Submitted to
Josai Mathematical Monographs

Confluence and versal unfolding of Pfaffian systems

Toshio OSHIMA

Abstract. A versal unfolding of a Pfaffian system with irregu-
lar singularities on the Riemann sphere is studied through its middle
convolution. If the system is rigid, it is realized as a confluent limit of
a rigid Fuchsian system. We show that the versal unfolding of a rigid
Pfaffian system is extended to a versal KZ equation regarding singu-
lar points as variables. Appell’s hypergeometric equations and their
confluences are the simple examples.

1. Introduction

In [16] we introduce a versal unfolding of a single linear ordinary differential
equation with unramified irregular singularities in P*, which is an embedding of
the equation into a Fuchsian equation containing singular points as holomorphic
parameters. We require that the index of rigidity is stable under the unfolding. For
example, a versal unfolding of Hermite equation is an embedding into an equation
with singular points - and ;- isomorphic to Gauss hypergeometric equation :

(1.1) (1 —ty2)(1 — tex)a” + (A + Ao2)@ + (A2 — tata(i+ 1))@ = 0.

We note that the Riemann scheme of the unfolding is defined from that of the
original equation and hence we know the procedure to get a Hermite equation from
Gauss hypergeometric equation as a confluence limit. This enables us to study
the original equation through the Fuchsian equation which we expect easier to be
analyzed.

The existence of the unfolding of any irreducible equation with unramified ir-
regular singularities is conjectured in [16]. We study there the middle convolution
and versal addition acting on the versal unfolding and prove that the conjecture
is stable under these operations of the original equation, which implies that the
conjecture is true, for example, when the equation is a rigid single equation.

In this note we study versal unfolding of Pfaffian systems. A Pfaffian system
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on the Riemann sphere P! is a differential equation

(1.2) (ZZ ZAO e )

j=11i=1

Here A;; are constant square matrices of size NV and u is a vector of N unknown
functions. The integer N is called the rank of the Pfaffian system. The points
ai,...,a, and oo are singular points of the equation. If ro =ry = --- =7, =1,
the differential equation (1.2) is called a Fuchsian system. Let My (C) denote the
space of square matrices of size N with entries in C.

The versal unfolding of the equation (1.2) is

dx (x—aji1)(r—aj2)--

— = (T —ay,)
(1.3) e o
Z Ag a2 > _
— .
i—2 (1 — U,O,Qx)(l — a072$) ce (1 — ao,il‘)
Here fl]z € Mn(C) holomorphically depend on parameters a = (ag,2,---;a0,ros
1,15y Qlys ey Qplyee- ,ap,rp) which concides with A;; when a =

0,...,0,a1,...,a1,...,0ap,...,ap). Moreover the index of rigidity (cf. §2)
does not depend on the parameters.

If the points a;; (1 = 1,...,7;,j = 1,...,p) and co = aaj and a&} (i =
2,...,79) in P! are mutually different, the equation (1.3) is a Fuchsian system
T0 C
0,7 ~
(1.4) ( 1>u
;;x’aﬂ zz;x_%i

with suitable matrices C;; € Mn(C).
As is given in §5 the versal Gauss Pfaffian system is

A1+t A 0 0
(1 5) dj _ < ' Iz " tzﬁ) ()\1+t2u /\2+t2(t2*t1)u) TN
' dr (1—1t12) (1 —t12)(1 — tow)

Katz [8] introduces the operation called middle convolution for the study of
rigid local systems and the middle convolution of the Fuchsian system

(1.6) di‘:z A,
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is interpreted by [2] as an operation on matrices A;. In §4-5 we define a middle
convolution of the versal unfolding (1.3) of the equation (1.2) through the analytic
continuation of that of the Fuchsian system (1.4). This assures the existence of
versal unfolding in many cases. In particular the conjecture is true for a rigid
Pfaffian system. Note that the confluent limit of the middle convolution defines
that of the Pfaffian system (1.2) which has been introduced by several papers
(cf. [9, 19, 21]).

Suppose the Fuchsian equation (1.6) is rigid. Then we regard the singular
points a; as variables and it is shown by [3] that the equation is extended to KZ
(Knizhnik-Zamolodchikov) equation

8u Ai,, .
1. = —_— =0,...
(1.7) o= 2 momt (=0
0<v<p

with AOJ‘ = Aj, o= and Tj = Gy (] = ]., . ,p). Here

(1.8) A=A

YR

irj [Aij, Akl = [Aij, Aik + Ajk] =0

for mutually different indices 4, j, k and ¢. The spectral type of Ag ; is given by [2]
and that of A; ; with ¢ > 0 is clarified by [15], where the relation (1.8) is essential.
If the equation (1.2) is rigid, the versal unfolding (1.3) is also rigid and therefore
(1.4) has an extension to a KZ equation. Then by an analytic continuation we
have in §7 a versal confluence of the extended KZ equation where the extension
of the original equation (1.2) to the equation with several variables is realized by
a specialization of parameters. Hence the rigid equation (1.2) is extended to a
Pfaffian system with the p + 1 variables (zo,z1,...,2p) = (z,a1,...,ap).

2. Notation and preliminary results

For each singular point of the Pfaffian system (1.2) there exist N independent
formal solutions. By a linear fractional transformation, we may assume the origin
is a singular point. If the origin is a ramified irregular singular point, it becomes
unramified under a new coordinate y = o7 with a suitable positive integer p. We
assume that the origin is a regular singular point or an unramified irregular singular
point. Then the studies by Hukuhara, Turrittin and Levelt assure that the equation
has formal solutions

co N—1

v kl/ v 'L y 7.
Q) wul) = (Cor o log x4 303 O log’ a) (= 3 )

i=1 j=0 i=1

3
|
_
>
N
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so that the main terms

r—1

(2.2) (Cya*0log" z) exp(_ Z /\u,i) (v=1,...,N)

il

=1

of the solutions are linearly independent (cf. [20]). Here u,(z), C, and C, ; ; are
column vectors of size N. Then {Z:;Ol Azt |v=1,...,N} is called the set of
characteristic exponents of the equation (1.2) (cf. [16]). For simplicity we assume
k, = 0 for v = 1,...,N. Suppose the multiplicity of a characteristic exponent
Av(z) equals m,,. The the set

(2.3) {Iv@)]m, [v=1,...,n} with [\(2)]m, = : € Clz]™

v

is called the set of generalized characteristic exponents at the singular point if
k, = 0 in the above and N = my + -+ - + m,,. We define maps

(2.4) me i {1,...,N} > {1,...,N}

for k=1,2,...,r such that

m(v)=v ,
(V) =m (V) & deg(\(z) = A (z)) <k (k=2,...,7),
({1, . N} ={1,...,m(N)}.

