,52,+1,%)
are of the form

oIt
681 8wj
o7

o e D o
— /2 QW {wsm 29187(116571 (<Q17(ww) 1/282V+1)

:w1/27gEj(12)71/281,12)1171/252”4'_1),

~1—g

|:’LU2*291 €g, ((ww)71/281’ (ww)l’*l/232y+1):| w=1

ql—(w@)l/251}w=1

1/2 v—1/2

for a function Ej; of the self-similar variables w™"/“s; and w Sop+1. The claims
concerning h and hy now follow from these observations. 0

Example. The terms of order less than 1/n? in these series have the coefficients

82
ho(s1,82041,W) = —W w?eq((wiw) ™25y, (W) 25,
(51,8201, = i e () sy ) )]
9? \2 ~\—1/2 S\v—1/2
:*m(ww) eo((ww) s1, (ww) S2041) o
=— o w?eo (w251, w" 259,41 1) (3.19)
- 8816’(1) 0 1 2v+1 w:wa .

at order 1 in h, where in the second line we have made a change of variables and in
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the third line we have relabeled ww as w; and

82

fo(s1,80041,0) =0° 552 eo(W™1 251, " 259, 41),
1
~ 1 83 2 ~\—1/2 ~\v—1/2
h1(81,82y+1,w):_5mw eo((ww) s1, (ww) )
w=1
1 o° 2 S —1/2 S\w—1/2
=—§W(ww) eo((ww) 51, (W) ) o
1 83 2 _1/2 1/—1/2
:—imw eo(w 51, W ) K (3.20)

at order 1 in f and order 1/n in h respectively.
In particular, the terms up through order 1/n of a, y and b, n are, respectively,

22 ho(s1,820101,1) =2 ?ug(s1,59041)
82

=_—g!/? 6515@u}2eo(w_1/251,11)1’_1/2‘921,+1)|w:17 (3.21)
220y (s1,82011,1) = 212Uy (51,59,41)
:—lxl/Q & wzeo(w_l/Zsl w”_1/282y+1)|w_1 (3.22)
2 881611/2 ’ -’
zfo(s1,5204+1,1) =220(51,52041)
82
:.%878%60(81,82y+1). (323)

In Subsection 4.1.1 we will show that the coeflicients ug and zy defined here are indeed
the same as the functions introduced in Section 1 to describe how the endpoints of
the support of the equilibrium measure depend on the parameters in the exponential
weight.

We also introduce a shorthand notation to denote the expansion of the coefficients
of h(s1,82,41,w) and f(s1,82,+1,Ww) around w= 1. This is analogous to what was done
in interpreting (3.8) via (3.9), the main difference being that the order of summation
is interchanged. This is again justified by the asymptotic interpretation (3.9) where
both summations are finite.

DEFINITION 3.6. For w=1+k/n with |k| <2v and 22 <,

- = h (m) |w=1 EN™
h(81a82u+17w) = Z z ( ) 3 (324)
= m! n
- N ot w1 (BN
f(51,52,,+1,w) = Z _— | — 5 (325)
= m! n

where the subscript w™) denotes the formal operation of taking the m' derivative
with respect to w of each coefficient of h (respectively f):

am 1

Rop(my = ;Omhg(31,32u+lyw)ﬁv
m 1

fw(m) = Z ng(sl,sQV-Fhw) n29 :

920
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As walid asymptotic expansions these representations denote the asymptotic series
whose successive terms are gotten by collecting all terms with a common power of 1/n
in (3.24) (respectively (3.25)).

In what follows, in the rest of Section 3 and in Section 4, we will frequently abuse
notation and drop the evaluation at w=1. In particular, with z =1, we will write

e (BT o= 1 om 1 kN
Clrz—‘,—/f,N:WLz::0 m' (n> = 2:: mzmhg(sl,SQV_;rl,w)ﬁ <n> B (326)
fw(m) ]. k m
n+k N Z Z m| Z 6wm 81382U+17 ) — . (327)

g>0

In doing this these series must now be regarded as formal but whose orders are still
defined by collecting all terms with a common power of 1/n. They will be substituted
into the difference string and the Toda equations to derive the respective continuum
equations. At any point in this process, if one evaluates these expressions at w=1
one may recover valid asymptotic expansions in which the a,; ny and bi +k,n have
their original significance as valid asymptotic expansions of the recursion coefficients.
In particular, in Section 5, the results of the formal derivations will be evaluated at
w=1 and we will recover explicit expressions for the e, appearing in the asymptotic
expansion of the partition function.

