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Abstract: Equations of dispersionless Hirota type
Fut;x;) =0

have been thoroughly investigated in mathematical physics and differential geometry.
It is known that the parameter space of integrable Hirota type equations in 3D is 21-
dimensional, and that the action of the natural equivalence group Sp(6, R) on the param-
eter space has an open orbit. However the structure of the generic equation corresponding
to the open orbit remained elusive. Here we prove that the generic 3D Hirota equation
is given by the remarkable formula

V(1) =0, T =i Hess(u)

where ¥, is any genus 3 theta constant with even characteristics and Hess(u) is the
3 x 3 Hessian matrix of a (real-valued) function u(xy, x2, x3). Thus, generic Hirota
equation coincides with the equation of the genus 3 hyperelliptic divisor (to be precise,
its intersection with the imaginary part of the Siegel upper half space £3). The rich
geometry of integrable Hirota type equations sheds new light on local differential ge-
ometry of the genus 3 hyperelliptic divisor, in particular, the integrability conditions can
be viewed as local differential-geometric constraints that characterise the hyperelliptic
divisor uniquely modulo Sp(6, C)-equivalence.

1. Introduction
A 3D dispersionless Hirota type equation is a second-order PDE of the form
F(”X,‘Xj):O (11)

where u is a function of 3 independent variables. Equations of type (1.1) arise in numer-
ous applications in non-linear physics, general relativity, differential geometry, theory
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of integrable systems, and complex analysis. For instance, dispersionless Kadomtsev—
Petviashvili (dKP) equation

1

taxs = U ~ o =0 (1.2)

arises in non-linear acoustics [45], the theory of Einstein—Weyl structures [12] and in the
context of conformal maps of simply-connected domains [32,44,46]. The Boyer—Finley
(BF) equation

u
Uyix) +Uxyx, — €33 =0

describes a class of self-dual Ricci-flat 4-manifolds [1]. Let us review briefly some of
the known properties of integrable Hirota type equations (see Sect. 2 for a summary of
four equivalent approaches to dispersionless integrability in 3D):

e The class of integrable equations (1.1) is invariant under the symplectic group
Sp(6, R) via its standard action

U (AU + B)(CU + D)™ ". (1.3)

Here U = Hess(u) is the Hessian matrix of the function u [14]. The classification of
integrable equations is performed modulo equivalence (1.3).

e The parameter space of integrable equations (1.1) is 21-dimensional (see theorem 1 of
[14]). Furthermore, the action of the equivalence group Sp(6, R) on the parameter space
is locally free. The fact that the group Sp(6, R) is 21-dimensional implies the existence
of a generic Hirota equation generating an open 21-dimensional Sp(6, R)-orbit. Any
representative of the open orbit will be called a Hirota master-equation. The master-
equation has no continuous symmetries from the equivalence group. Note that both dKP
and BF equations have non-trivial symmetry groups and generate singular orbits of lower
dimensions (14 and 15, respectively).

e Geometrically, Hirota type Eq. (1.1) can be viewed as the defining equation of a 5-
dimensional hypersurface M in the 6-dimensional Lagrangian Grassmannian A® (lo-
cally identified with 3 x 3 symmetric matrices). Integrability of Eq. (1.1) can be inter-
preted as integrability of a GL(2, R) geometry induced on M> (see [42] and Section 4
of [14]).

Although the structure of the Hirota master-equation has remained elusive, formula
(1.3) suggests that this equation should possess non-trivial modular properties. In this
direction let us mention yet another integrable example,

u 1
— 2 (g gy =0 (1.4)

Uxsxz lxins 6
which was discussed in [37,38]. Here the function / satisfies the Chazy equation

B +2hh" = 3()* =0
whose general solution can be expressed in terms of the Eisenstein series of weight 2 on
the modular group SL(2, Z): h(t) = ez (it/7) where

o
ez(t):1—24201(n)e2”i”’=1 —24g—T72¢>—96¢> +--- where g =",
n=1

(1.5)
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Note that A (z) is real for # > 0. This was one of the first examples where modular forms
explicitly occurred as coefficients rather than as solutions of integrable systems, see also
[2,13,31]; note that PDE (1.4) admits non-trivial continuous symmetries and therefore
does not generate an open orbit. We refer to Sect. 4 for further ‘modular’ examples.
Before giving our main theorem, let us recall few facts about theta constants. All
these facts can be found in [29]. Let $3 be the Siegel upper half space of genus 3 i.e.

