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1. INTRODUCTION

In the Gaudin model associated with a Lie algebra one considers a commutative family
of linear operators (Hamiltonians) acting on a tensor product of representations of the Lie
algebra. To find common eigenvectors of Hamiltonians one considers a suitable system of
Bethe ansatz equations, and then assigns an eigenvector to each solution of the system. That
construction is called the Bethe ansatz method.

It turns out that the set of solutions 9£ the Bethe ansatz equations is an interesting object.
For example, for the affine Lie algebra sly and its trivial representation the associated system
of the Bethe ansatz equations has the form

knJrl knfl

2 1 1
(1.1) Z OO Z ORIV Z ORI =0,
i#i Wi il =1 U il ir=1 U il

wheren =1,...,Nand¢=1,...,k,. Thesystem itself depends on the choice of nonnegative
integers ki, ..., ky, which must satisfy the equation

N N

(kj — kjr1)? _

(1.2) Z;f—z;kj_o.

J= J=

Here we adopt the notations ky., = k, and uENM) = ul(-") for all 7, n. The set of solutions of

such a system forms one cell or an empty set. In [VWr| a family of commuting flows, acting
on such a cell, was constructed. The family of flows was identified with the flows of the N
mKdV integrable hierarchy.

The initial goal of this paper was to extend these results to the 5/[} XXX quantum inte-

grable model, associated with the trivial representation of 5/[]\\; In this case the Bethe ansatz
equations take the form

kn—1 kn knt1
n n—1 n n n n+1
a3 T =™ D" —u? =1 [T =)
/=1 =1 /=1
knfl k‘n knJrl
+ [T = D[ = o + 1) [T " =™ = 1) =0,
(=1 /=1 /=1

wheren =1,...,N, i =1,..., k,, and the parameters ki, ..., ky still satisfy equation (1.2).

It turns out that we can do much more than just simple identification with a proper
discrete analog of the N mKdV hierarchy. Roughly speaking we explicitly solve equations
(1.3) using interplay with the theory of finite-dimensional integrable systems of particles,
which are known to be equivalent to the theory of rational solutions of basic hierarchies
considered in the framework of the theory of integrable partial differential, differential-
difference and difference-difference equations. One way to write any solution of the Bethe
ansatz equations (1.3) is to start with a suitable matrix A and write the polynomials

(Yn(x) = Hle(x — u§">))£¥:1 as discrete Wronskians of some auxiliary polynomials in x asso-

ciated with A, see Theorem 7.9. Another way to write any solution is to start with a suitable
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flag in some infinite-dimensional vector space and write these polynomials (y,(z)))_; as dis-
crete Wronskians of some auxiliary polynomials in z associated with the flag, see Corollary
10.11.

In the remarkable paper [AMM] it was observed that the dynamics of poles of the elliptic
(rational or trigonometric) solutions of the Korteweg—de Vries equation (KdV) can be de-
scribed in terms of commuting flows of the elliptic (rational or trigonometric) Calogero-Moser
(CM) system restricted to the space of stationary points of the CM system. In [K3] and
[K6] this constrained correspondence between the theory of the elliptic CM system and the
theory of the elliptic solutions of the KdV equation was extended to a similar construction of
solutions of the KP equation in terms of the flows of the Calogero-Moser system. Moreover
it was discovered for the first time that this correspondence of solutions can be established
at the level of auziliary linear problems.

In the rational case, which we consider in this paper, the corresponding result is as follows:
the linear equation

(1.4) (0, — O+ u(x, t))(x,t) =0
with a rational in x potential u(x,t) vanishing as infinity, u(z,t) — 0 as  — oo, has a
rational in z solution if and only if the potential u(z,t) is of the form

k

(1.5) u(a,t) =2 (z—ui(t) "> = =207 ny(, 1),

i=1

and its poles w;(t) (a.k.a. the zeros of the polynomial y(z,t)) as functions of ¢ satisfy the
equations of motion of the rational CM system.

Recall, that the rational CM system with k& particles is a Hamiltonian system with co-
ordinates u = (uq,...,u;), momentums p = (py,...,px), the canonical Poisson brackets
{u;,p;} = 6;;, and the Hamiltonian

(1.6) Zpl+z o——

Z#J
The corresponding equations of motion,
1.7 _2 >:17"'7k7
(L) St
J#z
admit the Lax presentation L = [M, L] with

1-— .
(1.8) Lij = pidij + 2 el

The commuting flows, generated by the integrals H;, = k' tr L*, are called the hierarchy of
the rational CM system. Note that the Hamiltonian H equals H,.

It was shown in [KZ] that the linear equation

(1.9) O, t) = b(w + 1,t) + w(z, ) (x, t)
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with
—9n y(r+1,1)
(1.10) w(z,t) = 0l (7y(x,t) )

where y(z,t) is a polynomial in x, has a solution rational in z if and only if the zeros u;(t) of
y(z,t) satisfy the equations of motion of the rational Ruijesenaars-Schneider (RS) system.

The rational RS system with k& particles is a Hamiltonian system with coordinates u =
(u1,...,u), momentums p = (p1,...,px), the canonical Poisson brackets {u;, p;} = d;;, and
the Hamiltonian

(1.11) H(u,p) = Zv
where :

0 — e — Dt — 0 12
(1.12) vi=e"]] <( ’ ](uilz(u;)2 it 1)> .

J#
It is a completely integrable Hamiltonian system, whose equations of motion,

1 1 2

114 'i - i) - 5 .:1,...,]{},

( ) 7 Zvv](ul—u]—leuz—u]le Ui—Uj> !
J#i
admit the Lax representation L = [M, L], where
Vi .
1.15 Lij(u,y) = ———, J=1,..k,
( ) 5 (u,y) wi—uy — 1 ¥

2

Ve e Vi
1.16 M;; = —— | 0 + (1 = &) ————.
(1.16) ’ (;ui—uéjLze:ui—w—l—l) i+ 2 ; — U

The functions H,, = tr L™ are integrals of the system. Note that the Hamiltonian H of the
system equals H;. These integrals are in involution, and hence generate commuting flows
called the rational RS hierarchy.

A scheme, in which an integrable system of particles arises as a condition for a linear
equation with elliptic (trigonometric, rational) coefficients to have a double Bloch solution
(trigonometric, rational), was called in [KZ] a generating linear problems scheme.

The next step had been done in [KLWZ]. There the system of linear equations
(1.17) Un1(2) = Pn( + 1) —on(@)in(2),  n e,
with respect to unknown functions (1, (z))nez was considered with
(o) = Be@a 4 1)
Yn(@ + Dy (2)

where (y,(7))nez is a given sequence of polynomials. It was shown that system (1.17) has a
solution (1, (2))nez rational in = with the poles of v, (x) only at the zeros of y,(x), if and

only if the zeros (ugn))fgl of y,(z) satisfy the Bethe ansatz equation (1.3).
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We stress that in [KLWZ| the Bethe ansatz equations were considered for sequences of
polynomials without the periodicity assumption that y,(x) = y,.n(x) for some N.

Remark. In [K7] and [K8] all three linear problems with y(x,t) being an entire function in
were used for the proof of the remarkable Welter’s trisecant conjecture on the characterization
of the Jacobians of smooth algebraic curves.