3.1. Continuum limits of the difference string equations. @~ We are now
in a position to substitute our asymptotic expansions for a4 n and b,4x n into
the difference string equations (2.15) and (2.16). Collecting terms in these equations
order by order in powers of 1/n we will give a hierarchy of equations that, in principle,
allows one to recursively determine the coefficients of (3.14) and (3.15). We will refer
to this hierarchy as the Continuum Difference String Equations. (Note that one
has such a hierarchy for each value of v.) Of course this is a standard procedure
in perturbation theory. The equations we will derive are ODEs in which w, now
regarded as a continuous variable, is the independent variable. The variables s; and
Sou4+1 here are parameters on which the ODE depends analytically. One must still
determine, at each level of the hierarchy, which solution of the ODE is the one that
corresponds to the expressions given for h, and f; in Theorem 3.5. This amounts to a
kind of solvability condition which will be imposed through a small number of initial
Taylor coefficients of e, to insure that the solution coincides with its enumerative
interpretation in terms of counting maps. This solvability analysis will be illustrated
in detail in Section 4. In this subsection the main emphasis will be to derive the form
of the continuum string difference equations and their general solutions.

From this point on in this section (and in fact for the remainder of the paper)
we will set z=1; i.e., n=N. This has the effect of centering the matrix size n at
the same scale as that of the potential, N. We will also set s; =0 from now on
since its role in determining the structure of the asymptotic expansions of a,; and
bn+r is now completed. When =1, s9,41=1%9,41; however, we will continue to
present statements in terms of the s-variables. If one wants to subsequently “detune”
to a value £ <1 one can do this by replacing ss,41 with its expressions in (3.3)
and comparing to (3.14) and (3.15). Finally, when the context is clear, we will for
simplicity just use s to denote sg,41.

We begin by substituting the expansions (3.26) and (3.27) into the difference
equations (2.15) and (2.16) which are satisfied by these coefficients (as represented
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through £). We arrive at the following formal asymptotic equations. For Equation
(2.15) one has

> ()52 e (1)

m=1

O:

+(2v+1)s9,41 Z

PeP2v(1,0)
2u(P)+1 o m v—p(P)
T > () || 1 zf“"’(pb)
n
pPa=1 m=0 ppr=1

+(2v+1)s2,41 Z
PeP2(2,0)

2p(P) oo o m v—u(P)+1 oo Foom (4 m
w"L /LU"'YL ﬂ
(G > 125 ()
2u(P) oo u)(’") 1 m f (7”) pb m
- 1T > = H Z . (3.28)

Pa=1m=0 ppb=1 m=0

where p(P)=|0/2] for o equal to the total number of horizontal steps in a given
path P and ¢, (respectively ¢,,) denotes the lattice location of the path at the

" horizontal step (respectively before the pbh downstep). Note also that we have
taken advantage of the discrete space homogeneity of these walks in order to shift the
initial/final points of these paths to (1,0), (2,0), and (2,1) in the respective cases.
Note further that each term of (3.28) is divisible by

o)

Likewise for (2.16) we find

SHCION

+(2V—|—1)82V+1 Z

PEP2v(1,0)

2u(P)+1 oo . m| [v—n(
T > = ()

pPa=1 m=0 pp=1

P)

Oofm bm
> Lo ()

2p(P)+1 oo

[ g ey

pa=1 m=0 ppr=1

v—u(P

A

Zf“”’( )m . (3.29)
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To begin with, the equations at leading order are

v—1
2v Y
0=0who <1+(2V—|—1 82V+1Z<2ﬂ+1 vl u)hgw—l v p 1)

2v B2 1
2 +1)s0, ( " “+)
Hert 1) +1;<2w ) ()

v—1

2v v
1=0,fo+(2v+1) SQVHZ(zM_HV i ly—u>a“’<hg“+1fo #).

This may be written in a vector form as

PROPOSITION 3.7.
ho.w 0
A ) = , 3.30
()= () 230

v—1
2v 2p+1 1
A:121V§ hottt fy—h 31
=1+ @+, +1H_0<2M+1,V—u—l,u—u) ‘ (3:51)

where

v—1

2 v—
+(2v+1) 52,,“2( v )( et e

2u,v—p—1lv—p+1

v—1

A12 = (21/—|— 1 82V+1 Z <

As = foAao, (3.33)

2v

1)h2H pr—m=t, 3.32
s u+1>(” pt DR, (3.32)

v—1

2v
A22—1+(2V—|—1 821,_;,_12 <

h2[L+1 V—/L—lZA
R (L o

(3.34)

in terms of tri-nomial coefficients.

We will see that the coefficient matrix of the n=29~! terms is of the same form
as the matrix in Equation (3.30). Thus the following lemma will be useful.