93 ={r e Mat(3 x 3,C) |t = ', Im(7) > 0}.

Theta constants with characteristics are defined by

ﬁm(f) — 7-9[/1‘5](‘[) — Z ein(n+u/2)(t(n+/4/2)’+v’)

neZ?

where ©, v € {0, 1}3 and T € $3. The characteristic m = [’j] is called even if pv! is
even. In genus 3, there are 36 such characteristics and they give rise to 36 theta constants
which are modular forms of weight one-half with a miltiplier system (see [23], theorem
1.1) on the so-called Igusa group I'3(4, 8) defined as

I';4,8) ={M = <Ccl Z) € Sp(6,7Z) : M = I mod 4, diag(a’b)

= diag(c’d) = 0 mod 8}.

Recall that there is an action of the group Sp(6, Z) on the set of even characteristics
which is transitive. The product of 36 theta constants with even characteristics equals
a cusp form of weight 18 on the full modular group Sp(6, Z), this form is classically
denoted by i3 (see [28]). It is known that in genus 3 the vanishing of even theta con-
stants characterises the hyperelliptic divisor which consists of 36 irreducible isomorphic
components. Note that ¥, (7) is real when t is purely imaginary.

Our main result is the following explicit formula for the master-equation:

Theorem 1.1. The master-equation is given by the formula
Y (t) =0, T =1 Hess(u) (1.6)

where U, is any genus 3 theta constant with even characteristic m and Hess(u) is
the Hessian matrix of the function u. Equation (1.6) defines a hypersurface M? in the
Lagrangian Grassmannian AS (we assume Hess(u) to be positive definite). Embedding
the positive cone of A° into the purely imaginary locus of the Siegel upper half space
93 via multiplication by i, we can thus characterise M° as the intersection of the purely
imaginary locus with the genus 3 hyperelliptic divisor.

Remark 1.2. Note that although there are 36 even theta constants in genus 3, the cor-
responding equations (1.6) are all equivalent (over C) due to the transitivity of the
Sp(6, Z)-action on the set of even theta constants. Using the cusp form x;g, the equa-
tions (1.6) can be compactly represented as

x18(i Hess(u)) = 0.

Theorem 1.1 will be proved in Sect. 3 by uncovering geometry behind the Odesskii—
Sokolov construction [36] that parametrises broad classes of dispersionless integrable
systems via generalised hypergeometric functions.

There exist several approaches to dispersionless integrability in 3D. Based on seem-
ingly different ideas they however lead to equivalent classification results. These ap-
proaches are:
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e The method of hydrodynamic reductions based on the requirement that Eq. (1.1)
has ‘sufficiently many’ special multiphase solutions.

o Integrability on equation, meaning that the associated hypersurface M> C A®
carries an integrable GL(2, R) geometry.

e Integrability on solutions, based on the requirement that the characteristic variety
of Eq. (1.1) defines Einstein—Weyl geometry on every solution.

e Integrability via a dispersionless Lax representation.

The above properties of the master-equation shed new light on local differential
geometry of the genus 3 hyperelliptic divisor, see Sects. 2.1-2.4.

2. Four Equivalent Approaches to Dispersionless Integrability

In this section we summarise the existing approaches to dispersionless integrability in
3D.

2.1. Integrability via hydrodynamic reductions. The method of hydrodynamic reduc-
tions applies to quasilinear systems of the form

A(V)Vy + B(V)Vy, + C(V)Vy; =0 (2.1)

where v = (v!, ..., v"™)" is an m-component column vector of the dependent variables
and A, B, C are [ x m matrices, [ > m. Note that Hirota type Eq. (1.1) can be brought
to quasilinear form (2.1) by representing it in evolutionary form,

Uxixy = f(uxlxzs Uxixzs Uxpxys Uxoxss MX3X3)s (2.2)

choosing the arguments of f as the new dependent variables v and writing out all possible
consistency conditions among them. This results in the quasilinear representation (2.1)
withm = 5, [ = 8. Applied to system (2.1) the method of hydrodynamic reductions
consists of seeking multiphase solutions in the form