In this paper we apply these ideas to relate solutions of the N-periodic Bethe ansatz
equations (1.3) with the equations of motion in the N-tuple of coherent rational Ruijesenaars-
Schneider systems with respectively kq, ..., ky particles.

The paper is organized as follows. In Section 2 we reformulate the Bethe ansatz equations
(1.3) and prove formula (1.2). In Section 3 we describe the procedure of generation of
new solutions of the system of Bethe ansatz equations, if one solution is given. Theorem
3.4 says that all solutions are obtained from the single solution, namely, from the solution
corresponding to the case of ky = -+ = ky = 0.

In Section 4 we start using the generating linear problem (1.17) and its interplay with
two other generating linear problems. Having a solution of the Bethe ansatz equations we
construct a family of solutions (1, (z, z)) of (1.17) parameterized by a complex parameter
z, see Theorem 4.2. The construction reveals an unexpected connection with the theory of
the RS system. Namely, one of the steps in the proof of Theorem 4.2 can be seen as a map
from the space of N-tuples of polynomials (y,(z)) representing solutions of the Bethe ansatz
equations to the product of N phase spaces of the rational RS systems with respectively
k1, ..., ky particles, i.e. as the map

(1.18) (yn) — (™, ™), n=1...,N,

where %-(n) are defined in (4.4). On each of these phase spaces we define commuting flows
with some times t = (t1,1s,...). That definition induces commuting flows with times ¢ on
the product of the phase spaces. One of our main results is the statement that the image of
this map is invariant under these commuting flows on the product of the phase spaces, see

Theorem 7.10.

In Section 5 we consider the functions (¢, (z, z)), constructed in Theorem 4.2, and study
their analytic properties with respect to the spectral parameter z. In this way we identify
the functions (¢, (z, z)) with a particular case of more general notion of the so-called Baker-
Akhiezer functions. The results of Section 5 can be seen as a construction of the direct
spectral transform for the rational RS system. To our surprise we were unable to find in the
literature such a construction in its full generality.

The analogous result for the rational CM system was obtained in [W]. Our construction
of the direct spectral transform is different from the one in [W]. It is pure algebraic and does
not require the use of infinite dimensional Grassmanians, whose definition involves elements
of real analysis, in particular, of the theory of Fredholm operators.

In Section 6 we write equations for zeros of the polynomials obtained by the construction of
the Baker-Akhiezer functions corresponding to the spectral data of the rational RS systems.
In Section 7.1 we identify the spectral data corresponding to solutions of the N-periodic
Bethe ansatz equations. The rest of Section 7 is on the inverse spectral transform. First
we construct a family of solutions of the generating linear problem starting from a certain
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matrix A, see Theorem 7.4. That is done without any N-periodicity assumptions. Then in
Section 7.6 we describe the matrices A that give N-periodic answers. Theorem 7.9 can be
seen as one of our main results.

For completeness in Section 8 we briefly present the integrable hierarchy, whose rational
solutions describe the commuting flows on the space of solutions of the Bethe ansatz equa-
tions. We call it the discrete N mKdV hierarchy. Section 8.6 contains a short remark of
discrete Miura opers.

In Section 9 we discuss combinatorial data that will be used in Section 10. In Section 10 we
identify solutions of the Bethe ansatz equations with points of a suitable infinite dimensional
Grassmannian. We introduce a family of commuting flows on the Grassmannian and identify
the flows induced on the space of solutions of the Bethe ansatz equations with the flows of
the discrete N mKdV hierarchy, introduced in Section 8.

2. INCARNATIONS OF THE BETHE ANSATZ EQUATIONS

2.1. Bethe ansatz equations. Let N > 2 be a positive integer, k = (ki, ..., ky) € Z5,.
Denote k := k; + - - -+ kx. Consider C* with coordinates v collected into N groups, the n-th
group consists of k, variables,

w=(uV,. .. u™M), u™ = (ugn)’ e a“;gn)>-

(N+n)

We adopt the notations kyy, = k, and v, = ul(-") for all i, n.

The Bethe ansatz equations is the following system of k equations:

kn—1 kn Eny1
n n—1 n n n n+1
(2.1) [T =™+ D™ = uf” = 1) TT (™ = u™)
(=1 (=1 (=1
kn—1 kn kn+1
+ [T —u D" = o + 1) [T " =™ = 1) =0,
/=1 =1 /=1

wheren=1,... N, i =1,...,k,.

These are the Bethe ansatz equations associated with the XXX quantum integrable model
of the affine Lie algebra sly and the single representation with zero highest weight. To
study the associated Hamiltonians one assigns an eigenvector of Hamiltonians to a solution
of the Bethe ansatz equations. We will not discuss this topic in this paper. Different
versions of the Bethe ansatz equations associated with Lie algebras see, for example in

[OW, MV2, MV3, MV4].

Remark. Equation (2.1) with N' = 2 is the quasi-classical limit of the Bethe ansatz equations
derived in [AL] for the Quantum Internal Long Wave model.
(n)

2.2. Polynomials representing a solution. Given u = (u;"’) € C*, introduce an N-tuple
of polynomials y = (y1(2), ..., yn(z)),
kn

(2.2) () = e [Je =), e #0.

i=1
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We adopt the notations yni,(x) = y,(x) for any n € Z. Each polynomial is considered up
to multiplication by a nonzero number. The N-tuple defines a point in the direct product
(P(Clz]))", where P(C[z]) is the projective space associated with C[z]. We say that the
tuple y represents the point u.
Denote
n— 1 n n 1 n —1
Yn(r + 1)yn(z) Yn () Yn+1(7)

Lemma 2.1. Fach equation in (2.1) can be reformulated as one of the following equations:

) Ln(x) =

24) Yt (W Dy @™ = Dgar (1) + g (W)yn (@l + 1)y (@l — 1) = 0,
(25) resx:u(_n) (Fn(x) + Fn(flf - 1)) = 07
(2.6) res _ ) (Ln(7) + Ly _1(7)) = 0.

An important corollary of (2.6) is

Corollary 2.2. A generic N-tuple y represents a solution of the Bethe ansatz equations
(2.1) if and only if the following equation holds:

(2.7) L(z) =Y Lu(x) =

This equation is a discrete version of “the new form” of the Bethe ansatz equations in the
Gaudin model of an arbitrary Kac-Moody algebra, see [MSTV].

Proof. Equation (2.6) is equivalent to the condition that the function L(z) defined in (2.7)
has no poles. Each of the function L, (z) tends to 1 as z — oo. Hence, L(z) = N. O

In its own turn Corollary 2.2 directly implies the following important statement. Consider
the quadratic form

N
Qr, . ky) = D kjlk; — 1) = kika — -+ — ky_1ky — knky
7=1
N N
(kj — k
_ Z J“ —Zk],
7=1 7=1

introduced in [MV3].

Corollary 2.3. If an N-tuple of polynomials (y1,...,yn) of degrees (ki, ..., ky) represents
a solution of the Bethe ansatz equations (2.1), then then

(2.8) Q(k1, ..., kn)=0.
Proof. Expanding at infinity, we observe that L(x) — N = Q(ky, ..., ky)x 2+ O(z73). O

Corollary 2.4. If an N-tuple of polynomials (y1,...,yn) of degrees ky = - - - = ky represents
a solution of the Bethe ansatz equations (2.1), then ky = --- = ky = 0. O
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Remark. Equations (2.4), (2.5), (2.7) can be thought of as incarnations of the Bethe ansatz
equations (2.1).