LEMMA 3.8. For the matriz A given in (3.30),
h
A~ 1_ fO w 0, w>
(hO wa fO w

Proof.  The second column of the inverse follows directly from (3.30). To find
the first column one notes that

Al An A - _ 1 A —Ap
Aiafo An A2 — A2 fo \—A12fo A1 )’
Thus we have that Aj;/det(A)= fy., and —Aqz/det(A)=hg,,, and the result fol-
lows. 0
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We will also need the following lemma.
LEMMA 3.9. For the matriz A given in (3.30),

§h0A12 - 6f0A11 = 03
6}10A—22 - 6f0 A21 = O?

where Op, (resp. dy,) denotes the functional derivative with respect to ho (resp. fo).

Proof. The left-hand side of the first equation, written out, is
v—1 29
20+ 1)s9, —u+1)(2u)h2r Tt el
(2v+1)s241 Lz_:l (QM,IJ,LLLI/,LLJrl)(V p+1)(2p)he" " fo
v—1

ST T
pn=0

2u+lv—p—1v—p

v—1
—Z( » >(2u)(v—u)h3”1 c ML (3.35)

= 2u,v—p—1,v—p+1

Shifting the index of the middle sum by p+— 11— 1 one sees that the coefficient of each
monomial in hg, fo cancels and the result follows. To prove the second formula one
first applies the identity (3.33) to find

OnoAaa — 05y Aot =0ny Aoz — fod Ao — Aqa. (3.36)
Written out, the right-hand side of (3.36) is

v—1
2v
2 1)s9, — 2 1
(20 +1)s; H;[(QHLV_M_M_M)@ )2 1)

2v
- D)W —p—1
(ot O m D= i)

2v 20 pr—p—1
_ )| p2eprn
<2u,1/,u1,1/,u+1>(1/ pt+ )] o Jo ;

whose coefficients vanish. 0

The homogeneous terms of the equations at level n 297! can be computed directly.
They are linear in hyy and f, with coefficients depending only on hg, fo, and their w
derivatives. The inhomogeneous (forcing) terms depend on h; for j<2g, and f; for
j<g. As usual in perturbation theory, the homogeneous part of the equation can be
derived by replacing (ho, fo) in the leading order equations with

(ho +€hag, fo+efy), (3.37)

and retaining just the first order in € terms. We find that the homogeneous terms are

h2 w hOw hOw
A 9 hagOn, A ’ b, A I8 3.38
(fg,w ) + 29%ho <f0,w> +fg fo (fO,w) ( )
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We also have the identity

ha ho w> <h0Awh2 ) <f0 wha )
Owd A ;7 A 79" )+, A " 9 )+ A7) 3.39
{ ( Iy ) } ( fow )T howdy ) T fowfy (339
Lemma 3.9 implies that (3.38) is in fact equal to the right-hand side of (3.39). Thus
the equation at order n~29~! has the form

D {A (%) } (FED (3.40)

where F ) and F ) are expressions involving the lower order terms in the expansions
of (3.28) and (3. 29) We also find, at order n=29, that

O {A11h29—1}:F2(;),1- (3.41)

In fact there is a second equation involving hgg—1; however, it must be equivalent
to the first and so we do not record it. Equations (3.40) and (3.41), together with
Lemma 3.8, yield the following

ProrosiTioN 3.10. The functions hog,hog_1,fq may be recursively found by the

formulas

(1)

h2g fO w hO w) / F2g
_ ; . dw, 3.42
< fg ) (hO,wa fO,w FQ(? v ( )

1 1

haog_1= E/Fgglldw. (3.43)
3.2. The continuum limit of the Toda equations. Analogous to what

was done in the previous subsection for the difference string equations, one can study
the system (2.17) and (2.18) expanded on the formal asymptotic series (3.26) and
(3.27):

Pe{P2v+1(1,0)}

Qlﬁ:' i (m)< )m v— lﬁ+1 oo f (m)( )
pr=1

Pa=1m=0 m=0
2p(P) oo () 1 m VP«P)+1OCf() m
_ wm m Py
HEse G LI 2 () ]
(3.44)

1d
n%f(saw): Z

Pe{P2+1(2,0)}
2pu(P)+1 oo ( )( 1>m v—p(P)+1 oo f ( )( >7n
pp=1 m=0

pPa=1 m=0
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2u(P)+1 oo v—u(P)+1 oo

B wom [ Lp, 2>m Suwtm ( 'y — )m
Pgl mz:() ( pgl mE:O i
e e] hw . _1 m 2IL(P) [ee] w . 1 m_

(=G, I ()
m=1 Pe{P2v+1(1,0)} | pa=1 m=0 ]

v—p(P)+1 oo

I >

ppb=1 m=0

f (m)

m
( P ) , (3.45)
where, again, u(P)=|0/2] for o equal to the total number of horizontal steps in a
given path P and ¢, (respectively £,,) denotes the lattice location of the path at the

" horizontal step (respectively before the pbh downstep). As before, the expansion

order by order produces a hierarchy of equations that we will call the Continuum
Toda equations. At leading order in the hierarchy one has, for general v,

2V+1 2 1
h =0y hat fr 3.46
ols,w) Z(%V oV — u+1) o (3.46)
2v+1 2041 pr—pt1
- =0 hit vTH

fosw wz<2u—|—1u p—1,v— u—l—l) 0 0

Y 2V+1 2 1
Dwh o 3.47
* OZ(2MVH7VN+1> o (347)

n=0

At orders n~29 the equations are equivalent to a hierarchy of 2 x 2 quasi-linear

systems of PDEs.
ProposiTioN 3.11.