V:V(Rl,...,RN)

where the phases (Riemann invariants) R'(x1, x2, x3), whose number N is allowed to
be arbitrary, are required to satisfy a pair of commuting (1 + 1)-dimensional systems

R, =u (R)R,,. R, =N(R)RL (2.3)

X1°
known as systems of hydrodynamic type [11,43]. The corresponding characteristic
speeds p', A' must satisfy the commutativity conditions [43]

8]'/,Li _ 8j)»i
pl =l AT =

El

where i, j € {l,...,N}, i # j, d; = 0g;. Equations (2.3) are said to define an
N-component hydrodynamic reduction of system (2.1). The following definition was
proposed in [13], see also [22]:

Definition 2.1. System (2.1) is said to be integrable if, for every N, it admits infinitely
many N -component hydrodynamic reductions parametrised by 2N arbitrary functions
of one variable.
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This requirement imposes strong constraints (integrability conditions) on the matrix
entries of A, B and C. Applied to equation (2.2), the method of hydrodynamic reductions
leads to an Sp(6, C)-invariant set of differential constraints for the function f express-
ing all third-order partial derivatives of f in terms of its first and second-order partial
derivatives (35 relations that are rational in the partial derivatives of f). The integrability
conditions were first derived in [14]. Their involutivity implies that the parameter space
of integrable Hirota type equations is 21-dimensional [14].

Note that (2.2) is, locally, the equation of the graph of the corresponding hypersurface
M?> c AS. Our main result (Theorem 1.1) states that Hirota master-equation coincides
with the equation of the genus 3 hyperelliptic divisor. Thus, the integrability conditions
can be viewed as local differential constraints that characterise the hyperelliptic divisor
uniquely modulo Sp(6, C)-equivalence.

2.2. Integrability on equation: integrable GL(2, R) geometry. The Lagrangian Grass-
mannian A® (locally parametrised by 3 x 3 symmetric matrices) carries a flat generalised
conformal structure defined by the family of degree 4 Veronese cones in 7 A° (identified
with rank 1 symmetric matrices). Let M be a hypersurface in A°. Taking a point s € M?>
and intersecting the tangent space Ty M 5 with the Veronese cone in TSA6 one obtains a
rational normal cone of degree 4 in T; M>. On projectivisation, this results in a family
of rational normal curves y of degree 4 in PT M?>. This structure is known as GL(2, R)
geometry on M>.

Definition 2.2. A bisecant plane in T M is a plane whose projectivisation is a bisecant
line of y.

A bisecant surface is a 2-dimensional submanifold ¥£2 C M> whose tangent planes
are bisecant.

A trisecant space in T M? is a 3-dimensional subspace whose projectivisation is a
trisecant plane of y.

A trisecant 3-fold is a 3-dimensional submanifold ¥3 C M> whose tangent spaces
are trisecant.

To be more precise, we will need holonomic trisecant 3-folds which can be defined
as follows. Note that each tangent space T X3 carries 3 distinguished directions, namely
those corresponding to the 3 points of intersection of PT X7 with y. These directions
define a net on ¥* which we require to be holonomic i.e. a coordinate net.

It turns out that bisecant surfaces and holonomic trisecant 3-folds of a hypersurface
M? correspond to 2- and 3-component hydrodynamic reductions of the associated Hirota
type equation. Furthermore, the hypersurface M> corresponds to an integrable equation if
and only if it has infinitely many holonomic trisecant 3-folds parametrised by 3 arbitrary
functions of one variable [14]. Thus the existence of holonomic trisecant 3-folds is
a geometric interpretation of the integrability property. The corresponding integrable
GL(2, R) geometries were thoroughly investigated in [42].

Thus, Theorem 1.1 implies that the genus 3 hyperelliptic divisor carries integrable
GL(2, R) geometry.

2.3. Integrability on solutions: Einstein—Weyl geometry. Any solution of equation (1.1)
carries a family of characteristic cones
oF
— pirj =0,

Buxl.xj
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assumed to be non-degenerate. The inverse matrix of the associated quadratic form gives
rise to the conformal structure [g] = g;;dx;dx; which depends on a solution due to non-
linearity of (1.1). It was shown in Theorem 7 of [17] that integrability of equation (1.1)
is equivalent to the requirement that conformal structure [g] is Einstein—Weyl on every
solution. Recall that an Einstein—Weyl structure consists of a symmetric connection D
and a conformal structure [g] such that

e connection D preserves the conformal class: D[g] = 0,
e trace-free part of the symmetrised Ricci tensor of I vanishes.