3. GENERATION OF SOLUTIONS OF BETHE ANSATZ EQUATIONS

3.1. Discrete Wronskian. For arbitrary functions fi(z), ..., f(z) introduces the discrete
Wronskian by the formula:
(3.1) W (f1,. . fm) = det?_ (fi(z +j —1)).

For example,
W(fi, f2) = fu(@) fale + 1) = file + D fol2).
Denote
(32)  Af(x)=fle+1) = f(z), AU f(z)=AQ"f)(r), A”f(z)= f(x).
Then

(3.3) W (1. fa) = detf; (AT fi().

Lemma 3.1 ([MV2]). We have

(3.4) WL, fi, o f) (@) = W(AFL, .. AS).

Lemma 3.2 (]MV2, Lemma 9.4]). For functions fi(x),..., fu(x),91(x), ga(x) we have
(3.5) W (fir- o Fur ). W o 92)) (@)

=W f)@OW(frs oy far g1, go) (@ + 1) |

3.2. Elementary generation. We say that an N-tuple of polynomials y = (yi(x), ...,
yn(x)) is genericif for any n, the polynomial y,,(x) has no common zeros with the polynomials

yn(x + 1)a yn—l(x + 1)7 yn+1(£)'

We say that an N-tuple of polynomials y = (y1(x), ..., yn(x)) is fertile, if for any n the
first order difference equation
(36) W(ym 'gn) = yn—l(l' + l)yn-i-l(x)

with respect to 7,(x) has a polynomial solution.
If g, (z) is a polynomial solution of (3.6), then all other polynomials solutions are of the
form
gn(,¢) = Gn(x) + cyn(x)
for ¢ € C. The tuples

(3.7) y™(e) == (@), Gulz,0),. . yn(2)) € (P(CL])Y

form a one-parameter family. This family is called the generation of tuples from y in the n-th
direction. A tuple of this family is called an immediate descendant of y in the n-th direction.

For example, the N-tuple

(3.8) W =(1,...,1)
of constant polynomials is fertile, and y%™(c) = (1,..., 1,z +¢,1...,1).
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It is convenient to think that y? represents a solution of the Bethe ansatz equations with
k=0, see (2.5).
Theorem 3.3 ([MV2], cf. [MV1]).
(i) A generic tuple y = (y1,...,yn) Tepresents a solution of the Bethe ansatz equations
(2.1) if and only if y is fertile.
(ii) Let y represent a solution of the Bethe ansatz equations (2.1), n € {1,..., N}, and
y™(c) an immediate descendant of y, then y™(c) is fertile for any ¢ € C.

(iii) If y is generic and fertile, then for almost all values of the parameter ¢ € C the
corresponding n-tuple y™(c) is generic. The exceptions form a finite set in C.

3.3. Degree increasing generation. For n = 1,..., N, let k,, = degy,. The polynomial
Un in (3.6) is of degree k;, or k, = kn—1 + k1 +1—k,. We say that the generation is degree
increasing if k, > k,. In that case degy, = k, for all c.

If the generation is degree increasing, we will normalize the family (3.7) and construct a
map Y, , : C — (C[z])" as follows. First we multiply the polynomials yi, ..., yx by numbers
to make them monic. Then we choose a monic polynomial v, o(z) satisfying the equation

—~

W (Yn, Yno) = const y,_1(x + 1)y,+1(z) and such that the coefficient of " in g, o(x) equals
zero. We define

(39) gn(l’, C) = yn,O(x> + Cyn(x>

and

(310) Y. : C = (ClDY, e y™(e) = (ni(2),.. . Galz. ). yw(@)).
All polynomials of the tuple y™(c) are monic.

3.4. Degree-transformations and generation of vectors of integers. Forj=1,... N,
the degree-transformation

(3.11) k= (ky,....kn) +— K9 =(ky, ... ki1, kj_1+ ki1 —kj+ 1 kjp, ... ky)

corresponds to the shifted action of the affine reflection w; € W4, ,, where Wy, | is the
affine Weyl group of type Ay_1 and wyq, ..., wy are its standard generators, see Lemma 3.11
in [MV1] for more detail.

We take formula (3.11) as the definition of degree-transformations:
(312) w;j - E: (]{71,...,]{3]\/) — ]Z(j) = (kl,...,]fj_1+kj+1 —]fj+1,...,]€N)

for j =1,..., N. The degree-transformations act on arbitrary vectors k= (K1, kn).
In this formula we consider the indices of the coordinates modulo NV, that is, we have
kN—I—j = ]{Zj for all j

We start with the vector k? = (0,...,0) and a sequence J = (ji,jo, - - -, Jm) Of integers,

-,

1 < j; < N. We apply the corresponding degree transformations to the vector k? and obtain

=,

a sequence of vectors k?, k1) .= wjllgm, U)o = wi,w, K. ..
(3.13) k= wj,, - . .ijijIZ@.

We say that the vector k7 is generated from (0,...,0) in the direction of J.
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We call the sequence J degree increasing if for every i the transformation wj, applied to
wj,_, ... w;, kY increases the ji-th coordinate.

3.5. Multistep generation. Let J = (ji,...,jm) be a degree increasing sequence of inte-
gers. Starting from y? = (1,...,1) and J, we construct, by induction on m, a map

Y/ . c™ — (Clz)P.
If J = (), the map Y? is the map C° = (pt) + ¢° If m = 1 and J = (j;), the map
YU C — (C[z])" is given by formula (3.10). More precisely,
YU o Ce (Cl2DY,  e—(1,...,L,z+¢1...,1),
where x 4 ¢ stands at the j;-th position. By Theorem 3.3 all tuples in the image are fertile
and almost all tuples are generic (in this example all tuples are generic).

Assume that for J = (ji,...,jm_1), the map Y/ is already constructed. To obtain Y’

we apply the generation procedure in the j,,-th direction to every tuple of the image of v,
More precisely, if

(3.14) Y7 i é=(c1,. . em) = (n(2,8),...,yn(w,0)).
Then
(3.15)

Y7 C" e (Cla))N, (G em) = (12, 0), -, Yjn0(2,8) + emyj,, (2,8), ... yn(z, 8)),
see formula (3.9). The map Y is called the generation of N-tuples from y® in the J-th
direction.

All tuples in the image of Y/ are fertile and almost all tuples are generic. For any ¢ € C™
the N-tuple Y/(c) consists of monic polynomials. The degree vector of this tuple equals k7,
see (3.13).

The set of all tuples (yi,...,ynx) € (C[z])" obtain from y? = (1,...,1) by generations in
all degree increasing directions will be called the population of N -tuples generated from y?.

3.6. Population generated from j°.

Theorem 3.4 ([MV4]). If an N-tuple of polynomials y = (y1,...,yn) with degree vector k
represents a solution of the Bethe ansatz equations (2.1), then y is a point of the population
generated from y? by degree increasing generations, that is, there exist a degree increasing
sequence J = (j1,...,jm) and a point ¢ € C™ such that y =Y’ (c).