_% (}}299> =% [B (f?gg)] * <—7”1f0,wh25+7"2h0,wfg) <§Z:ZEZZ€2)> (348)
where

B, :Mzi% (2%”_2::1_#1) (V= 1R, (3.50)

Boi = foBa2, (3.51)

v

v—1

=(2u+1)h2" 2u+1)(v—pu+1)h2F fr—r
=) +z(2u+w e ) DO DR

2v+1

2v+1

= — V)RR
" Hz_%(?u,v—u,v—wl)(y ut DR fo

)

(3.52)

(3.53)
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Proof.  The proposition follows from the same approach and methods used to
establish Proposition 3.10. The various relationships between the entries of B are
consequences of simple trinomial identities, as was the case for the relations between
entries of A. 0

REMARK 3.4. We observe that the homogeneous terms in (3.48) are almost in pure
conservation law form, with the first terms on the right being in the form of a spatial
derivative of a flux pair associated to the density pair (hag, fg). The form of the non-
conservative homogeneous terms (the second group of terms) suggests that one might
be able to use the difference string equations to rewrite these in terms of lower genus
expressions, and thereby pass them into the forcing, so that the equations would then
have the structure of a hierarchy of forced conservation laws. Indeed, in Section 4 we
show that this is what happens for the genus 1 equations.

We also note that the numerical coefficients appearing in the homogeneous terms
of (3.48) depend only on the total number of Motzkin paths of each class P’ (my,m>)
that appear in the Toda equations. On the other hand the specific terms in the forcing
expressions depend on more detailed combinatorial characteristics of these Motzkin
paths. See [10, 7] for details about how the forcing terms can be determined explicitly
from the structure of the lattice paths in the case of even valence.

4. Specialization to the trivalent case

We now illustrate the results of Section 3, in the trivalent case (when v=1), to
demonstrate their form and utility. We will then apply Lemma 3.10 to find explicit
expressions for Ay, ho, and f; in terms of fy, hg, and their w-derivatives. As mentioned
at the start of Subsection 3.1, this will require comparison with the enumerative
significance of the coefficients in the asymptotic expansions in order to determine a
unique solution. Note in particular that we will need to go beyond the results of
Section 3 in order to explicitly determine the forcing terms F(l) F(l) and FQ(Q). In
this section we will use s to denote ss.

4.1. String difference equations for j=3. In the trivalent case one has

0=b2 1 [(ant1—an)(1+3s(an +ans1))+3s(b2 5 —b2)], (4.1)
= (biJrl + 33b72z+1 (an+ani1)) = (03, + 305 (an +an-1)) (4.2)
(bn+1 by,) + 35bi+1 (an +an+1) =3sby (an +an—1). (4.3)

Using (3.10), (3.11), and Taylor expansions around w =1 of the continuum limits,
we have
e Dividing (4.1) by b2 ;:

0= (h (s,1+i> —h(s,l)) <1+35 (h(s,l)—l—h(s,l-ﬁ-i))
+3s (f (s,1+721) —f(&l))) (4.4)

_ o= hymy 1 w(m) fw(m>2
_<Z o nm> 1+33<2h+z ) +Ss< >,

m=1
(4.5)

where the second line is evaluated at w=1.
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e The Equation (4.2) becomes

= (s (s n) =) vas (a4 2 ) (s n+n (5142 ))
—3sf(s,1) (h(s,1)+h (s,l— i))

(= foem 1 o= froem 1 hoyemy 1

m=1
— Py (=)™
—3sf <2h+ 2# —— (4.6)
m=

where the second line is evaluated at w=1.

4.1.1. Leading order. The leading order (O(n~!)) of the system (4.5-4.6) is
as given in (3.30) with v=1:

0 14+6sh 6s ho.w
(1) = ( 6sfo 1+6sh0) (ﬁlw)- (47)

0= (146sho)ho.w+65f0w,
1= 65f0h(),u, + (1 +6Sh0)fo7w.