Put

(2.5) ny = m(n), mgk) = Z my, (i=1,...,nk)
T (v)=1

Then

(2.6) m® N =m® 4 em® k=1,

is a partition of N. Note that ny = n and ml(.l) = m,;. We may assume

(2.7) 1<v<V <N = mv) <m (V)
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by a permutation of the indices v of A\, (z). Then we note that for any k > 1 and
v=1,...,1, there exists an integer v’ such that

mgk) R m(uk) = m(lk_l) NI m(j_l)

and m*~1) is a refinement of m*). The tuple of partitions {m® ... m} is
called a spectral type of the equation at the singular point and represented by the

1 1 2 2
O D@ @) D).

series of figures separated by | as m
In this paper we assume the equation (1.2) has no unramified irregular singular
points. Let {[\j.]m;, | ¥ = 1,...,n;} be the set of generalized characteristic
exponents at the singular points a; for j = 1,...,p and oo for j = 0 and the
corresponding spectral types
m; = {mg.l)7 .. ,my")} with m§k) N = mgkl) + -+ mg{crz_j,k (k=1,...,r)
are the sets of partitions of N. Here we define the charactersitic exponents at a
singular point by applying a suitable coordinate transformation x — x—a or = — %
so that the singular point corresponds to the origin of the new coordinate. Then
the generalized Riemann scheme (GRS) is the table

T =00 x=a e T =a,
[A071(x)]m0,1 [Al,l(x)]ml,l t [)\pyl(x)]mp,l
(2.8) . . .
[A0,m0 (2)]mo,ng (A (@)my iy o [Apiny, ()],

In this paper we always assume the Fuchs relation

(29) Z Z mjyl,)\j#,(()) = 0,

j=0v=1

which is satisfied if the system is Fuchsian or it is transformed into Hukhara normal
form at each singular point by the Gauge transformation with GL(N, C[z]). Here
C[«] is the ring of formal power series at the singular point. (Cf. [16] for single
differential equations).

The set of spectral type of the equation is the set {my,...,m,} and is ex-
pressed by arranging the expression of m; separated by “”. This notation is
frequently used in [13] for a Fuchsian equation and given by [16] in general (cf.
[16] for examples). The unfolded Fuchsian spectral type of m is the spectral type

{mﬁk)}lgkgrj} i=0,..p of a Fuchsian differential equation with (rg + --- +7p) reg-
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ular singular points, whose expression is obtained by replacing “|” by “” in the
expression of m. The spectral types of Gauss hypergeometric equation and its
confluence called Kummer’s equation are expressed by

11,11,11  11/11,11.

A given spectral type m is called irreducibly realizable if there exists an irreducible
Pfaffian system (1.2) which has the GRS (2.8) for generic A;, satisfying (2.9).
The condition so that m is irreducibly realizable is solved by [1] when (1.2) is
Fuchsian, namely, \;, are constant, and by [4] in general allowing unramified
irregular singularities. Then the dimension of parameters with a fixed GRS, which
is called accessory parameters, equals 2 — idx m. Here idx m, the index of rigidity,
defined by [8] is

idxm = 2N? — iZ( Z gk)) )
(2.10) 7mOR= - _—
:2N2 Z<N2 ijy) Zzzdeg 7u_ l/’)a
7=0 j=0v=1v/'=1

where we put deg0 = 0 (cf. [16, Lemma 3.5 i) ]).

Since we examine matrices and functions with meromorphic parameters, we
recall a certain result given by [12].

Let M be a C*°-manifold and let U be a connected convex open subset of C.
We denote by D'(M) the space of Schwartz distributions on M. Here M may be
a finite set. Suppose that meromorphic functions f1(A),..., fi(X) of U valued in
D'(M) are given. Moreover suppose there exists a non-zero holomorphic function
¢(A\) on U such that f1,..., fn are holomorphic on Uy = {\ € U; ¢(A\) # 0} and
dim V), = m for any A € Uy by putting V) = ijl Cf;j(N). For p € U we put

V,, = {f(0); f is a holomorphic function on {t € C; [t| < 1} valued in D’'(M)
and there exists a holomorphic curve ¢ : {t € C; |t| < 1} — U such that
c(t) € Uy and f(t) € Vo) for 0 < [t| < 1 and ¢(0) = p}.

DEFINITION 2.1. We call Vu the closure of the holomorphic family of the
spaces Vy (A € Uyp) at pu and V,, (u € U) the completion of the holomorphic family.
It follows from [18, Proposition 2.21] that dimV, > m. We define that a point
p € U\ Uy is a removable (resp. unremovable) singular point if dimV, = m
(resp. dim 'V, > m).
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THEOREM 2.2 ([12, Lemma 6.3]).  Retain the notation above. If i is a remov-
able singular point of the spaces Vy, then there exist a neighborhood U, of . and
holomorphic functions hi(X), ..., hy(X) on U, valued in D' (M) such that they are
linearly independent for any A € U,. They span Vi for any \ € U,.

Conversely the existence of {h1(A\), ..., hm(N)} with this property implies that
W is a removable singular point.

If there is no unremovable singular point in U, we may choose U, = U and we
call the set of functions {hi(X), ..., hm(A)} a complete base of the holomorphic fam-
ily. If there is another complete base {hl( )y s han (M)}, then there exist holomor-
phic functions ¢; ;(\) on U such that hi(\) = Sty cig(Nhi(A) fori=1,...,m
We note that there is no unremouvable singular point when dimU = 1.

EXAMPLE 2.3. The set {fi(z,a) = | i = 1,...,m} is a holomorphic

r—a7

family of the functions a = (aq,...,a,) € C™ valued in rational functions of =z,
which has no unremovable singular point. The set {h z,a) =

1
(z—a1)(z—az) - (z—a;) |
i=1,. m} is a complete base of this family, which is essential in this note. Note

that { =0,...,m— 1} is also a complete base of this family.

(z— a) (;v am)‘

Another important example without an unremovable singular point is
{ersmtFAeem®m | 5 € G, }, which is examined in [11, §1]. Here &,, is the
permutation group of the set of indices {1,...,m}.

3. An example of middle convolution

Consider a Pfaffian system

du A1 A2
3.1 = 2
(3-1) dx xu+x(m—c)u
with A;, Ay € My(C). We will explain the middle convolution of this system
which we expect to depend holomorphically on the parameter ¢ in a neighborhood

of 0. Since w(;fc) = %(i — l) we have

r—c

du Cl
2 —_— = —
(3.2) dzx T u

Co u with CliAlf%Az and CQ:%AQ’
—c
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1 1
z :T(ﬂf) with T:(ll?) and S:T—1=<10),
z(z—c) z—c “cc Le

1 1
U/:<A1,A2) f u:(Al,Ag)T< QlL >’U,
z(x—c) z—c

Here and hereafter matrices are block matrices with elements in My (C) if otherwise
stated.

Apply the Riemann-Liouville integral to the solution u(x) of (3.1):

I(p)

Here ¢ € C and a is a singular point of the system, namely, a = 0, ¢ or co. Then
(Iy41v) = I41 (V") and 1,41 (2v") = @l,41 (V") — (e + 1)1, 41 (v). Since

(e y) = <((CC++°‘C>)5 ) -(“at ) ()

t(x) is a solution of the system

a(x) = (i‘:ﬁ) with (I,0)(z) =

/:U(t)(x—t)“ldx.

dxr T T—c

(%3 %). (dals)
di 0 0 Cy Cy+ 1 I
a_ gL 2T ﬁ_<<9f>(C’1,C’2)+(I #>)u

This system is the convolution of (3.2) defined by [2].

Putting

J
(3.4) i) = "y ),
IN+1 z(zx—c)

we will examine the equation satisfied by 4(x). Since 4(z) = Tu(x), we have

1 1
a’:T(< x )(01,02)+u<$ 1 ))Su
1 1
—( i (A, Ag) +pT [ ® 4 c S)ﬂ
z(z—c) z + z(z—c)
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()t () (B 6D ()

(M0 Gt ata)
0 pu/)  NAi+p Art+ep)
u—+ U.

x x(x —c)

Hence we have the convolution

di /All /12 N N A1 + 12 A2 ~ 0 0
3.57:(7 7)714: Ay -
( )dx x+a:(sc—c) A < 0 u 2 Ay +p As+cp

of the system (3.1) satisfied by (3.4).