Moreover, for any other N-tuple y', representing a solution of the Bethe ansatz equations
(2.1) and having the same degree vector k, there is a point ¢ € C™ such that y/ = Y7 (c).

By Theorem 3.4 the N-tuples y, representing solutions of the Bethe ansatz equations (2.1)
with the same degree vector k, form one cell C™.

Proof. The proof of Theorem 3.4 is word by word the same as the proof of [MV5, Theorem
3.8], although the generation procedure in [MV5] is slightly different from the generation
procedure in this paper. The key point of the proof is the equality Q(E) = 0, which is proved
in Corollary 2.8 for our generation procedure and was proved in the proof of [MV5, Theorem
3.8]. See also the proof of [VW1, Theorem 6.4]. O
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Remark. The condition of fertility of an N-tuple y can be also thought of as another
incarnation of the Bethe ansatz equations (2.1), see Theorem 3.3.

4. GENERATING LINEAR PROBLEM

4.1. Non-periodic sequences of polynomials. In this section we consider sequences of
polynomials y = (y,())nez , not assuming that the sequences are N-periodic. Let

kn
Yn(z) = cn H(x —ul™), cn # 0.

The system of the Bethe ansatz equations in this case is the infinite system of equations:

kn—1 kn knt1
n n—1 n n n n+1
@y I = a e DI - w =0 T = )
/=1 /=1 /=1
knfl kn k”lJrl
+ [T —u ) ] —u™ + 1) ] (" = u"™™ 1) =0,
/=1 /=1 /=1

wheren € Z, 1=1,...,k,.
We say that the sequence y is generic if for any n the polynomial y,(z) has no common
zeros with the polynomials y,,(z + 1), yn—1(z + 1), yni1(x).

As in the periodic case the system of the Bethe ansatz equations (4.1) can be reformulated
as the infinite system of equations (2.4), or equations (2.5), or equations (2.6).

Remark. Let the degrees (k,,),cz of the polynomials (y,(z)).ez be all equal. Then for each
n system (4.1) can be regarded as a system of equations for (uE"H)) with (uz(")) and (ugn_l))
given. Hence, system (4.1) can be seen as a second order discrete time dynamical system. In
such a form these equations were introduced in [NRK] as an integrable time-discretization of
the Ruijesenaars-Schneider system, which in its turn was introduced as a relativistic analog
of the Calogero-Moser (CM) system.

In [KLWZ] for system (4.1) the discrete time Lax representation with a ”spectral parame-
ter” was found with the help of a ”generating linear problem”, see Theorem 6.1 in [KLWZ].
The Hamitonian approach for this system was developed in [K6].

Notice that the case of all (k,)nez being equal is not allowed in the periodic case by
Corollary 2.4. This fact can be interpreted as the statement that the time-discretization of
the Ruijesenaars-Schneider system has no periodic orbits.

Given a generic sequence of polynomials y = (y,(x))nez the associated generating linear
problem is the infinite system of equations

(4.2) Uni1(2) = Yn(z + 1) —vn(2)n(2),  n e,

with respect to the unknown sequence of functions ¥ = (1, (z))nez with v = (v,(x)) given
by the formulas

() = Yn(2) Y1 (x4 1)

(4.3) C yu(z+ 1) ypia(2)
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We say that a solution ¥ = (1, (x))nez of system (4.2) is admissible if for any n the
function y,(x)¢,(x) is holomorphic.
Define the nonzero numbers

Yo (0 = 1) g1 (u™)

(4.4) A = res _ n_ Un(T) = - - - :
' H];ﬁz(ug ) U§ )) yn+1(u§ ) 1)
where 1 = 1, ..., k,, and nonzero numbers
('n-i-l) ('n-i-l) 1
(45) €Z(n) — l"eSx:u(_nH)Un(x) _ yn(uz )yn-i-l(uz + )

yn(u(’n-i-l) + 1) Hj¢l(u(n+1) . u§n+1)> )

where 1 = 1,..., k1.

Lemma 4.1. The infinite system of equations

(4.6) N L0 ez, i=1,... ko,

is equivalent to the infinite system of equations (2.4). O

In its turn the property of the infinite system of equations (2.4) to have a solution y is
equivalent to the property of y to represent a solution of the Bethe ansatz equations (4.1),
see Lemma 2.1.

Theorem 4.2. Let y = (y,())nez be a generic sequence of polynomials. Then the system of
equations (4.2) has an admissible solution 1) = (U, (2))nez if and only if y represents a solu-
tion of system (4.1). Moreover, if a generic sequence y represents a solution of system (4.1),
then there exists a unique one-parameter family V(z) = (V,,(z, 2)) of admissible solutions of
system (4.2), which has the form

kn
(4.7) U, (x,z) =2"(1+ 2)" (1 + Z fi(")(a:)z_i> : n € Z,

where 52-(")(93) are rational functions in x such that the functions y,(z) €™(x) are holomorphic
m x.

Remark. The first statement of the theorem is an analog of Lemma 5.1 in [K8], and the
second statement is a stronger version of Lemma 5.2 in [K§].

Remark. The equivalence in Theorem 4.2 of the existence of an admissible solution v of
system (4.2) and the property of y to represent a solution of system (4.1) may be thought
of as another incarnation of the Bethe ansatz equations.

Proof. Let 1) be an admissible solution of the generating linear problem equation (4.2). For

any n € Z and i = 1,..., k,, consider the Laurent expansion of ¢, (z) at x = u§"’,
o™

(4.8) Un(r) = ——5+0(1), a™eC.



14 I. KRICHEVER, A. VARCHENKO

The comparison of the residues of the left and right-hand sides of equation (4.2) at x = ul(.") —1
(n+1)

and x = u; gives us the equations

(4.9) of = 3" g - 1),

(4.10) a§"+1) = —5§" wn(u (1) ),
respectively. We obtain the third set of equations

(4.11) Goan (™ 1) = e (@™V), =1 ke,

by substituting z = u( ") _ 1 to equation (4.2) and taking into account that vn(uylﬂ) —1)

= (. Shifting the mdex (n,i) = (n+1,7) in (4.9) we obtain

(412) a§n+1) v(n"rl ¢n+ ( (n+1) 1)
Using (4.10), (4.11), (4.12) we obtain equations 7§"+1) + 81@) =0forn € Z and j =
1,..., kyy1, which are equations (4.6). By Lemma 4.1 this means that the sequence y rep-

resents a solution of the Bethe ansatz equations (4.1). That proves the "only if” part of the
first statement of the theorem.

Now the goal is to construct the family 1(z) of admissible solutions of (4.2) assuming that
y is generic and represents a solution of (4.1). The construction has two steps. First, we
construct a certain sequence of functions v (z) by using the generic y, but not using the fact
that y satisfies (4.1). Then we prove that 1(z) has the form (4.7) and is a solution of (4.2),
if y represents a solution of (4.1).

Lemma 4.3. Let y be a generic sequence of polynomials. Then for n € 7Z there exists a
unique function ¥, (z, z) of the form

(4.13) Un(z,2) = 2"(1 + 2)° <1+Z e )

such that the function

(4.14) en(@, 2) = Un(z + 1,2) — vn(@)¥n(z, 2)
has no residues at x = ul(-") —1 foralli=1,... k,,
(4.15) res _ m_,Pn(r,2) =0.