Expanding, we have

These can be anti-differentiated with respect to w:

C1(s) =ho+3sh3+6sfo,
w—+ CQ(S) =6sfoho+ fo-

The C1(s) and Cs(s) are constants of integration which must be determined by the
combinatorial interpretation or some other constraints. For example, by converting
to the self-similar variables § =w'/2s and dividing the first equation by w'/? and the
second by w, we find

w20 (5) = uo(3) + 35 (3)? 4 6520(3),
1+w ™ Co(s) =6520(3)ug(3) + 20(3).
In order for the left hand side of these equations to give functions of the self-similar
variable § we must have that C1(s)=c1s7! and Ca(s) =c2s72. However the functions
on the right hand side are analytic in a neighborhood of s =s3 =0, and so we conclude
that ¢; =coy=0. Comparing these with (1.10) and (1.11), we have shown here that

the leading order functions of the asymptotic expansion of a,, xy and b, n agree with
the functions ug and zy describing the equilibrium measure.

4.1.2. n=% terms. The odd terms of the expansion for h(s,w) are governed
by either of the n=29 terms of Equations (4.5-4.6); i.e., by either of the equations

0= th—l,'w [1 + 68}7,0} + hO,w [6Sh2g_1] — F2(;)—1’
0= 68f0h2g—1,w + 63f0,wh29—1 - F2(§)71’



N.M. ERCOLANI AND V.U. PIERCE 297

where the FQ(;Z1 are the forcing terms coming from the n =29 terms of (4.5-4.6) which
do not contain an hog—; or its derivatives. The first equation is equivalent to the
specialization of (3.41) to the trivalent case:

O {[L+6sho) hag_1} =Fy)) ;.

4.1.3. n=297! terms. The even terms of the expansion for h(s,w) and the
terms of the expansion for f(s,w) are governed by the n=29~! terms of equations
(4.5-4.6). We find the system (given by taking v=1 in (3.40))

(1)
1+68h0 6s h29 _ F29
where FQ(;) are the forcing terms coming from the n=29~! terms of (4.5-4.6) which do

not contain an hgg or f, or their derivatives.
Applying Lemma 3.8 and Proposition 3.10 we have

h2 f— fO,w hO,w F2(1)
<5>_(%mhhw>/<@§>wh (4.9)

1 1)
hag—1= Fy 7 jdw. 4.10
291 1+6sh0/ 29-1 ( )

LEMMA 4.1. hy(s,w)=3how(s,w).

Proof. From (3.43) and the n=2 coefficients in the first difference string Equation
(4.5) one has

1
[1 +68h0] hl = —/ <3Sh%’w + 5(1 +68h0)h0’ww +68f0’ww) dw

1
= — (2(1 +68h0)h0’w +68f0’w> +C(8)

-1 ((146sho)how)+C(s) by (4.7), so that

2
C(s)

1
hy= 2hy ot —5)
1= 500w T s ha

We see that this agrees with the first two terms of the asymptotic expansion of a4, v,
given in (3.19) and (3.20),

82

ho(s,w) = _8518ww260 (w_l/Qsl,wl/Zs;),) 5170, (4.11)
hi(s,w) :—167311)26 (w_l/Qs w'/?s: ) (4.12)
1(s, 595,002 1 3 oy
from which we can also conclude that C(s)=0. o

PROPOSITION 4.2.

(h2 ) _ < fO,w hO,w) ( %S(ho,w)z + %ShOhO,ww +4Sf0,ww + %ho,ww )
f1 ho,wfo fo,w 0 '
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Proof.  From (3.42) and the n~2 coefficients in the differenced string equations
(4.5-4.6) one has

(%)
i
:_( fo.w ho,w> »
howfo fo,w
/ ( 165(h1 +ho,w) (71,0 + 3ho,we) + (1+68ho) (201 ww + 2h0,www)
6

(1 + 65h0)f0,ww'w + %Sfo,w(zhl,w + hO,’ww) + %Sfo,ww (2h1 + hO,w)

+4Sf0 www
’ dw.
+Sf0h0,www ) v

Substituting for the h; on the right-hand side, from the previous lemma, one finds
that the integrand is an exact derivative, so that the right-hand side becomes

o ( fO,w hO,w> <5‘38(h0,w)2 + gShOhO,ww +4sf0,ww + liho,ww +Cl (S)) (4 13)
h07wf0 fO,w 2Sh0,wf0’w + S(hofo,ww + hO,wwa) + EfO,ww + CQ(S) ’ .

One finds further, using the leading order Equation (4.7), that the second entry of the
right vector in (4.13) is identically zero, except possibly for the constant of integration
CQ(S).

Converting to equations in the self-similar variable § =w"/“s, and focusing on the
terms involving Cy and Cj in the expression for f; (the second component in (4.13)),
we have

fl(g) :wflzl(é)
= [terms not involving C1,Cs] — {(foho,w)C1(s) + (fo,u)Ca(s)},

1/2

21(8) = [terms not involving Cy,Cs] — %zo(é)(uo(é) +5ub (3))w2C) (s)
~(20(8) + 532 (3) ().