Put K := U1 Ar A Y1) — 0% Then for (') K, we have
V2 AQ CAQ (%) (%

A1 + Agug = Ag(vg + cvg) = 0,
(A - ) (Z;) - (Aol ’%2) (jj;) o,
A (2) N <A1 iu Az E)r Cu> <Z;) 7 <Ul fcvz) <k
Vo

0

and A, induce linear transformations on the quotient space V = C2N /(K +L). Let
A, and A, be matrices corresponding to the induced linear transformations on V'
with respect a suitable base of V. We define that the system

(3.6) @ = (é + i)a

x  z(zr—c)

Moreover £ := {( ) ‘ (A1 + p)vg = O} satisfies A1L = AL = {0}. Then Ay

is the middle convolution of (3.1). We are interested in the case when A; and As
and K + £ holomorphically depend on ¢ and hence so are A; and As.

REMARK 3.1. Suppose A; and Ay holomorphically depend on c¢. Then there
exist a non-negative integer k and a base {wy,...,w;} of K + L for a generic c.
We may assume w; holomorphically depend on ¢ and then Theorem 2.2 assures
the existence of a base {wy,...,w,} of K + L for a generic ¢ such that wy, ...,
holomorphically depend on ¢ and moreover they are linearly independent for any c.
Then A,w; = Zle ay.4,;W; with holomorphic functions a, ; ; of ¢ for v =1, 2 and
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therefore the space Z§=1 Cwy is invariant by A; and A, for any c. Then we define
V =C2N / Z?:l C1; and get middle convolution A; and A which holomorphically
depend on c.

4. Middle convolution — a special case

First we examine the convolution of the system

du - Ai
(4.1) @:Z;(x—m)m(x—ai)u

of rank N. It is essentially same as in the preceding section but the calculation is
a little more complicated. Put

(4.2) (@) = ——, (@) = pr (@) pila).

xr — a;

Note that {gqi(x),...,¢-(z)} is a complete base of the holomorphic family
{p1(2),...,pr(x)} with respect to (ay,...,a,) € C" (cf. Remark 2.3).

For a solution u(z) of the system, the convolution of this system is the equation
satisfied by the function

lyva(qru) Lo
i(z) = : with 1,(0)(e) = 7= / o()(z — 1) Ldt.
) H)Je
IH+1(QT'U’)
Here ¢ = a; or oo and p is a complex parameter. Note that
i j—1
1 _ Z 121(% —ay)
r—ap o (x—ar) - (z—a;)
i The<v<ila; —ay)

1 _ £5
_Z V]{,C—CL]‘

(x—a1) - (z—a;) =

-1
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Hence we have

(4.4)
0 (i <3),
= S.(a)q, S,(a):=(S;,(a))i<i<r, Sij(a):= .
P @)a, Sr(a) = (5 ))13]‘9 ®) {Si,{l,...,j—l}(a) (i >37),
0 (i < 7),
=T.(a)p, Tr(a):=(T;;(a)i<i<r, Tij(a):= L
a=T-@p, Tra):= (T ))1§j§r (@) {tj,{l,...,i}\{j}(a) (i > )

by denoting

P1 q1

(4.5) p=|: e
Dr qr
k

, q=
(46)  sig (@ = [[(e:—as) and &g, @) =sig,sg@ "

=1

<

IH+1(p1u)
Putting a(z) = and (C1,...,Cp) = (A1, ..., Ar)T(a), u(z) and

Lyg1 (pru)
@(x) are solutions of

du - CZ
%_;x—aiu

and
du . _
o (p(Cl, ..., Cy) + pDiag(py, ... ,pr))u,
respectively. Here p is a column vector of elements in My (C) and Diag(cy, ..., ¢;.)

denote the block diagonal matrix with the i-th diagonal element ¢;. If ¢; are scalars,
they are also identified with scalar matrices in My (C). Hence a(x) = T,.(a)u(x) is
a solution of the system

da
dx

T,(a)(p(C1,...,Cy) + pDiag(p1,...,pr))Sr(a))d
= (q(Al7 ...y Ap) + uT-(a) Diag(py, . - . ,pT)Sr(a))ﬂ,
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which is the convolution of the system (4.1). The system equals

T

di A A
(4.7) @:Zl(x—al)...(x,aj)“’

Jj=

where we define

T

(4.8) D.(a) :=T,(a) Diag(p1, ..., pr)Sr(a) = Z Dy j(a)q;,
(4.9) A(z) :==q(Ay,...,A) + puD.(a ZAJqJ

Here D, ;(a) and /1]- are matrices of size /N which do not depend on z and

1 0 0 O0-- P1 10 0 O
t12 to1 0 O --- D2 lsp1 0 0 ---
(4.10) D’I”(a) = t1723 t2713 t3712 0 - D3 1 5371 83’12 O 9
(4.11) P1=q1, P2 =q1 + 52,142, P3 = q1 + S3,192 + 53,1293, - - .

and for simplicity we denote s312 = 53 {1,21(a) etc. Then, for example, we have

00 0 0 0
0Ooo0 O ---
00 0 o 0.
Ls21 0 1s s 0 0
4.12) D,1=1,n, Dy2= |, Dra= 3,1 3,12
( ) r,1 N r,2 01 §3,1 r3 01 84’14_84,2 S412 0

by (4.6), (4.8), (4.10) and (4.11).
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EXAMPLE 4.1.  When r = 3, the convolution of the system (4.1) equals

Ay +p Ay Az 0 0 0
0 1 0 Al +u A2 + (az — al)u A3
da 0 0 u/) 0 1 (az —a1)p
dz r—a u (x —ay1)(z — az)
(4.13) ! ! ?
0 0 0
0 0 0

A+ p As+ (a3 —ay)p Az + (a3 — ar)(ag — az)p

(x —a1)(x —az)(z — a3)

Moreover under the notation in Lemma 4.2 ii) we have

Aq As As
K= (A Az +s521A2 53143
As 53143 53,1243

Let D, x; ;(a) be the (i,7) element of D, p(a). Then

(4.14) Drgij(a) =Y Ti,(a)S,x(a)S,;(a) = Dy jix(a)
v=1

K2

= Z Ly (1,2, i\{v} S0, {1,2,... k—1}Su {1,....5—1}>
v=max{k, j}

K2

= Z by kbt i) Sv{1,....5—1}

v=max{k, j}

(4.15) Dr,k,i,j (ta) = tj+k_i_1Dr’k7i,j (ta) (Vt S (C\ {0})

LEMMA 4.2. i) D,y ;(a) are homogeneous polynomials of a with degree
j+k—1i—1. In particular

0 (i<k ori<j ori>j+k—1),
Dy yij(a) = -
1 (t=j+k-1).
(Al,...,AT)DM(a) Vo
i) Put K = andﬁ—{ 0 GCTN‘(A1+M)UO_O},

(A1,...,4,)D, .(a)
Then K = {v € C"V | Kv = 0} and L satisfies A;K C K and A;L£ = {0} for
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ProOOF. i) Put m(a) = [],<;;<,(ai —a;). Then m(a)* D, (a) is a matrix of poly-
nomials of a for a suitable integer L. We may put L = 0 if we show that D,(a) is
holomorphic with respect to a in a small neighborhood U;; of a generic point of a
hypersurface defined by a; = a;. Put ¢; = p;p; and ¢, = p, for v # j. Since the
transformation of (¢1,...,¢,) to (¢1,...,q-) and that of (¢1,...,q) to (q1,...,qr)
holomorphically depend on a € U;j, it is sufficient to show that the same claim is
valid for the system u' = 25:1 G;Bju. It follows from Example 2.3 that we may

assume (4, j) = (1,2) and in this case the corresponding convolution (B, ..., B,)
is given by
¢ G1 0
, g2 G2 qi+(az —a1)de
> §Bj= || (B, By, Bs,..., By) + a3
i=1 : -
qr qr

Hence Bj are polynomial functions of a and we can conclude that D, j(a) are also
polynomials of a.
If i > j + k — 1, the identity (4.15) implies D, 1 ; j(a) = 0.