In local coordinates,
Drgij = wigij»  Rij) = p&ij, (2.4)

where w = widxy is a covector, R(;j) is the symmetrised Ricci tensor of D, and p is
some function. It was shown in Section 5 of [17] that the covector w can be expressed
in terms of g by the universal explicit formula

wig = 28k; Dx, (g7*) + Dy, (Indet g;;) (2.5)

where D,, denotes the total derivative with respect to x;. We recall that in 3D the
Einstein—Weyl equations (2.4) are integrable by twistor-theoretic methods [25]. Thus
solutions of integrable PDEs carry ‘integrable’ conformal geometry. Combining results
of Sects. 2.2 and 2.3 with Theorem 1.1 we can conclude that every trisecant 3-fold of
the hyperelliptic divisor carries Einstein—Weyl geometry.

Cartan proved (see [6]) that a pair (DD, [g]) defined on a 3-dimensional manifold
satisfies Einstein—Weyl equations (2.4) if and only if there exists a 2-parameter family of
surfaces which are totally geodesic with respect to the connection D and null with respect
to the conformal structure [g]. Such surfaces come from the associated dispersionless
Lax pairs [5,12,17].

2.4. Integrability via dispersionless Lax representation. A pair of Hamilton—Jacobi type
equations for an auxiliary function S,

sz = f(le» uxin)y

(2.6)
SX3 = g(le s uxixj-)a

is said to define a dispersionless Lax representation of equation (1.1) if (2.6) is compatible
modulo (1.1). Lax pairs of this form appeared in [47] as dispersionless limits of Lax
pairs of integrable soliton equations.

Example 2.3. Dispersionless Lax pair of the dKP equation (1.2) has the form

1 2
Sy, = E x FUxixgs

| 2.7)
S = —S;l + Uy xSy + Uy xy-

3
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Example 2.4. Dispersionless Lax pair of equation (1.4) has the form

1
sz = f(S)q s ux1x1)”x1xz + gg(le , uxlxl)uilxy

SX3 = f(le > uxlxl)”x1x3-

Here the functions f and g are defined by (we set Sy, = x, uy,x, = 1):

g=fi+[ffx, f=-2(nv)
where the function v is the Jacobi theta series g, see (4.3) for the definition, evaluated

at (v, 2) = (&, 55):

o0
v(x, 1) = Dooit/m, x/2m) = 1+2°) e cos(nx).

n=1

In some cases it is more convenient to deal with parametric Lax pairs,

Sx| = f(p, uxixj)7 sz =g(p, uxixj-)a Sx3 = h(p, uXin)7 (2.8)

where p is an auxiliary parameter. Such Lax pairs were used in the construction of the
universal Whitham hierarchy [30]. For example, parametric form of the dKP Lax pair
2.7)1s

1

1
Sy =P, Sp = 51’2 Flyix, Sxy = 51’3 t Ui Pt Uxix,-

Note that the compatibility condition of equations (2.8) is
fp(gxg — hy,) + gp(hx1 — fx) + hp(fxz —gx) =0.

It follows from [5,17] that Hirota type equation (1.1) is integrable if and only if it has a
dispersionless Lax representation (satisfying a suitable non-degeneracy condition).

3. Hirota Master-Equation via the Odesskii-Sokolov Construction: Proof of
Theorem 1.1

It was proved in [36] that a generic integrable Hirota type equation (1.1) can be parametrised
by generalised hypergeometric functions. Here we briefly summarise the construction.
Consider the generalised hypergeometric system of Appell’s type,

8%h ;. oh . Oh
= U sy
3v,~8vj Vi —Vj 81)]‘ Vj — Vi 3Ul'
n
Jv;2 vi(vi — 1) vi(v; — 1) Z vj —v ov/ (3.1)
+(i: sj +&+Mﬂ+&+hn)ﬁ:
i v — v vi —1 /v
Here s1, ..., s,42 are arbitrary constants (which we will assume to be rational), o =