Remark. Notice that C’i(")(z) are some functions in z. The proof shows that C’i(")(z) are
rational functions in z.

Remark. Notice that ¢, (z, z) would be equal to 1,.1(z, 2) if the sequence (1, (x, z)) were
a solution of the system of the generating linear problem equations (4.2).

Proof. By (4.13) the function ¢, (x, z) is regular at x = u§"’ — 1. We also have
(4.16) res o _ Un(v+1,2) =res _ mn(,2).

Hence, equation (4.15) is equivalent to the equation

(4.17) res_ win(w,2) — 3" (ul” —1,2) = 0.
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Let C™)(2) be the k,-vector with coordinates Ci(")(z) appearing in (4.13). Let 4™ be the
k,-vector with coordinates 72.("). Let L™)(2) be the k, x k,-matrix with entries
(4.18) Lz =1+2+4", LY " A

: i = Vi s ij (2) ) i £

B ul(-") — u§") -1

Then the substitution of (4.13) into (4.17) gives an inhomogenous linear equation
(4.19) L™(z) O™ (z) = ™
with respect to C™(2). Indeed, the substitution gives us

kn (n)
(142) Ce) = 5" (HZ e >=o,

1 ugn) — ugn) —1

which implies (4.19). It is clear that for generic z we have det L™)(z) # 0 and equation (4.19)
has a unique solution C'™)(z). The lemma is proved. O

Below we give a determinant formula for 1, (z, z). By Cramer’s rule we have

det L(2)

(4.20 M) = gy

where LZ(.")(Z) is the matrix obtained from L)(z) by replacing the i-th column by the
vector v, R
Define a (k, + 1) x (k, + 1) matrix L™(z, z), whose rows and columns are labeled by

indices 0, ..., k, and entries are given by the formulas:
~ ~ 1 ~
(4.21) L(()n(z =1, L(()"]) - (n)’ Lz(n) = _%'(n) )
9 I l’ _ u] b

L =i =1, k.

@]
Using the determinant expansion of E(")(z) relative to the O-th row we obtain the formula
, det L™ (z, 2)
det LM (z)

Lemma 4.4. Ify represents a solution of the Bethe ansatz equations (4.1), then the sequence
U(z), constructed in Lemma 4.3, is an admissible solution of (4.2).

(4.22) Un(x,2) = 2" (1 + 2)

Proof. By definition of ¢, (x, z) and ¢, (z, z), the function
R.(z,2) = @u(x,2) 27" (1+2)7"

is a rational function of z with at most first order poles at the zeros of y,1(x). Since
vp(x) = 1 as ¢ — oo, we have R,(z,2) - 1+ 2—1= 2z as ¢ — oco. Hence, the function
©n(z, 2) has the form

kuii ),
(4.23) on(t,2) = 2" (14 2) (1 s LU>

with suitable functions D™ (z).
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Since the function v, (z + 1, 2) is regular at = = u(-"+1), it follows from (4.14) that
(4.24) res _ () @n(T,2) = @Dn( (nt+1) L 2) .

From the equation v, (u{""™) = 1) = 0 it follows that

(4.25) (U™ =1, 2) = o (u™, 2).
Hence
(4.26) res _ ) @n(T, 2) + Mo (W™ —1,2) = 0.

Using equations (4.6) we rewrite this as

(4.27) resx:ugn+1)<pn(at, z) — %("H)gp (uE"H) —1,2) = 0.

By Lemma 4.3 the function v, (x, 2z) is uniquely determined by the equations

(4.28) res, e ¥t (2, 2) — A g (" 1, 2) = 0.

Hence ¢, (x, z) = ¢,11(z, 2) and the lemma is proved. O

For any n € Z, let g,(z) be the monic polynomial of minimal degree such that ¢,(0) # 0
det 2(") (z,2)
det L(")(2)
polynomial ¢,(z) does exist, it divides the polynomial det L™(z), and deg ¢, (2) < k.

and the function ¢, (z) is a function in z holomorphic on C — {0}. Clearly the

Lemma 4.5. The polynomial q,(z) does not depend on n € Z.
Proof. Equation (4.2) implies
det L (z, 2) det L0 (z + 1, 2) ( )det L™ (z, 2)
det L+ (2) det L") (2) det L") (2)
Given ¢ # 0, let d,, be the multiplicity of the root z = ¢ of the polynomial g, (z). We need
to show that d, = d,;1. Clearly the inequality d, < d,;; contradicts to equation (4.29).

Now we assume that d,, > d,; and also will obtain a contradiction. Namely, consider the
expansions

(4.29) z =(1+2)

det E(")(x 2) J
) — - _ —dn O _ —dn+1
G — @E— 0 0=
= (bz"+ O ")) (2 — ¢) M+ O((z - ¢) It

et T (z,2 a
%ﬂg(;)) at z = (, and ¢, (z) = bx® +
O(z%1) is the Laurent expansion of c(x) at * = oo. Here a is a suitable integer and b a
nonzero number. We also have v,(z) = 1 + O(z™!) as * — oco. Considering the leading
coefficients of these double expansions for each of the three summands in (4.29) we obtain
the equation 0 = ¢ + 1 — 1, which is impossible. The lemma is proved. O

where the first equality is the Laurant expansion of
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The n-independent polynomial ¢,(z) will be denoted by ¢(z). Let k be the degree of ¢(z).
Introduce new functions

Fn ()
(4.30) U, (2, 2) = @%(L 2)=z"(1+ Z)x%) <1 + Z 2 @))

< < — L —u

Clearly the sequence (¥, (z, z)) is an admissible solution of (4.2) and

kn n
(4.31) qij) <1+Z o ) —1+Z£

where 5}")(55) are rational functions of x with at most first order poles at the zeros of y,,(x).
Thus the sequence of functions (¥, (x, z)) has the properties listed in Theorem 4.2. Theorem
4.2 is proved. U

4.2. Example. Consider the sequence y° = (y,,(2))nez, where y,(x) = 1 for all n, see (3.8).
As discussed in Section 3.2, this sequence represents a solution of the Bethe ansatz equations
(4.1) with k,, = 0 for all n. In this case, the generating linear problem equations (4.2) take
the form

(4.32) Ypi1(z) = Yo (x + 1) — Yu(x), n ez,
and the admissible solution W?(z) = (¥?(z, 2)),ez of Theorem 4.2 is
(4.33) W0 (z,2) = 2"(1 + 2)°, n € Z.

4.3. Solutions V¥(z) and the operation of generation. Let y = (y,,(x))nez be a generic
sequence of polynomials, which represents a solution of the Bethe ansatz equations (4.1).
Then there exists a unique one-parameter family W(z) = (¥, (x,z)) of solutions of the
generating linear problem equations (4.2) given by Theorem 4.2.