Lastly we determine the constant D,y j+x—1,;(a) = D, j jtk—1,,(a). Then we
may assume j < k and

j+k—1
Dy jir—15(a) = j{: by ek 1 k= TN} St {1, =11
v=k
which equals 1 when j = 1. If j > 1, we can restrict this function on aj4r—1 = a;—1
and we have

J+k—2

which equals 1 by the induction on j. Thus we have completed the proof.

i) Ko = {0 € C'N | Diag(Cy,...,C.)o = 0} satisfies A;K C Ko
for j = 1,...,r. Hence K; = {06 € C"V | Diag(Cy,...,C,)S,(a)p =
0} satisfies A;Ky C Ky for j = 1,...,r. Since C; = Y| _, AT, ;, the

(i,4) block of Diag(Ch,...,C,)S.(a) equals >.) _ AT, ;(a)S; (a) and that of
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S, (a) Diag(Cy,...,C,)S.(a) equals

Zzskz ATVk Sk:j ZA D’I"ZV,j

v=1 k=1

and therefore K = Ky. It is clear that A;,£ = {0} fori=1,...,r. O

Owing to Lemma 4.2 we have the following remark.

REMARK 4.3. If we restrict to a; = --- = a, = a, the convolution of the
system
du " A
4.16 — = 7
(4.16) dx ; (x —a) “
is give by
0 0 O 0
dﬁ_r Aj L i | At A Az A
= 0 0 u 0
and

Ay Ag - Ay Ay

A2 A3 ce Ar 0 .
(4.18) K= . ] .= (AHJ-,l) 1<i<y With A, =0for v >r.
: - 1 155<r

A- 0 - 0 0

5. Middle convolution

In this section we examine the middle convolution of the general system

dx (x—aji)(x—aj2)---

(5.1) J=t=t
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By a linear fractional transformation of the variable x the system (5.1) is trans-
formed into a system (5.1) with 7o = 1, namely, a system (5.1) without the term
Y%, in the second line of (5.1). Then restricting the system (4.1) in a neigh-
borhood of the point @} = a1 = -+ = ap,, @) = Apy11 = =+ = Qpypry—1y-- -
Ap = Qrygogry—1 = =+ = ap With @} # aj (1 <4 < j < p’), we have the middle
convolution of the general system (5.1) as a special case of middle convolutions
studied in the previous section, which is sufficient to many purposes.

But we want to have an explicit form of the middle convolution of (5.1). Hence

we will examine the convolution of the system

du . Alpi=2
2 o i
(5:2) dx ; (1—agx)(l—agx)---(l—aix)u

as in the system (4.1). Put

i -1 ) i T _
(5.3) pi(z) = ———, Gx)=2a"" H(l —ayz)" 1t
xr — ai v—2
Then we have
a; ) Lol 1
(5.4) p@) =y — @) ygy_ay with y = —
Putting a’ = (as, ..., a,), we have
(5.5)
0 i< 9),
b’ = Si(a)d. SI(&) = (S])acicr, SLy(a)i= 4" e
2<5<r Siyiqe,. @) (=),
0 i< 7),
q =T/(a)p', T)(a) = (T} j)e<i<r, Tj;(a'):= { / , (. j.)
2<j<r ti+1,{2,..4,i+1}\{j+1}(a) (i =)
by denoting
Ph @
(5.6) p=|:|.d=]:],

/
k
(5.7) 8;7{.7'1,.“,%}(3/) = a; H(ai - aju) and tg,{jl,..,,jk}(a/) = 5;,{j1,...,jk}(al)_1'
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Then the convolution of the system (5.2) equals

di
== (a4 A + D))
where
(5.8) D, (a’) := T/ (a) Diag(p5,...,p,)S.(a") = D; (a")qp,
k=2
namely,
ty 0 0 0 sh 0 0 e
t’23 tg2 o 0 --- Séség 0 -+vvn-
D:"(a/> = 0 Dlag(pévpg%q:la) ’

! / / / / /
19,34 13,243 1312 545425423 0 -

/ ! / ! ! / / / ! ! / / / /
Py = 532, D3 = 53G3 + 83 9G3, Pg = 54G + S49q3 + 549304, - - - -

Let D! be the (4, j) element of D ;. Then we remark that

r,k,i,7

(59) r,k,ij Z / )Sl ( /) - ;’,j,i,k(a/)

_ /
= E byt (k1 k42, it LN+ 13 S04 1,42, 5 )
v=max{k, j}

(5.10)  Tj,(a")8, ;(a') = Tim1p-1(a')Sy—1,-1(a)

and we get the following lemma by the same way as in the proof of the previous
lemma.

LEMMA 5.1. i) D!

rk”( a’) are homogeneous polynomials of a' with degree
j+k—1. In particular

(el = 0 (i<k ori<yj ori>j+k),
o 1 (i=j+k).
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i) Put
(A/Q, ey A;)Dr,lyl(a’)

K := : , K= {VE(C(T_I)N‘KVZO},
(A5, ..., Al)D, 1 ,—1(a")

(—a3z)-(—ar)v .
L= { (*a4)~-;(*ar)v c cUr—DN ‘ (27:( f[ au)Aj + (f[ a,,),u)v = 0}.
i j=2 v=j+1 v=2

Then we have A;K C K and A;£ = {0} for j=1,...,7.

ExaMPLE 5.2.  When r = 4,

as 0 0 0 0 0
Dj,(@)=|(1a30 |, Djs@)=|as as(as—az2) 0 )
01 ay 1 as+ a4 —ao a4(a4—a2)
0 0 0
Dy @)=10 0 0

as ag(as —az) as(as — az)(as — as)
and the convolution of the system (5.2) with parameter u equals

AL +asp Ay Al 0 0 0
1 asp 0 A5 +asp Az + as(as —a2)p Al x
du P

B 0 Boasp jz (as +as —az)p  as(as — az2)p
dx 1 —azx (1 - a22)(1 — azx)

0 0 0
( 0 0 0 ) z?
Ay +asp As +as(as — a2)p Al + as(as — az)(as — az)p _
B (1 —a22)(1 — asx)(1 — asx) U

Under the notation in Lemma 5.1, we have

A A Al
K =45 (as —a2)A5 + A) (as — a2) A} )
Ay (as —a2)A)  (as —a2)(as — as)A}

asa4v
o {(%)
v

(azag Ay — ag A + Al + asazasp)v = 0}.
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If we put as = --- = a,, = 0, the convolution of the system
du . g
(5.11) = ZA;.xﬂ u
Jj=2
is given by o 0 0O --- 0
dii N e ooa,  d-n | Ay Ay AL A
(5.12) e ZA;-JZ] 2y with Al = M2 0‘3 04 0
- 0 pu 0 - 0
and £ C K.