I+s1+- - -+8y42,and h is afunction of n variables vy, . . ., v,. This systemis involutive and
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has n + 1 linearly independent solutions known as generalised hypergeometric functions
[21,36]. Introducing the differential

=" (=120 —v)% (0 — vy)™dt,

solutions to system (3.1) can be represented in terms of the corresponding periods, [ ;f w
where p,q € {0, 1, 00, v1, ..., v,}. This statement can be explicitly found in Mostow
[33] who also noted that only 7+ 1 of these periods are linearly independent [34], see also
[8,26]. In low dimensions, analogous observations were made by Picard in 1883 [39].
With any generalised hypergeometric system (3.1) Odesskii and Sokolov associated a
dispersionless integrable system in 3D possessing a dispersionless Lax representation
[36].

We will need a particular case of the general construction withn = Sandsqy = s5 = %
S| =852 =83 =8¢ = 857 = —%, see example 5 of [36]. The first observation of [36]
is that one can choose a basis of solutions &1, ha, h3, g1, g2, g3 of the corresponding
system (3.1) such that

A(g1, h3, h1) = A(g2, ha, h3),
A(g1, hy, ho) = A(g3, ha, h3), (3.2)
A(g2, hy, ha) = A(gs, h3, hy),

where we use the notation

N 2 "
AULf¢ﬁ0=da<ﬂwfﬁ4&m).
fl,v5 f2.v5 f3,vj
With these data Odesskii and Sokolov associated a dispersionless Hirota type equation
(1.1) for an auxiliary function U depending on x1, x>, x3 represented parametrically as

A(g1,ha,h3)
— g = U

A(g2,h3,hy)
XXy A — U

A(g3,hi,hy)
XX T A — U

X3X3
(3.3)
Ag1,h3,hy) A(gr,hi,ho) A(ga,hi,h)
A — Z/[xlxzs A — uxlxgs A — uxzxgv

with A = A(hy, ha, h3). The required equation results on the elimination of the 5
parameters vy, . . ., vs fromthe 6 relations (3.3). This equation was shown to be integrable
via a dispersionless Lax representation of type (2.8).

The geometry behind this construction is as follows. With the choice of constants s;
specified above the differential w takes the form

o LT —vs)
v

s v=Vit =D —v) ... —vs),
which is a holomorphic differential on the genus 3 hyperelliptic curve C
V=1t — 1)t —vy)...(t —vs).

Choosing a system of cycles a;, b on the curve C with the intersection matrix a; -b; = &;;
we denote by h1, ho, h3, g1, g2, g3 the corresponding periods of w which form a basis of
solutions of the associated system (3.1). We will see that this basis automatically satisfies
constraints (3.2) due to the Riemann relations. The basis of holomorphic differentials
on C is given by

:(f—v4)(t—v5)dl 3_w__l(t—v5)d 8—w=—l(t_v4)dt.

k] b

v dva 2 v dvs 2 v
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Their periods over a and b cycles are given by the matrix
hi ha h3 g1 g &3
hl,v4 h2.v4 h3.v4 81,v4 82,04 83,04 .
hl,vs h2.u5 h3.u5 81,v5 82,v5 83,v5

hy  hy h3
Multiplying this matrix from the left by the inverse of <h1~v4 hawg 1304 | we get
/’ll,vs hZ.vs h3,v5

1007y 112 713
010 mns | = ([37)
001 731 132 733

where 7 is the period matrix of the curve C. Explicitly we have

T = — | A(g1,h3,h1) A(ga,h3,h1) A(g3,h3,hy)
A(g1,h1,h2) A(ga,hi,h2) A(gs,hi,h2)

1 [ Ag1.h2,h3) A(g2.h2,h3) A(g3.h2,h3)
. (3.4

The symmetry of the period matrix 7 is equivalent to constraints (3.2). Bases satisfying
(3.2) (such that matrix (3.4) has positive definite imaginary part) are thus in one-to-one
correspondence with canonical systems of cycles on C. In particular, all of them are
Sp(6, R)-related. Finally, relations (3.3) take the form t = Hess({/). The elimination
of the parameters v; yields a Hirota type equation for ¢/ which by construction is the
equation of the genus 3 hyperelliptic divisor,