For this to give an equation for z; as a function of the self-similar variable § we must
have that C(s)=c3s% and Cy(s)=cps?. To pin down c¢; and cy we expand the first
3 terms of the Taylor series for z1, as given just above, and find that

21(8) = —c28% + (=T2co +6c3+810)s* +.... (4.14)

On the other hand from the asymptotic expansion (3.18) we have

2

21(5)f1(s,1)368%61 (51,5) oy (4.15)

and thus the combinatorial meaning of the jth coefficient in the Taylor expansion
of z; is the number of genus 1 maps, with 2 vertices of valence 1, and j vertices of
valence 3. The set of maps with a fixed valence structure on their vertices is bijectively
equivalent to the set of pairs of permutations (w,o), where o is a fixed permutation
whose cycle structure matches the valence structure of the vertices and w is a fixed
point free product of disjoint transpositions satisfying a further condition equivalent
to connectedness of the corresponding maps. It is straightforward to partition these
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pairs by the genus. More details on this equivalence can be found in [1] and [16].
This allows one to efficiently count the number of maps corresponding to the first
few Taylor coefficients of z;. The numbers of genus 1 trivalent maps for j=2 and
4 are found to be 0 and 810-4!=19440, respectively. Therefore we conclude that
Cy=C3— 0. 0

4.2. Toda equations for j=3. In the trivalent case we find that the leading
order equations become

L hos,w) =30 [3-+ B3], (4.16)
2L Fo(s0) =300 (o £3)+ 3D 3+ KR o] (117)

One could integrate these equations and, after determining the constants of integra-
tion, show that they are equivalent when w=1 to (1.10) and (1.11). As this has
already been done for the leading order of the continuum difference string equations
in Section 4.1.1 we omit the analogous computation here.

The higher order equations (for g > 0) are

(o) a0, { [ dlot D] (120)])
Cdsz \ fy A fo2fo+RE)  2hofo fq
0 Forcing
+3(2fo+15) (hwag — Jowhag ) (Forcmgf2 )

REMARK 4.1. We now observe that, for the case of g=1, by using Proposition 4.2
to re-express the terms in the second summand above in terms of hg, fo, and their
w-derivatives, these terms may be absorbed into the forcing and those homogeneous
terms that remain are now in pure conservation law form as was asserted in remark
3.4.

4.2.1. Odd terms. The odd terms of the expansion of h(s,w) also generate
a hierarchy of (scalar) quasi-linear PDE, which are recursively decoupled from the
even terms. The odd terms do appear in the forcing terms for the non-homogeneous
equations determining ho, and f, described in the previous subsection.

The n=2971 term of the expansion of (3.44) is

_ dh2g—1

ds =30, (2h0hgg_1f0)+F0rcing2g_1. (418)

5. Determining e,
Recalling the basic identity (2.11)

2 2
Tn+1Tn—1
bi=*7—ébi<0), (5.1)
we have, by taking logarithms,
longLJrl —2log 2 +log7?_ | =log(b?) —log(b?)(0), (5.2)

where the initial value b2(0)=n is given by the recursion relations of the Hermite
polynomials. As in [10], we can use formula (5.2) to recursively determine e, in terms
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of solutions to the continuum equations. We use the asymptotic expansion of b7 which
has the form (3.15):

1 o0
e 1)n=2
b gzofg(s, )n

=Dz, (5.3)
g=0

where we have used the self-similar scaling
fo(s,w) :11)172929(51111/2)7 giving  f,(s,1) =24(s). (5.4)

In this section, unless otherwise stated we will use s to denote s3. It should also be
noted that the left hand side of Equation (5.2) has the form of a centered second
difference, Ay77, —A_177 .

We introduce here the classes of iterated integrals of rational functions (or iir for
short). These classes are defined inductively in terms of the variable z =z regarded
as an independent variable. To begin with, the class contains rational functions of
z. One then adds integrals of these rational functions with respect to dz. Next one
considers the vector space of polynomials in products of these integrals over the field
of rational functions of z and augments the space by integrals, with respect to dz, of
these functions. One continues this iterative process up to any given finite stage. (In
the classical literature these classes are sometimes referred to as abelian functions.)

It follows recursively from (3.42) and (3.43) that ugg,usg—1 and z, are possibly
in a larger class of functions given by iterated integrals of rational functions as well
as square roots of rational functions of zg.

For general g we have the following theorem.