Combining the results we have studied, we have the convolution

(5.13)

Z AO,MF2 ) R
- .
— (1—ap2z)(l —apsz) - (xr —ap,;x)

of the general system (5.1) by the following theorem.

THEOREM 5.3 (CONVOLUTION).  The convolution (5.13) of the Pfaffian system
(5.1) is given as follows. Put

ag = (ao,2,-.-,00,r,) and a; = (a;1,...,a:,;) for j=1,...,p,
i i
q0,i = — H(l —ap,r)"t and q;; = H(w —a;,)"t for j=1,...,p,
v=2 v=1
40,2 dj,1 d0
qQo = : , Q5 = : for 5=1,...,p and q=1 : |,
ao,ry Qj,r; ap

= (Aoyz,...,AQ’TO,Al’l,...7A1r1,... Apla"' Aprp)

70
Do(ag) = — Y _ D}, ;(a0)qo; and Dj(a;) ZDmanq“ (G=1....p)
=2 =1

D(a) = Diag(Do(ay), ..., D (a,)).
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Here D, ;(a;) (resp. D, ;(ag)) are derfined by (4.8) (resp. (5.8)) with (4.4) (resp.

T0,?

(5.5)). Then the convolution (5.13) is

du .
(5.14) == (qA + uD(a))u.
Put
(A0727 ceey AO,T())DT()fl,l(aO) (A]}l» ey Aj’,,j)Drj)l(aj)
Ky = : , Kj = : ;
(AO,% ey AO,?'g)Dro—l,ro—l(aO) (Aj,h R Aj7"'j)DTj7"'j (aj)
K = Diag(Ko, K1, ..., K,), K= {veClrot+m=1N i — o},
70 70 70 p Ty
A = Z( H ao,y> Ao + (H ao,u) (M + Z Z Aj,i)a
i=2 v=itl v=2 j=1i=1

(*ao,s)“‘(*ao,ro)”
(—a0,4)‘“(—¢10,r0)v

(7‘10,7'0)”

Lo={veCN |Av=0}, L= { 10 2| ~(-e0a) (e

NS Lo}

In the above definition of L, the i-th block equals (—ag it2) - (—agm)v € CV
for 1 < i < 1y and the (rg + --- + 1;)-th block equals —(—ap2) - (—aor,)v for
j=0,...,p—1 and the other i-th blocks with i > ro are 0 € CN. Then we have

rotm = | —(~ag2) " (~a0,r)v

(5.15) Aj)i’CC’C and Ajﬂ'ﬂ:{()} for ’L':1+5‘70,...,’I“j and j=0,...,p.

Here 6, =1 if j =k and 0 otherwise.

DEFINITION 5.4 (MIDDLE CONVOLUTION). In the above theorem, Aj}i induce
linear transformations on the quotient space V = Crot+m=bN /(} 4 £). Let
Aj; be matrices corresponding to the induced linear transformations on V with
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respect a suitable base of V. We define that the system
T]' —

% - (iz ( X

(5.16) oo @)@ —ag2) (2 - agy)

i /710.,712131'72 ) _
- a.
— (1 —ao2z)(1 —ao32) - (z — ap,x)
is the middle convolution mc,, of (3.1) with a parameter € C.

Suppose A;; in the system (5.1) holomorphically depend on a. Since K and £
in Theorem 5.3 depend on a, we denote them by K(a) and £L(a), respectively. Let k
and ¢ be the dimensions of K(a) and £(a) for a generic a satisfying ag o - - - ag,» # 0.
Note that K(a) N L(a) = {0} in this case. Then Theorem 2.2 implies the relation
dim(K(0) + £(0)) > k + £ and the following proposition.

PROPOSITION 5.5.  Retain the notation above.

i) Fiz a generic a and replace a;; by aj1 + t(a;; —aj1) for j =0,...,p and
t=1,...,7; with apy = 0. Then we may assume that K=K+L holomorphically
depends on t € U \ {0} with U. = {t € C | [t| < €} and € > 0, which we denote
by K(t). Then Theorem 2.2 assures that we can uniquely define K(0) so that K(t)
holomorphically depends on t € U.. Using this single parameter t, we can define a
middle convolution which holomorphically depend on t € U, (cf. Remark 3.1).

ii) Let U be an open subset of the space of parameter a such that A;; are
holomorphic with respect to the parameter a € U and the dimension of L(a)+K(a)
is constant for a € U, then A;; are holomorphic with respect to a € U. This is
assured if the middle convolution (5.16) defined in i) is irreducible.

REMARK 5.6. i) By the restriction ag2 = -+ = apr, =0 and a¢j1 = --- =
aj,, = aj we get the middle convolution of the system (1.2) which coincides with
the middle convolution defined by [19].

ii) Proposition 5.5 ii) may relate to Remark 6.2 i).
iii) Calculation of D(a) in (5.14) is implemented in a computer program in [17].

6. Versal unfolding and confluence

Note that the identity (4.3) implies that the Riemann scheme of the equation

du_ o .
dr  (r—ay)(z—az) - (z —ag)
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equals

T =0 (i=1,...,k) T=a
BV and (a
Si{1,...,ky(a1,...ax) Apxh—1

which is an example of versal unfolding of the equation v’ = ﬁu

Let (2.8) be GRS of the system (1.2). Put

i (@) = Xjwo + Xjwaz 4+ Ajur, 12 eC] (v=1,...

st

a01:0 a/~4: a';ll (jzo’i:17"'77’.0)7
1=0 aj; (1<j<p, i=1,..1).

Then the versal unfolding of GRS (2.8) defined by [16] equals

r=aj, (i=1,...,75,7=0,...,p)

,nj,jzo,...

.D),

and we require that the versal unfolding (1.3) of the system (1.2) has this GRS.

Here

Tj

Nt a
(6.1) Agfﬁ(a) = Z Xiilyr 1(3) (0<j<p, 1<r<r;, 1<v<n;;),

b—1 Sr{1,....k}

nj

p
(62) )\j,,,yk(ao) = )\j,y’k and Z ij’l,)\j_’,,’()(a) =0

j=0v=1

with ag1 = 0 and ag is the point defined by ap; =0 (i = 1,...,79) and a;; = a;
(¢ =1,...,r;and j = 1,...,p). See [16, Example 4.4] for an example of the
unfolding for a single differential equation. Replacing [)](,,) in the example by
[A]m, we have GRS of a Pfaffian system from that of a single differential equation.

For a function ¢(x) of z, the addition Ad(¢) is an automorphism of the ring
of linear differential operators induced from the map wu(z) — ¢(x)u(x).