Um () = Um(Hess(U)) =0,

where ¥, is any even theta constant, a result that goes back to Schottky, 1880, see
e.g. [40]. Although there are 36 even theta constants, the corresponding equations are
all equivalent due to the transitivity of the Sp(6, Z)-action on the set of even theta
characteristics. Note that if all parameters (branch points) v; of the hyperelliptic curve
are real we can choose a basis of cycles such that the corresponding period matrix t
will be purely imaginary. Then ¢/ = iu will also be purely imaginary, and the Hirota
equation

U (i Hess(u)) =0

will be real.
The uniqueness (over C) of the Hirota master-equation can be established as follows.
Up to a suitable equivalence transformation, every equation (1.1) can be brought to a

form where auaF # 0. Thus, without any loss of generality, we can work with the

evolutionary equation (2.2). The integrability conditions derived in Section 7 of [14]
express all third-order partial derivatives of f as explicit rational functions of its first-
order and second-order partial derivatives, symbolically,

d* f = P(df,d*f). (3.5)

Equations (3.5) define a rational connected 21-dimensional affine variety X in the affine
space of third-order jets of f. The algebraic equivalence group Sp(6, C) (of dimension
21) acts on X in a locally free way (see [14], note that local freeness holds over C as
well), and therefore possesses a Zariski open orbit. The uniqueness of this orbit follows
from the fact that any two Zariski open sets on a connected variety must necessarily
intersect.
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4. Examples

In this section, we give a few more examples of integrable (non-generic) equations (1.1)
with non-trivial modular properties.

4.1. Equations of the form uy, x, + Uy, x; f (Uxyxz, Uxzx;) = 0. This example has already
been investigated [2,3,15]. For the reader’s convenience, we explain it again. In this
case, the integrability conditions obtained via the method of hydrodynamic reductions
lead to the following system of third-order PDEs, we set b = uy,y; and ¢ = ty;x;:

(Ffo = fo) fovb = fob (Ffob + [ — foe) = fon(f fo — fo)bs
(ffo = f) fove = fob (ffbe + fofe — fee) = fon(f fbo — fe)e
(Ffo = f) foce =2 [ = ffobfee = focfec ¥ f2 foe =2 fofefoc +2 f2 fob,
(Ffo = f) fece =2 F2 fioo = 2 F2 fob fee + [ e fee +4 F 13 fec
— 8 [ o fefoc + A LI2 fob — [ — fofefee +2 f2 foe-
4.1

We will show that a generic solution of this system is given by the logarithmic derivative
of any Jacobi theta series with characteristics.
The first two equations lead to the Burgers’ equation ffj, — f. = vy, where v € C*.

Without any loss of generality, we set v = —1 and using classical results about Burgers’

equation, we can write the function f as f = 2% where the function i satisfies the

heat equation: ¥ = Vpp. By substituting f = 2% in the equations (4.1) and reducing
modulo ¥, = Y, the first two equations are automatically satisfied while the third one

gives the following sixth-order ordinary differential equation (@) stands for %lT‘/,.’)

WY@ — gDy Oyt 4y (") — 'y D) + 39" YO — ¢y ©)
+59 Dy @ — "y )y + Q) Y@ w6y YD — 10(10/)210”%#((;”2)
20 6 Y — W — Py '
+6W ) (YD =29y "y + (")) =0,

Finally the last equation of (4.1) gives the derivative with respect to b of the latter one.
We introduce the following Jacobi theta series with characteristics:

Z oI (40 /D) T42(n+ar/2) (24 /2)) (4.3)

nez

7?05/5 (T, Z) =

where 7 € $; = {tr € C|Im(r) > 0}, z € C and («, B) € R? (characteristics). Recall
that each Jacobi theta function satisfies the following PDE (heat equation):
00qp _ 321.9aﬁ

at 92

So the function ¥ (b, ¢) = 19(1,3(%”, %) satisfies the equation v, = . It remains to
check that such a function i satisfies the equation (4.2). Note that if / is a solution of
(4.2) then the following two expressions

filb,e) = h(b+g1(c), c),  fa(b,c) = g2(c) *# (b, ¢)

dim



Dispersionless Hirota Equations and the Genus 3 Hyperelliptic Divisor 1407

are also solutions of (4.2) for any functions g;; for f the proof is obvious while for f>
it is a short computation. Using the formula