Choose m € Z. Consider the one-parameter family ™ (c) = (§,(z, ¢))nez, obtained from
y by generation in the m-th direction, see (3.7). Here g,(x,c¢) = y,(z) for n # m and the
polynomial g,,(x, ¢) satisfies the equation

(4.34) G (2, )y (€ + 1) = G (2 + 1, €)ym () = Ym-1 (€ + 1) Ymia(2) -
Choose the value ¢ = ¢y so that the sequence y(™(cy) is generic. Then y™(cy) represents
a solution of the Bethe ansatz equations (4.1) by Theorem 3.3. Define the sequence § =
(77n(2))nez by the formula § = y™ (¢,). Denote k, = deg g, (x) for n € Z.
Starting from ¢ define a sequence of rational functions ¢ = (9, (z)) by formula (4.3). We
have 0, (z) = v,(z) if n # m — 1, m and
Ym-1(2)gm(z + 1)
ym 1(1"'— 1):& (LL’) ’
ym($+ 1)ym+1( )

Apply Theorem 4.2 to the sequence v and obtain the unique one-parameter family \if(z) =
(¥, (z, 2)) of admissible solutions of the generating linear problem equation (4.2) with the

(4.35) Gy (z) =
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chosen sequence v,
(4.36) U, (z,2) =2"(1+2)" [ 1+ Zg ,

where fl(") (x) are rational functions in x with at most first order poles at the zeros of g, (z).

Theorem 4.6. We have W, (z,2) = U, (z, ) for n #m and

(4.37) \ifm(x, 2) =V, (x,2) + g(2)V_1(z, 2),
where
N Ym—1(2)Ymy1(7)
(4.38) g(z) = @i @)
Proof.
Lemma 4.7. We have
(4.39) U (2 ) () = vp-1(z)g(z + 1),
(4.40) Bn(2) — Um(2) = g+ 1).
Remark. Equations (4.39) and (4.40) imply the equation
(4.41) U (2)g(x) — Vo1 (x)g(x + 1) + g(x)g(z +1) = 0.

This equation with respect to g(x) is called the discrete Riccati equation, see [MV3]. This
discrete Riccati equation has a rational solution g(x), given by (4.38). On discrete Riccati
equations with rational solutions see [MV3].

Proof. The proof of (4.39) is straightforward. We also have

b (I) —v (:L’) _ gm(x)yrrwl(x + 1) o ym(x)ym+1(x + 1)
" " 'ng(ZE + l)ym—i-l(I) ym(z + l)ym—i-l(I)
ym+1(x + 1) gjm(:c)ym(x + 1) - gm(x + 1)ym(x)
ym+1(x> gm(x + 1)ﬂm($ + 1)
o ym-i—l(z + 1) ym—l(x + l)ym—i-l(I) _
T @ Gnlet Dima ) Y

O

Let us check that the functions W, (z, 2), Yy (x, 2) + g(2) V1 (2, 2), ¥, (2, 2) satisty
equations (4.2) with 0,,_1(z), 0,y (x). Indeed, we have

U (x,2) + g(2)Vpo1(x,2) = Vg (@ + 1) — Oy (2) Wy (2, 2)
by formula (4.40) and
U1 (2,2) = U(z+ 1, 2) + g+ 1)V (z 4+ 1,2) = 0(2) (Ui (z, 2) + (@) Ui (2, 2))
by formulas (4.39) and (4.40).
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Lemma 4.8. We have

(4.42) U (2, 2) + g(2)V, 1 (2, 2) = 2™ (1 + 2) <1 + Z 7i(x ) ,

i>0
where 7;(x) are rational functions of x with at most first order poles at the zeros of G (x).
Proof. 1t is enough to show that the left-hand side in (4.42) is regular at the roots of the
polynomial y,,(x). Indeed,
(2, 2) + g(2) Vi (7, 2)
=V, 1(r+1,2) — v 1(2)¥, 1 (2, 2) + g(x) U, 1 (2, 2)
= V1 (z+1,2) = (U1 (2) — 9(2)) ¥im-1(2, 2)
9(x)

- \I/m_ 1, m \I]m— )
(z+1,2) — g(x—l—l)v (x) 1(z, 2)
ym—l(z)gm(z + 1)
=V, 1(r+1,2) — — m—1(T,2),
) S i) )
and the last expression is regular at the roots of y,,(z). O
Theorem 4.6 is proved. U

Remark. Let y = (y,(x))nez be a generic N-periodic sequence of polynomials representing
a solution of the Bethe ansatz equations (2.1). Let W(z) = (¥, (z, 2)),ez be the associated
one-parameter family of admissible solutions determined by Theorem 4.2. By Theorem 3.4
the sequence i = (y,(2))nez can be obtained from the sequence y° by the iterated generation
procedure of Section 3. Theorem 4.6 shows how to obtain the family of admissible solutions
T(2) from the family of admissible solutions ¥(2) in (4.33) by transformations of Theorem
4.6.

5. SPECTRAL TRANSFORMS FOR THE RATIONAL RS SYSTEM

5.1. Lax matrices. In Section 4 for any sequence of polynomials (y,(z))nez, whose roots
satisfy the Bethe ansatz equations (4.1), we constructed solutions (¢, (x, z)),ez of the gener-
ating linear problem equation (4.2) depending on the spectral parameter z. Formulas (4.18),
(4.19) of that construction reveal a’priory unexpected connections of the construction with
the theory of the rational RS system. In this section we develop the direct and inverse
spectral transforms for the rational RS system.

We identify the phase space of the k-particle rational RS system with the subspace P C
CF x (C*)* of pairs of vectors u = (uy, ..., ux) and v = (71, ...,7), such that

(5.1) w; #uj,  u; #Fu;+1 for i #j.
A point (u, ) € Py, defines the k x k Lax matriz L(u,~),
Vi .
2 Lis(uy) = — =1k
(5.2) i(u,7) wi—uy — 1 (2]

Notice that the Lax matrix has already appeared in (4.18), where
L™M(2) =1+ 2 — L(u™, ™).
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The matrix L(u,~) is a particular case of the Cauchy matriz. Its determinant equals
k

(5.3) det L(u,v) = H%H(u(m_—um

=1 i<j u)? =1
It satisfies, the so-called displacement equation
(5.4) [U, L(u,7)] = L(u,7) +T'F,

where U = diag(uy, ..., uy), I' = diag(y1, ..., ), £ = (fi;) with f;; = 1 for all 4, j. Equation
(5.4) can be easily checked directly.

Let F be the k x k& unit matrix. Denote

(5.5) L(z|u,y) = (1 +2)E = L(u,7) .
Let L(z,z|u,7) be the (k + 1) x (k + 1)-matrix, whose rows and columns are labeled by
indices 0, ...,k and entries are given by the formulas:
- - 1 -
(5.6) Lop=1, Lo; = ; Lip ==,
€T — Uy

~

Li; = Lij(z|u,v), ij=1,... k.
cf. formulas (4.21). Define the function ¥ (x, z | u,y) by the formula

(5.7) Vi zfuy) = (1+2)" = L(z|u,7)

5.2. Direct transform in generic case. We define the direct spectral transform first for
points (u,y) of the following open subset P; C Py.

Let p = (1, ..., pg) be the set of eigenvalues of the matrix L(u,v). We have p; # 0 for
all j by formula (5.3). Hence p € (C*)*.