THEOREM 5.1. The function ey(s3) satisfies

4 o S3 o S3
69(83)27 8371 1/ S““Hg(s)ds—s?)% 2 2/ 871+72+1Hg(8)d8
Y2 +1 0 0

+ 0153 T p Oysg TR (5.5)

where Hy(s) is a collection of recursively defined drivers for ey involving terms de-
pending on z; for j<g and e; for j<g, with

(71,72)=(1—4g,1) or (3—4g,—3), (5.6)

and where Cy and Cy are constants of integration determined either by the analyticity
of eq(s3) or the initial Taylor coefficients of e4(s3) determined by some other method
(for instance direct counting of maps with few vertices). Either choice for the pair
(71,72) n (5.6) produce the same expression. Moreover, assuming that z; for j<g
are in class i, eq(s3) is also in the class of iterated integrals of rational functions.

Here s is a variable of integration, although it plays, in the integrand, the role of
S3.

Proof. We start from the expression (5.2) and inductively assume that all
necessary z; have been determined (we will need them for j <g, and will also need
that, by induction, e; has been determined for j <g). The left hand side of (5.2) is
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a second order centered difference and so has an expansion for large n involving only
even derivatives of the spatial variable w. We have

1[0 1 9 2 0%
Z { w2—zg€g+7 w4—2g€g_1+...+ 2¢ }
w=1

— ————we
= n29 | Qw? 12 Qw* (29)! Ow?9
21 |z oz (1)t 2J
=log(z0) + St oMo't Snk EEDPRIER S - ) 5.7
( 0) ]:Zl n2j lzo Zg J Zg) ( )

where on the left hand side ej, = e, (w'/?s3).

In the coefficient of n =29 on the left hand side one expands the term containing
eg as a second order linear differential operator applied to e;. The remaining con-
tributions in the equation are terms that have been recursively determined. More
precisely, expanding the left hand side of

aa—;w2_2geg(wl/253) w:1:Hg(33), (5.8)
we find
(2-26)(1—2g)ey + 5 (7—89)sscly + 3¢} = H (55). (5.9)
We then multiply by s3', where
v1=1-4¢g,3—4g, (5.10)
and integrate once to find
(2-29)(1-29) %ygl)ill_ 29) sg1+269 + isgl'ﬂe’g = /OSS s Hy(s)ds+C1. (5.11)
Next multiply both sides by s3?, with
72=1,-3, (5.12)

respectively for each choice of 77, and integrate once to find

1 ° .
ngl+72+2€g :/ S/vz/ §7 Hy(s)dsds'+Cys3? T +Cy. (5.13)
0 0

We conclude by switching the order of integration in the double integral and comput-
ing the integral with respect to s’.

Finally we note that the Hy(s3) are functions of z; for j<g, and e; for j<g,
and so provided that the z; are in the class iir, we have recursively that H is an iir
function. Therefore a consequence of formula (5.5) and this assumption is that e, will
be an iir function. 1]

COROLLARY 5.2. If the driver terms have Taylor expansion

Hy(s3) =Y 14(2k)s3", (5.14)
k=1
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then the Taylor coefficients of the ey(ss) take the form

(2Kk)!

(1-29+k)(2—29+k) (5.15)

kD (2k) =g (2k)
for k#£2g—1,29—2.

The proof follows from integration using the power rule. The exceptions, or pos-
sible resonances, at k=2g—1 and 2g — 2 occur at precisely the powers of s associated
with the constants of integration C; and Cs. To demonstrate the usefulness of Theo-
rem 5.1, we will now compute explicitly expressions for ey and e; as functions of the

fundamental auxiliary variable zg. These are analogous to the expressions determined
for the e, in [10].

5.1. Example: ¢=0. In the case of g=0, we have that Hy(s)=1og(zp), and
Theorem 5.1 gives

S3 S3
eo(s3) =2 [532/ slog(zo)ds—s§4/ s3log(zo)ds} +Cys32+Cas3 (5.16)
0 0

We see immediately that the constants must be zero to preserve analyticity near
S3 — 0.

Following [10] we write both integrals in terms of 2y, determined as a function of
s by Equation (1.14):

1=22—-725%23. (5.17)

One can then solve this equation for s as a function of zg:

2 2
z5—1 1 (25—3)
—\/ ds=——— dzo. 1
T\ e T T g O (5.18)

Thus we find
3 20 (42 6 20 (52 2
4 [0 (2-3) A [
=— 1 d 1 d
60(83) (28_1)/1 ! Og(Z) Z+(Z(2)_1)2 ) 27 Og(Z) Z
3 2 2
z (256-1) 1(z0—1)%*(220+1)
_ _ 1 Z
e | st g
6 2 1)2 2 _1)3
20 71(20*1) i(zo—l)
+(2:3—1)2{ SR R S TR
1 1 (20—1)(22 —620—3)
=5 log(zo) + N ot D) . (5.19)