Then
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Ad(¢) (%) = % - —/ and by the versal additions

)\ ds
AdV(cU ...,cm)()‘Oa )‘m) =Ad (eXp /C k ))> (C S C),

v= OS_CV

d Ak
AAVY (Mo s A )(dx)zﬁ I;)m

b\ k— ld
H,L)()\h...,)\m) = Ad (eXp kS s ))’
. Hz 1 1_61 )

d d

k111 —¢r)

(6.3)

AdV 1
(6.4)

)

introduced by [13, §2.3], we can shift \; ,, by any polynomial f;(z) with deg f;(z) <
r; except for the constant terms of Ao, (cf. [16]). Then applying suitable versal
additions, GRS of the resulting universal unfolding satisfies

(6.5) deg A} <1 and AV} =0 (=080 +1,...,75,5=0,...,p).

(i
3,

Let m = {m } be a spectral type of a differential equation whose irregular
singularities are unramified. We define three condition for m.

1. m is irreducibly realizable : There exists an irreducible differential equation
with a generic Riemann scheme corresponding to the spectral type m.

2. m is versally realizable : m is irreducibly realizable and the corresponding
equation has a versal unfolding.

3. m has a Fuchsian base : There exists an irreducible Fuchsian differential
equation with a generic Riemann scheme corresponding to the unfolded Fuchsian
spectral type {my)}

In this paper, we say that the system (1.2) is irreducible if and only if the
condition 4;;,V CV (i =1,...,7;,j =1,...,p) for a subspace V of C implies
V = {0} or V. = C¥. This irreducibility is stronger than the irreducibility as a
D-module which is examined in [13, 14].

CONJECTURE 6.1 ([16]).  The above three conditions are equivalent.

REMARK 6.2. i) In [16] we mainly examine when the equations are single
equations with arbitrary orders. In this note we examine when the equations are
Pfaffian systems. The necessary and sufficient condition for 1 is given by [4] and
that for 3 is given by [1]. In fact, these conditions are interpreted to the problem
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characterizing the roots of Kac-Moody root systems. Then the equivalence of
the conditions 1 and 3 is reduced to a problem of roots in two Kac-Moody root
systems. Note that our middle convolutions and versal additions with holomorphic
parameters a are compatible with those for equations with irregular singularities
when a = ag and also with those for Fuchsian equations when a and GRS of the
equations are generic. Therefore these operations keep the above three conditions
for m.

We note that these operations induce the action of the Weyl groups of certain
Kac-Moody root systems. Hence each condition is invariant in the orbit of the
group action of a Weyl group. We remark that [7] shows that there are only finite
orbits with the same index of rigidity and there is a unique spectral type with the
minimal rank in each orbit, which is called a basic spectral type (cf. [16, §5]).

Comparing the correspondence of the roots (cf. [4, 7]), the answer of the Deligne-
Simpson problem given by [4] assures that the condition 3 implies the condition 1,
which is explained in [5]. The author originally wanted to solve the Deligne-Simpson
problem for single equations with irregular singularities by showing the equivalence
of the conditions 1 and 3. But this implication and the Deligne-Simpson problem
are still unsolved for single differential equations. Here the Deligne-Simpson prob-
lem is to characterize GRS with an irreducible differential equation.

ii) Kawakami [10] shows that the system (1.2) satisfying r; <2 for j =0,...,p
has a versal unfolding. Hence we can conclude that the conjecture is true for the
Pfaffian systems satisfying that the Poincaré rank is not larger than 1 at every
singular points. The versal unfolding of most basic spectral types m with idx m >
—2 are also given in [6].

iv) If m is rigid, then m is a orbit of the Weyl group containing the trivial
equation ' = 0 of rank 1. Hence the conjecture is true and we have the following
theorem (cf. [16, §5]).

THEOREM 6.3.  Any irreducible rigid Pfaffian system (1.2) is realized as a
specialization of its unfolding (1.3) which is constructed by successive applications
of versal additions and middle convolutions to the trivial equation v/ = 0 whose
rank equals 1.
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7. Several variables

Consider the differential equation

-(X3; A
5% xo — x; —€5,1)(To — Tj —€j2) (T — x5 — €54)

(7.1) e 4

D3 Lt )

u

=2 ]. — ao 2(1?0 ]. — ao’gl'o) e (1 — a07i$0)
In this section we assume that A;; do not depend on (zg,z1,...,2,) but
holomorphically depend on a and e. Here a = (ag2,...,60,) and e =
(€11 -€1ry,-- - €pr,) With (a,e) € U € C0F" T+ and U is a neighborhood
of the origin. Put

P o

(72) 7T(a, e) = (H H (ej,;g - ej,i)) (H a()’i) ( H (a()’k - a()’i)),

j=11<i<k<r, i=2 1<i<k<ro
(7.3) U'={(a,e) €U | m(a,e) # 0}.

Note that the equation (7.1) is a Fuchsian system of ordinary differential equation
with the variable zg if (a,e) € U'.

We examine its extension to a Pfaffian system
(7.4)

with the integrability condition

04;(x)
5‘;&-

(7.5) .

+ A () Ai(r) =

+ Ai(@)A;(x)  (0<i<j<p)

which is equivalent to (1.8) for the system (1.7). Here A;(z) are suitable square ma-
trices of size N whose entries are rational functions of z and Ag(x) is the coefficent
of u in the right hand side of (7.1).

In particular we will show the existence and construction of the extension when
the system (5.1) is rigid. According to the usual expression of Pfaffian forms, the
system (7.4) equals

(7.6) du = Z Ai(z)udz;.
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THEOREM 7.1. i) Put zo; = agj fori=2,...,r9 and x;; = x; + e;; for
i=1,...,r; and j =1,...,p. Suppose that when (a,e) € U’, the Fuchsian system
(7.1) with singularities at x;; and oo is extended to a KZ system with variables
(x0,25,:) and that the KZ system is holomorphically extended for (a,e) € U. Then
the middle convolution of (7.1) defined in §5 has the same property.

il) If the equation (7.1) is a versal unfolding of the irreducible rigid equa-
tion (1.2), then the equation (7.1) is extended to a Pfaffian system with variables
(z,x1,...,2p) and a holomorphic parameter (a,e) € U.

PROOF. i) The transformation of the equation (7.1) to a Fuchsian system (1.6)
with p replaced by R = ro+- - -4r,—1 is holomorphic with respect to (a, e) € U’ and
the transformation between @ and 4 is also holomorphic with respect to (a,e) € U’.
Let @ be the generator of the convolution of the equation (7.1) given in the previous
section. Then applying Definition 7.3 to the Fuchsian system, we have a Pfaffian
system di = 5, Aj(x)idx; for (a,e) € U’. Note that A;(x) are holomorphic
for (a,e) € U’ and meromorphic with respect to (a,e) € U.

Then we show that the parameter (a, €) of A;(x) is holomorphically extended to
U. It is sufficient to show that /1]» (z) are holomorphic with respect to the parameter
(a,e) in a neighborhood of the generic point of U \ U’. There are the following
three types of the generic point of U \ U’.

Case 1. There exist j,, i, and 4;, such that e;, ;, = e;, i and 1 < j, < p and
1§7:0<7:/OS’I”]‘0.

Case 2. There exist i, and 4], such that ag;, = ao and 2 < i, <, <r,.

Case 3. There exists i, such that ag;, =0 and 2 < i, < 7.

When the parameter is in a neighborhood of a generic point classified in Case
1 or Case 2, then as in the proof of Lemma 4.2 i), we can reduce the regularity for
the equation (7.1) withm =2andr; =1 (j=0,2,...,p). We examine this case
in Example (7.5) when p = 2. The result for p = 1 or p > 2 is essentially same as
this case.