Define
(5.8) P, ={(u,v) € P | pt1,- .., aredistinct}.
Clearly Pj is nonempty, since for big distinct uy, ..., u; the matrix L(u, ) is close to the

diagonal matrix — diag(~1, ..., 7k)-

The function ¢ (z, z | u,~y) has at most simple pole at z = p; — 1. Consider the Laurent
expansion of Y (x, z|u,vy) at z = p; — 1,

0
(@] u,7)

(W Oz — pi; +1).
p—— + o5 (@]u,y) + Oz — py +1)

(59) ¢($>Z|Ua7) =

Theorem 5.1. For (u,v) € Pj, there exists a unique a = (ay, ..., a;) € C* such that
(5.10) P @ lu) + el (@|uy) =0, j=1,.. k.
Proof. The function ¢ (z, z | u,7) has the form

(5.11) W,z | u,y) = (1+ 2)° (1 +y CZ'(Z)) ,
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cf. (4.13). The vector C'(z) with coordinates C;(z) is given by (4.20). The vector C(z) solves
equation (4.19). Consider the Laurent expansion of C'(2) at z = p; — 1,

-9 4 —
(5.12) C(z) = ——— +di+O0(z—p; +1),

where c;, d; are k-vectors with coordinates denoted by c¢;;, d;;, respectively. The substitution
of (5.12) into (4.19) gives the relations:

(5.13) (bj—L)e; = 0,
(5.14) (j—L)dj+¢; = 7,
where L = L(u, 7).

Let ¢; be a nonzero eigenvector of L with eigenvalue p;. It is unique up to multiplication
by a nonzero constant. Using (5.4) we get

(5.15) (nj — L)U¢ = [U,Le; = (L+TF)é; = pic; + vy,

where v; == S &.. We have v; # 0. Indeed, if v; = 0, then (5.15) shows that L has

a nontrivial Jordan block with eigenvalue p;. That contradicts to the assumption that
(p1, - .., pu) are distinct. Since v; # 0. We can uniquely define the vector ¢; by the normal-
ization v; = —p;.

Lemma 5.2. The vector ¢; defined in (5.12) is nonzero.
Proof. 1f ¢; = 0, then (5.14) gives
(nj — L) dj = .

Formula (5.15) with v; = —p; gives

ity — L)UG = & — .
Adding the two formula gives
(5.16) (j — L) ;U + dj) = ¢,
which means that L has a nontrivial Jordan block with eigenvalue y;. Contradiction. U
Lemma 5.3. Let & = (&), d; € C* be a solution of the system of equations
(5.17) (bj—L)¢g; = 0,
(5.18) (j—L)dj+¢ = 7,
such that ¢; # 0. Then

k
E Cij = — Iy, dj = —p; U¢j — a;cy,
i=1

for some a; € C.

Corollary 5.4. The vectors c;,d; in (5.12) satisfy the equations

k
(5.19) Zcij = —Uj, d; = _Nj_lUCj AR
i=1

for some a; € C.
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Proof of Lemma 5.3. The vector ¢; is an eigenvector of L with elgenvalue w;. Fix ¢; by the
condition Z " & = —pj. Then (5.15) and (5.14) show that & and d; = = —; SU¢; give a
solution to the system of equations (5.17) and (5.18). For that ¢; the general solution of
(5.18) has the form

(520) dj = —,U]_lUéj - ajéj,

where a; is an arbitrary constant.
Let (¢;,d;) and (¢, d;) be two solutions of system (5.17), (5.18). Then

(nj—L)(G—¢) = 0,

(nj — L) (dj —dj) + (¢ —¢;) = 0.
If ¢; —¢; # 0, then L has a nontrivial Jordan block with eigenvalue j;. This leads to
contradiction. Hence ¢; = ¢;. The lemma is proved. O

By formula (4.13) the first two coefficients of the Laurent expansion of ¥(x,z|u,~) at
z=p; — 1 are

k
Cij

k
Tl Ci + d;
(5.22) P @luy) = @ <1+ZM).

T — Uy

Using (5.19) we get

(5.23) <p§-l)(:)3|u,7) = <1+Z py :z—u_ j)%)

k
. _ Cij 0
= I <1+ E:(lecij—“jx_]u)) = — ;" (@] u,7).

The theorem is proved. U

Theorem 5.1 gives us the correspondence
(5.24) Sy o (wa),
where (u,7) € P, C CF x (C*)* and (p,a) € (C*)k x C*.
Below we will need the following stronger version of Lemma 5.2.

Lemma 5.5. Let p; be an eigenvalue of L(u,~y) (of any multiplicity). Then the function
Y(z, 2| u,y) is not holomorphic at z = p; — 1.

Proof. The function ¢ (x, z | u,7) has the form (5.11) with the vector C'(z) that solves equa-
tion (4.19). If ¢(x, z | u, ) is holomorphic at z = p; — 1, then the vector C'(z) is holomorphic
at z = p; — 1 as well. Let dj := C(u; — 1), then (4.19) gives the relation:

(5.25) (15— L) d; =7,
where L = L(u, 7).
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Let ¢j5, s =1,...,¢, be a Jordan chain of the operator L = L(u,~) of maximal length ¢
with eigenvalue ;. Let ¢;5; be coordinates of the vector c¢; . Then

(5.26) (g —L)eja=0, (= L)¢js = cjs1.

Using the displacement equation (5.4) we get

(5.27) (hj = L)Uc¢je = picii = Ce—1 + Va7,

where v; =), ¢j0; Using equations 5.25, (5.26) with s = ¢ and (5.27) we get

(5.28) (1 = L)(Ucje + ¢ — v ds) = picje,

which contradicts to the assumption that the Jordan chain is of maximal length. U

5.3. Inverse correspondence. We recall the construction of the correspondence inverse to
(5.24), cf. the construction in [K6]. We define it simultaneously with the construction of
generic solutions to the rational RS system.

Let Q(z,t, z) be the function in x, z, and ¢t = (¢1, s, ...) defined by the formula
(5.29) Qz,t,2) = (14 2)%2im1ti®
in which we always assume that only a finite number of the variables ¢; are nonzero. The

function Q(z,t, z) in more details is considered in Section 7.3.
Let pu € (C*)* with u; # p; for i # j. Let 1 (x,t,2) be a function of the form

(5.30) bl t,2) = Oz, 1, 2) <1+Z GO )

2+ 1—py

Consider the Laurent expansions

P\ (x,1)

Z = My +1
Lemma 5.6. If (u,a) € (C*)F x C* with p; # uj fori # j, then there is a unique function

Y(x,t,z) as in (5.30), such that coefficients g0§-0) (x,t), <p§-1)(x,t) satisfy the equations

(5.32) oD, t) + a;0 0 (@, 1) =0,  j=1,...,k.

Notice that the form of the second factor in the right-hand side of (5.30) is just the simple
fraction decomposition of a rational function in z with at most simple poles at the points
2z = u; — 1 that equals 1 at 2 = o0

Proof. The lemma is proved by explicit computation of ¢ (x,t, z). Let r(z,t) be the k-vector
with coordinates r;(x,t). Taking the first coefficient of the Laurent expansion of 1 (x,t, z) at
z = pj — 1 shows that equations (5.32) are equivalent to the inhomogeneous equation

(5.33) T(z,t)r(z,t) = —eg,

where eq is the k-vector with all coordinates equal to 1 and T' = T'(x, t) is the k x k-matrix
with entries

(534) EZ =a; + (SL’,U/Z_I + Z Sts(,U/i — 1)8_1> s ﬂj = s 7 §£ j .