] b i ,ocz i ] b 1
Vb, c) = ﬂaﬁ(zv —)= 67‘1’3(‘7671’15‘00(2, — =+ D),
T 27 T 27

it is therefore sufficient to prove that the function 9¢o evaluated at (7, z) = %, %)

satisfies the ODE (4.2). The differential operator defined by the left hand side of (4.2),
say D, has the following two properties: for (;l g ) in a suitable subgroup of SL(2, R)
and (X, u) in a suitable sublattice of R, assume that a function / transforms as follows

h( b ac+p

h2
ve+s ﬁ) = (ye+8)2er P h(b,c), h(b+ic+u,c) =X D pp c)
yc yc

(4.4)

then

b + o
o BN L ek 8) 2555 Dhb. o).
yc+3 )/C+(S

Dh(b +he + p, ¢) = SFHDDp (. ¢).

This indicates that the operator D sends, up to the condition on the Fourier expansion,
Jacobi forms of weight one-half and index one-half to Jacobi forms of weight 12 and
index 3 on a suitable subgroup of SL(2, R). Recalling that the Jacobi theta series ¥
can be viewed as a Jacobi form of weight one-half and index one-half (with a multiplier
system) on the principal congruence subgroup of level 4, checking that the function 9o
evaluated at (7, z) = (%, %) satisfies the ODE (4.2) reduces to check it for sufficiently
many Fourier coefficients (finite dimension of spaces of Jacobi forms) which can be done
by any computer algebra systems. We conclude that any Jacobi theta series evaluated at
(r,2) = %, %) satisfies the ODE (4.2) and the PDE /. = ;. Taking for example

Y (b, c) = Voo, %), we get for the function f

f(b,c) = 2%(1;, ¢) = —4(sin(b)e™¢ — sin(2b)e %

+(sin(b) + sin(3b))e ¢ — sin(4b)e ™ * +...).

4.2. Equatfons of the form Uxixy + UxixzUxys? (Uxyn;) = 0. This case is obtained as a
specialisation of the previous one:

f(”xzxp MX3X3) = MxZX3r(ux3X3)-

The integrability conditions in this case are obtained by substituting f (b, ¢) = br(c)
in the system (4.1). This leads to a single third-order ordinary differential equation for

the function r, we set r®) = ZI%:
P — rz) . (r//)Z 14537 +2(r/)3 _ 6(}’7’/)2 —0. 4.5)

This case has already been investigated in Section 4.5 of [3]. Let us briefly recall the
results obtained there: we denote by Dr(c) the left hand side of (4.5). As noticed in [3],
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the expression Dr(c) has a SL(2, R)-invariance: for any ( ) € SL(2, R), assume
that the function r satisfies the following functional equation

Fe)=r <°’C+ﬁ> — (ye+8)2r () +y(yc+9) (4.6)

yc+46

then we have

Di(c) = Dr (j‘/:’:) = (yc+8)2Dr (o).

Then modulo the SL(2, R)-action given by (4.6), the generic solution of (4.5) is given
by (c < 0):

re)=1-8Y oy (me*™ with o] ()= (-1)%d.

n>1 d|n

Note that for T € 9y, r(%) =1-28 anl o (n)e*™"* is a quasi-modular form of

weight 2 on the congruence subgroup ['g(2). In fact we have r(”—éf) = (4er(21) —
e2(1))/3 where e is the Eisenstein series of weight 2 on SL(2, Z), see (1.5).

We would like to give another description of the generic solution which will make a
connection with the Legendre family of elliptic curves. We make the change of functions
r = g'/g in (4.5), then the function g satisfies the following fourth-order ordinary
differential equation:

////(g g— zg/z)g3 ///Zg +2g2 / ///(4g/2 +g g)
g//3g3 3g//2 2 2 128// /48 + 8g/6 —0. (4.7)

Section 5 of [7] proposed a method for linearising any equation of the form (4.5) which

has been carried out explicitly along the proof of theorem 3 of [18]. This gives the
following hypergeometric differential equation associated to the equation (4.5):

s(1 = s)w”(s) + (1 = 25)w'(s) — %w(s) =0.