When the parameter is in a neighborhood of a generic point classified in Case
3, we can reduce the regularity for the equation (7.1) with 1o = 2 and r; = 1
(j =1,...,p). We examine this case in Example (7.6) when p = 2. The result for
p=20, 1 or p> 2 is essentially same as this case.

Thus we see that Aj (z) are holomorphic with respect to the parameter (a,e) €
U. Let K and £ be the subspaces of C*V to define the middle convolution of (7.1)
which are given in Theorem 5.3. Since A;(z)(K+ L) C K+ L for j=1,...,p and
(a,e) € U' and moreover K + £ holomorphically depends on (a,e) € U, we have
the middle convolution of (7.4) with holomorphic parameter (a,e) € U.
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ii) As is stated in Theorem 6.3, the versal unfolding of an irreducible rigid
differential equation (7.1) is obtained by successive applications of versal additions
and middle convolutions to the trivial equation. Hence the claim ii) follows from
the claim i). O

REMARK 7.2. i) Using a complete base of {x,+e1__x0, x-—ack—i-iv — | i
J 7, J J,1 Nz

L...,rj, ke{l,...,p}\{j}, v=1,..., 7}, the holomorphic dependence of A;(x)
with respect to (a,e) means that of the coefficients of linear combination of this
base in the expression of A;(x).

ii) By the restriction e;; =0fori=1,...,r;and j =1,...,p and ag,; = 0 for
i=2,...,19, we have the extension of the system (1.2) to a Pfaffian system with
p + 1 variables (zo,21,...,2p) = (z,a1,...,ap).

DEFINITION 7.3 ([2, 3]). The convolution

(7.7) %4: > Aiu (i=0,...,p)

J
0 0 0
Aog=j | Aox o Acj+p o Agy, | EMEN,C)  (1<j<p)
0o .- 0 0

(Aot + 100000 ) <<y

1<t<p
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= (Ai,jas,t + Ao,j(ss,i(ist,i - 5t<j) + AO,i‘SS»J'(‘stJ - 6tvi) 1<s<p’

Putting K = {u € CPN | Diag(4o1,...,Aop)u = 0} and £ = {<

The above A; ; are obtained as follows (cf. [3]). Putting u;

I,+1(uj), we have

T. OSHIMA

1<t<p

u

8uj 1 8uj ( 0 1 )
i\l = u
8.’E1‘ To — Ty 8:52 J 8:61 o — T;
A,-70u Z Ai,yu]' ] (i 1
(x() N .’L'])(QTZ - l'()) 1<v<p,v#i Ti— Ty 2,] axo o — Ty
If ¢ # j, then
u 1 ( U U U — Uy
(o — i) (o —xj)  a;—xj \xo—T; To— T o T — T
and
Ou; Aoty A; ot AUy o,
(7.8) 57] = - > = (i #7)
ZX; T — Ty Ty — Ty Ogugp,ugﬁimi_ v
If ¢ = j, we have
0 1 0 1 ou
pH (3560 xo — xl)u O0xo M—H(u ) pt o — x; 0

v

v

€ M(pN,C)
(1<i<j<p)

)GCPN|

(A0’1+-~-+A0’p+u)v20},wehavefli,j(lC—i—ﬁ)C(IC+£) for0<i<j<p.

0—Zj

and 4; =

Ju



Confluence and unfolding of Pfaffian systems 29

v=1
8’&1 Aoﬂu AO,V(Uz uy)
= - M+1 2 Z INJ"I( — )
dx¢ (o — x4) i T — T,
and
0li; _ x~ A d; Ao (T; — A i
(79) i = Z Mﬁy + Z M + Z 7,0 Ui .
axi T; — &g X — Xy T, — T,
v=1 1<v<p, v#i 1<v<p, vti

ExaMPLE 7.4. Note that the convolution of the KZ equation
3 C
=0 ve{0,1,2,3}\{¢}

is given by Definition (7.3), which has the generator 4.
For i =0 or 7 = 3 we have

(7.11) . ( L = 3 )u
o0x; ri—x1 (xg—x1)(x; —x2) X — T3
C; C; Ciz—i
_ ( 1, G2 | Cis )u
T — T T — Ty T — Tz
Here
A; A; . .
Cin=A4A1+ 2 12 = 2 Ciz—i = Ajz—i, 4 =T1,
Tl — T2 T2 — T1
1 0 0 1 0 0
S=|1azo—21 0|, T:=8"1= xlixz mixl
0 0 1 0 0 1

We rewrite the convolution according to the generator @ defined in §5 for the
ordinary differential equation (7.11) with ¢ = 0. Hence

gu _ As(z)a with As(z) = T(

92, S.

Cs0 n C31 L U0 )
T3 — To T3 —T1 T3 — T2

Putting

. A A A
A . 30 31 3,2

3 — X0 I3 — T1 (.’)33 —.%‘1)(1‘3 —,Tg)’
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we have
. ~ . 0 O 0
Az =TCo3S=Aps=| 0 0 0 ,
Aor Aoz Aoz + 1

Asy = T(éB,l + 6'3,2)5

C3,1+C32+4+C3p0 0 —Cs0
=T 0 Cs1+Cs2+Csp —C3,0 S
—C1,0 —Cap C31+Cs2+4+Ci 0+ Cap
As1+ Aspo 0 —Aspo
= 0 Az + Asp 0 ,
—Aipo —Aso Asi+Aip
) ] Css 0 0
Az = T((1’2 - 1’1)03,2)5 = (z2g —z1)T 0 C32+C30 —C3p S
0 —Cs0 Cs2+Cap
A3z 0 0

= Aso Az + (z2 —z1)Aos  —Aos
—Asp (z1 — ®2)Ao,2 Az + Aoz

Hence Aj j(z) holomorphically depend on the difference of (z1, x2) if so are As ;(x).
Next we examine an example which regards an irregular singular point as a

variable. Put (x,x1,z2,23) = (z,y + €1,y + ez, x3) for the equation (7.10) and fix
Zo, T3, €1 and ey as constants. Then the Pfaffian system (7.10) equals

du = Coru dx1 + Crou dx1 + Cigu dxi + Coou dxo + Crau dxo + Casu dxo
xr1 — To Tl — X2 r1 — X3 T2 — To T2 — X1 T2 — I3
C C C C:
_ 01U dy 13U dy 02U dy 23U
y+e —xo y+er— T3 Yy +e2 — o y+ex—x3
Z Ci1 + Ciz 521Ci2 .
— — )udy with so1 =e2 — e
y+er—xzi  (y+er—xi)(y+ex— i)

i€{0,3}
and Definition 7.3 implies

Co1+un  Co2 Cos 0 0 0
Co1  Coz2+p Cos 821 | Co1 Co2+u Cos
dii — 0 0 0 0 0 0

y+el—xo (y +e1—x0)(y + e2 — xo)
Co3+C13+C23 0 —Cos Cag 0 0
0 Co3+C13+Ca3 —Cos S21 0 C23+Co3 —Cog
—Co1 —Co2 Co1+Co02+Co3 0 —Co2  Ca23+Co2 -
+ — udy.
y+er—as (y+er—a3)(y+e2—x3)

For simplicity we allow to denote C;; and A;; in place of C; ; and A, j, respectively,
if we do not expect any confusion. Put

A1 =Cin +Cia, Azj=—521Ciz (i=0,3) and S = (i Sgl 8) :
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Using & = S~'4, we have

N Ay, Ay, N
d = u — > d
v Z (y—i—el—xi (y—i—el—mi)(y—i—eg—xi))uy

i€{0,3}
with
R Aor + v Aoz Aos R 0 0 0
(7.12) Ay = 0 o 0 |, A= | Aor+p A2+ (e2 —er)u Aoz |,
0 0 0 0 0 0
) A3+ Aps 0 —Aos
(713) A13 = 0 A13 + A03 0 5
—Ao1 —Ap2 Az + Aoy
A3 0 0
(7.14) Aps = | Aoz Azs+ (e2 —e1)Aozs  —Aos

—Apz  —(e2 —e1)Ap Asg + Ap2

Combining this result with Example 7.4 we have the following example.