5.2. Example: g=1. In the case of g=1, we have that

Z1 1 84
Hi(s)= . ﬁww%o(swlm)

, (5.20)

w=1

where z1(s) is given by Proposition 4.2 as follows: from that proposition, after a bit
of manipulation using the first component of Equation (4.7), we have

_ 3 3
fl(S,U)) =w 1Zl (3w1/2) = 7§sf0h0,wf0,ww - Zsfohg,wv (521)
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into which we substitute the self-similar scalings fo=wz(sw'/?) and ho=
w'?ug(sw'/?) (see Theorem 3.5), expand the w-derivatives and then set w=1 to
find

3 /1 1 3 1 3 /1 1\’
21(s) = —55% <2u0+ 25%) (4526+45226’> — 157 (2uo+2su6) ;o (5.22)

finally we use the algebraic relations (1.7) and (1.8), and the expression (5.18), to
eliminate all but zg from the formula for z; to obtain

1(22-1)%2(22+9)20

=- 2
Theorem 5.1 gives
S3 3
e1(s3)=2 {s%/ 573H1(zo)ds—/ slHl(zo)ds] +Cy 554 C. (5.24)
0 0

We make the change of variables, as before, to integrals with respect to zg using (5.18).
We then have

__(22_1) 20 22(22_3) N 20 (2’2—3) N
e1(s3)= OZS’ /1 Eme H(2)d +/1 72(2271)1111( )d (5.25)

+C1 524 Cs.

A direct calculation of Hy(z) using (5.17), (5.19), and (5.23) shows that the inte-
grands of both integrals in (5.25) are regular at zp =1 (which corresponds to s3=0).
Hence, the vanishing of e;(0), which follows from (1.17), implies that Co =0. To de-
termine C; we will need to appeal to the Taylor expansion of e; and its combinatorial
interpretation.

Using the explicit form of H; as a function of zy(s3) one finds from (5.25) that

1 3 2 Cr 1)\ (:2-1)
61(83) = ﬂlog (2 2) + (72 48) ZS (526)
1, (3 22 3\ .,
1 3 2

where we have chosen C; =3/2 so that the coefficient of s% in e;(s3) will be 3/2!, as
can be checked by directly calculating the second derivative of (5.28) with respect to
s3 using the differential relation in (5.18) and then evaluating at s3 =0 (equivalently
zo=1). This value of the second order coefficient is required since there are three
genus one maps with two vertices of valence 3.

The procedure can be continued for as far as one wishes; the only real constraint
is the ability to find explicit expressions for the z, needed. We state (without the
computations) the formula derived for es(s3):

1 (22 —1)3(425 — 9322 —261)

62(83):% (Zg—3)5 . (529)

The formulas we have derived for eg, e1,, and ey as functions of zy have much in
common with those found in the case of even times in [10]. This suggests an extension
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of the global result, proven for the case of even times in [7]); namely, we expect that
for g>1, e4(s3) is a rational function of 22 with singularities occurring only at 22 =3,
where zq is related to s3 by

_ .2 2.3
1=2z5—"T72s52;.

5.3. Taylor Coefficients of ¢y(s3) and e;(s3). From formulas for e, in terms
of zg it is a straightforward procedure to derive expressions for the Taylor coefficients
using contour integrals. The trick (as in [10]) is to again change variables to integrals
with respect to zp.

One represents the Taylor coefficients of eg(s3) as contour integrals and substitutes
the expression (5.19) in terms of zy. The 2jth Taylor coefficient is given by

AR 74 rrdss (5.30)

2! 2mi %NOS?H )
:%2; 1% 3 d (5.31)
Ry pesn
:3%_1]233_22;7{ 1’23j_1<z_1)2(2'2—3)(22—22—1)(zz—di)ﬂ“’ (5.33)

where we have used an integration by parts to find line (5.31), and the notation j(l{
z~1
indicates that the integral is over a small circle in the complex plane, oriented counter

clockwise, and containing z=1. We then note that

(z=1)%(22=3)(22 —22—1)=2% —42° + 2" +122° — 132+ 3. (5.34)

We insert this into the integral together with the change of variables ¢ = z2:

Ké?-) 32j-193j-2 4 d¢
) — - — C(3]—2)/2 (<3_4C5/2 +<2+12<—3/2_13C+3>7
(29)! J 2mi Jen ((—1)t2
. . 35 3 3 37 1
J j+1 j+1 j+1 j+1
—-13
(J+1> <J+1>>
324937 (3
= <2) (5.35)

J T(3)rB+i)
Likewise we can express the Taylor coefficients of the genus one expansion as
contour integrals:

(5.36)

Ké;) 32j—193j—2 ?{ cBITD/2Z e
(2j)! j2mi 1 ((=3) (¢=1)7°
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