Let wy and w; be two linearly independent solutions of this hypergeometric equation

with the Wronskian normalised as wowi s — wiwz s = 5(11_—3) These solutions can be
written as periods of the holomorphic differential 1-form w given by
dt

NG

of the elliptic curve v2 =1(t — 1)(r — s), we assume s € (0, 1). Let us choose a basis
of solutions such that w; has a logarithmic singularity at zero while w is the standard
hypergeometric series with parameters (1/2, 1/2; 1):

0 41n2 [° X ron - [ 1
wl(s)=—i/ w+ 1 / w:wz(s)lns+22(w) 27 s",
—o0 T )i = 21p! — k(2k — 1)

. 1/00 (11
wo(s) = — o= —, = l;s).
: 7/, 22
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This choice satisfies the Wronskian constraint. Noticing that equation (4.7) has the
following SL(2, R)-symmetry which comes directly from (4.6):

, &= (yc+d)g,

we obtain a generic solution via parametric formulae (viewing s as a parameter)

wi (s)
c= and g = wa(s). 4.8)
w2 (s)
4 ;.
It is a classical fact that the first relation can be inverted and this gives s(c) = Z!{’ gzg;
00\ ">

and the substitution into g = w» gives

11 dfyic,0)

_ _ (11 _ (11 a2
glc) =wa(s(c)) = F <2, X LS(C)> =F (2, 2 S G, 0)) = Ugo(ic, 0).

We refer to [4,27] for a review of these classical formulae.

Remark 4.1. Since the action of the group SL(2, Z) permutes the Jacobi theta series with
characteristics in {0, 1} and the equation (4.7) admits a SL(2, R)-symmetry, another
solution to the equation (4.7) can be chosen as g(c) = 19]20(1'0, 0). For t € 9y, let
f(r) = ﬁlzo(r, 0). It is a well-known fact that the function f is modular form of weight
1 on I'p(2) with a character. A direct computation shows that the logarithmic derivative
of f transforms like a quasi-modular form of weight 2 on I'g(2), note the cancellation
of the character, and we have

F oy =y Pol®0) i it
f P10(7, 0) 2 2

The latter formula connects the two descriptions presented in this section.

5. Concluding Remarks

The attempts to generalise/specialise Theorem 1.1 lead to the following observations:

e Some compactifications of the hyperelliptic divisor in genus 3 [19] should be related
to the classification of special integrable Hirota type equations (1.1) that have con-
tinuous symmetries from the equivalence group Sp(6, R). Such degenerations could
be interesting from the point of view of their potential applications.

e The construction of Odesskii and Sokolov [36] can be adapted to show that for
any higher genus g > 4 the hyperelliptic locus defines a 3D integrable hierarchy
of Hirota-type equations (in the notation of [36] this corresponds to the choice of
constants s; = -+ = Sg = S0 = 241 = %, Sg+l = S2g—1 = —%, n=2g-—
1, k = g). Here the equations of the hierarchy coincide with the defining equations
of the hyperelliptic locus [24,35,40,41], which is known to be characterised by the
vanishing of % (g—1)(g—2) theta constants (Hirota equations result on the substitution
of T = iHess(u) for the g x g period matrix).
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e Although it would be tempting to conjecture that the Schottky divisor (image of the
Torelli map M4 — A4 from the moduli space of curves of genus 4 to the moduli
space of principally polarised Abelian varieties [9]) corresponds to an integrable Hi-
rota type equation in 4D, this is no longer the case. Recent results of [16] show that in
4D the requirement of integrablity implies the symplectic Monge—Ampere property,
which leads to a complete list of integrable heavenly-type equations classified in [10].
Thus, the occurrence of modular forms and theta functions in the classification of
integrable Hirota type equations is the essentially 3-dimensional phenomenon.

e Integrable symplectic Monge—Ampere equations in 4D correspond to hypersurfaces
M? in the Lagrangian Grassmannian A'® which can be characterised as special
hyperplane sections of the Pliicker embedding A'® ¢ P! (see [10]). In 3D we have
a similar situation: embedding the quotient of the Siegel upper half space $3 by the
group I'3(4, 8) into P33 via the 36 even theta constants we obtain a projective variety
cut out by quartics (see [23]). In this picture, hyperelliptic divisor is cut out by the
coordinate hyperplanes in P,

e Finally, it would be interesting to obtain a purely computational proof of Theorem 1.1
by directly proving that even theta constants satisfy the integrability conditions ob-
tained by the method of hydrodynamic reductions, see Sect. 2.1.
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