EXAMPLE 7.5. The convolution of the versal KZ equation

8u Ao 1 AO 2 AO 3
= — + : + ’ U
0xo (mo -1 (xo—z1)(x0 —T1 —€2) TH— x3>
Ou ( Ao Az
Ory  \zy—x0 (21— 20)(m1 — 20 + €2)
(7.15) B Ars - Ags )
5 »’81411*%3 (fll —x3)(r1 — 23 JrAez)
ou _ 3,0 i 3,1 n 3,2 )u
5‘x3 I3 — o Irs — T ($3—$1)($3—$1 —62)
with
(716) A'L',j = Ajﬂ' (0 <1< j < 3)

is obtained by replacing (u, A; ;) by (4, A; ;) in (7.15), where A; ; satisfy the same
relation as (7.16) and are given by (7.12), (7.13), (7.14) with e; = 0 and

0 0 0
(7.17) Aps=| 0 O 0

Aor Aoz Aoz +
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If A; ; are complex numbers, the above convolution gives the equation of Ap-
pell’s F; and its confluence.

Putting x3 = a~!, the generator u of the Pfaffian system (7.10) satisfies

ou 1 Co Co Co,3 [ Ao Ap 2 Ao,z
v + + — U= + - U
8300 o — T To — T2 To—a o — X1 To — T2 1-— axo

ou C C C A A A

ou ( 1,0 T 1,2 n 1’371)u _ ( 1,0 4 L2 1,3 )u
a$1 1 — Xo 1 — T2 1 —a Tr1 — o X1 — T2 1—(1{,1;‘1
Apo=Coa, Aia—i=Cia1-y, Asz=0aCos (1=0,1).

Put S = Diag(1,1,a) and & = S@ with the generator @ of the convolution of the
system (7.10) and

ot - ( Al,O A1,2 1211,3 )A
= = + — U
oy r1—x9 X1 —T2 1—ax;

Then we have

. Co1 +p Co2 Cos Aor + 1 Aoz Aos
(7.18) Ap=8"" 0 0 0 |S= 0 0o o0 |,

0 0 0 0 0 0
. Ci2+Co2 —Co2 0 Az + Aoz —Ao2 0
(7.19) A = st —Cor Ci24+Conn 0 | S= —Apn Aiz+An 0 |,
0 0 Cio 0 0 A1z

. Ciz+Coz 0O —Cos A1z + Aps 0 —aAops
(720) Az =aS""! 0 Cis 0 S = 0 Anz 0 .

—Co1 0 Ci3+ Co: —Ao1 0 Aiz+ado

Thus we have the following example.

EXAMPLE 7.6. The convolution of the KZ equation

ou ( Ao Ap2 Ao,z )
— = + - u
dxg To—T1 To—T2 1—axg
0 A A A

(7.21) e P I
ory r1—x9 T1—T2 1—ar
ou ( As Az Az 3 )
— = + - u
Oxo To— Ty X1 — Ty 1—axs

Ay =45 (0<i<j<3)

is obtained by replacing (u, A; ;) by (i, A; ;). Here A; ; are given by (7.18), (7.19),
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(7.20) and

) 0 0 0 ) 0 0 0
Agz = | Aor + 1 Aoz Aoz |, Aoz = 0 O 0 )

0 0 O Ap1 Aoz Aoz + ap

) Az 0 0
Az = 0 Axz+ Aoz —aoes .

0 —Ap2 Az + aAop

REMARK 7.7. If A, ; are complex numbers in (7.21), the above convolution
gives the equation of Appell’s F} and its confluence, which corresponds to the

convolution in Example 7.5 by the correspondence z

The following example have two irregular singular points.

EXAMPLE 7.8. We examine the extension of the rigid equation (1.2) with
p=2,19=1,7r =2 and ro = 3, namely,

du & Ao, > Ao uyo
dv (Zl (x —x1)¥ + ; (x — zg)">u

Then the extension is

3u o 2 AQ v 3 AO 2
dzg <;( xo — x1)Y +; (xg — z2)? )u
Ou — - ( )V 1Au0 ! Al w2
(7:22) oy (1/2:1 (xy — x0)¥ * VZ::I (z1 — ma2)Y )u,
du > (=1)"" 1A, 00 : (—=1)" 1A 01
dxs (;_:1 (xg — x0)¥ * ;1 (g — 1) )u,

Aij=Aji

with £y = x, which is obtained by successive applications of middle convolutions
and additions to the trivial equation. It is calculated through the convolution of

the above equation given by

Ao1 + 1 Aoz Aoz Aoa Aos 0 0O 0 0 O
A 0 w 0 0 0 . Ao1 + pv Aoz Aoz Aos Aos
AOI = 5 A02 = 0 0 0 0 0 5

o 0 0 0 O
o 0 0 0 O

o O O
o O O
o O O

0
0
0

o O O
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0 0 0 0 0 0 O 0 0 0
) 00 0 00 ) 00 0 00
Aoz = | Ao1 Ao2 Aoz + 1t Aoa Aos |, Aoa = 0 O 0 0 0 [,
0 0 0 w0 Ao1 Aoz Aoz + 1 Aoa Aos
0O0 0 0 u 00 0 u 0
0 0 0 0 0
0 0 0 0 0
Ais=] 0 0 0 0o o |,
0 0 0 0 0
Aot Aoz Aoz + 1 Aos Aos
A1z + Aos 0 —Aos —Ao,4 —Aops
. 0 Aqs + Aos 0 0 0
Az = —Ao: —Ap2 Az + Ao 0 0 )
0 0 0 A1z + Aor A2
0 0 0 0 A1z + A1
Ars+ Aos 0 —Aos —Aos 0
. —Apz  Aws+ Aos Aos Aos Aos
A14 = A02 0 A14 - A02 0 0 ’
—An —Ap2  Aws+ Ao —Ao2 0
0 0 0 Aot A1s — Aoz
Ais + Aos 0 —Aos 0 0 Aig O 0 0 0
—2A0s A5+ Aos 2404 2405 O —3A05 A6 3405 0 O
Ags = 0 0 Ais 0 0 |, A= 0 0 Ag 0 0
2A02 0 —2A02 Ais 0 0 0 0 A O
—Ao1 —Ao2 Apr —2Ap2 Ais 3Ap2 0 —3Ap2 0 A

This result is obtained by the versal unfolding and its extension to a KZ equation
explained in this section. Here we only give the result restricting the parameters
of the equation with irregular singularities. The explicit expression of the versal
unfolding of the system such as (7.22) is a little complicated in general, which is
calculated by the function mecvm() in [17].
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