Hi — [
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Let T(x,t,2) be the (k + 1) x (k4 1)-matrix with the entries

~ A 1 A A
5.35 To=1, Tpj=—— Ty,=1, Ty=T, ij=1,.. k.
( ) 00 ’ 0,j PR 0, J i bl
Then v(z,t, z) equals

det T'(x, ¢, )

5.36 Pz, t,z) = Qx,t,2) ———2%
(5.36) (@.4,3) = o t.2)
where
(5.37) y(x,t) = det T(z,t).

O

The function y(x,t) will also be denoted by y(z,t |, a). It is a polynomial in z of degree
k. Let u;(t|p,a), i =1,...,k, be its roots. Define v(t|pu,a) = (n(t|p a),...,y(t|p, a))
by the formula

(5.38) Yt p,a) = Oy ui(t|p,a).
Let S C (C*)* x CF be the subset of points (j, a), such that

(a) o= (u1, ..., px) has distinct coordinates;
(b) u(0|p,a)= (u(0|p,a),...,ux(0|p,a)) has distinct coordinates.

Theorem 5.7. For (u,a) € S, the map
(5.39) St (wa) = (w0]p,a),7(0]p,a))
is inverse to the map in (5.24).

Proof. The standard arguments based on the uniqueness of the Baker-Akhiezer function
prove the following statement.

Lemma 5.8. The function (x,t,z) given by (5.36) satisfies equation (1.9) with y(z,t)
defined in (5.37).

Proof. Define the function w(x,t) by the formula

(5.40) w(z,t) =& (x,t) —&(x+1,t) — 1,
where & (x,t) is the coefficient of the expansion of the second factor in (5.36) at z = oo, i.e.
(5.41) W(z,t,2) = Qx,t, 2) (1 +) &z, t)ﬁ) .

s=1

Then the corresponding expansion for the function

U(x,t, 2) =0 Y(x,t, 2) —d(z + 1,8, 2) —w(z, t)Y(z,t, 2)
has the form @(m, t,z) = Qx,t,2) O(z71), i.e. the simple fraction expansion for ¢ has the
form

- bRt
(5.42) P(x,t, 2) = Qx,t, 2) (Z ]7> :

et
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Since a; in (5.10) is a constant, the first two coefficients of the Laurent expansion of ) at
p; — 1 satisfy equation (5.10), i.e. for the vector 7 with coordinates 7; the homogeneous

linear equation T'7 = 0 holds. Hence, 7 = 0 and the equation ¢ = 0 is proved.

It remains to show that the function w(x,t), defined by (5.40), has the form (1.10) with
y(z,t) given by (5.37). The equation
(5.43) & (x,t) = =0y Iny(x,t)

can be derived from the Cramer’s formulas for the coordinates r; of the vector r and the
equation

(5.44) Ga,t) =) rilx,t).

j=1
It is more instructive to prove it directly using equation (1.9). Indeed, by definition, & (x,t)
is a rational function in x with poles at the zeros of y(x,t). The comparison of the coefficients
at (z — u;)~? of the Laurent expansion of the right and left-hand sides of (1.9) at u; gives
the equation
(5.45) Yi(t) = res,—y,w(x, t) = res,—y,1(x, t) = Oy u,(t) .
The latter implies (5.43). O

The left-hand side of (1.9) has poles only at the zeros of y(x,t). Hence the right-hand side
of (1.9) has no residue at x = u; — 1. From (5.40) it follows that the residue of w(z,t) at
x = u; — 1 equals —;(t) and we recover the defining condition for ¢ (z,t, 2z) in Lemma 4.3.
Put t = 0. The theorem is proved. 0

5.4. Extension of the direct spectral transform. Our goal is to extend the direct spec-
tral transform (5.24) to the whole phase space of the rational RS system.

For (u, ) € Py, consider the function ¢ (z, z | u,7) defined by (5.7). The function
(5.46) U(z, 2 |u,y) = det L(z | u,y) ¥(z, 2| u,7) = (z + 1)" det L(z, 2 | u, )

has the form

k
(5.47) Uz, 2 |u,y) = (1+2) (Zk + Y &lau, 7)2’”) :
=1
It is well-defined on the whole phase space. The coefficients &, (z | u, ) are rational function
in u,y holomorphic on Py.
Let (p; = pi(u,v))i_; be the set of all distinct eigenvalues of L(u,v) with respective
multiplicities (m;){_,. We have }~? , m; = k and
q
act Lz ) = [[G-m+ ™. ey
i=1
For a positive integer ¢ denote by C[z], the vector subspace of C|z] of polynomials of
degree less than ¢. We have dim C[z], = /.
Let u € C. We will often identify C[z], with C[2]/{((z — p + 1)) under the isomorphism

9(2) = g(2) + ((z = p+ 1)),
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Theorem 5.9. Let (u,y) € Py. Then for j = 1,...,q, there is a unique m;-dimensional
vector subspace W;(u,y) C Clz]am, such that

9(2)¥ (@, 2 u, )
(2= 13+ D7

(5.48) res;—,, 1 =0, Vg(z) € Wj(u,7).

Remark. Let (u,7) € P;. Then the one-dimensional subspace W;(u,v) C Clz]; is spanned

by the polynomial a;(z — p1; + 1) + 1. Then equations (5.48) take the form

(a’j(z — Ky + 1) + ]_)\If([L” z | u,v)
ERTEE

which is the same as equations (5.10).

(5.49) Tes,—; 1 =0, j=1,...k,

Proof. The coefficients of det L(z|u,7) are holomorphic functions on Py. Hence for any
(u',~") € P, in sufficiently small neighborhood of (u, ) the multiple eigenvalue p; of L(u, )
splits into a set of simple eigenvalues of the matrix L(u’,~'), i.e

q mj

det L(z | u',~") HHz—u,s—l—l

i=1 s=1

where |p; s — p1;] < € for some small e. We may assume that the e-neighborhoods of p;,
7 =1,...,q, do not intersect.

The set of m; equations (5.49), corresponding to a subset of the eigenvalues p; ,, can be
represented in the form

9i.s(2) W@, 2|v, )
Hs(z - /“j“jvs + ]‘)2

where ¢; is the circle |z — p; + 1| = € and

(5.51) 91.5(2) = (a;(z = pjs + 1) + 1) [ (2 = pje + 1)
l#s

(5.50)

z, s=1,...m;j,

It is easy to see that the polynomials g; () are linear independent and hence span an m;-
dimensional subspace W;(u',v') of Clz]am,, i.e. Wj(u/,7') can be seen as a point of the
Grassmanian Gr(m;, 2m;).

The Grassmanian is compact. Therefore, for any sequence ((u™,~4™))>°_, C P, converging
to (u,) there is a subsequence of points W;(u™,~™) of the Grassmanian converging to some
point W, € Gr(mj,2m;). Since the integral in (5.50) is taken over a constant circle the
equations (5.50) converge to (5.48).

It remains to show that W; does not depend on the choice of a convergent sequence
((u™,~™))>_,. Notice that if \If(z 2| u,7y) satisfies (5.48), then

9(2) (L. 2] u,)
EEYTES VI

(5.52) TeS.—y; 1 =0, (=0,....k—1, Vg(z) e Wj.

The function (¢, z | u, ) is a monic polynomial of degree k+¢. Hence, the tuple of functions
U (¢, z) defines a point W+ € Gr(k, 2k). The k-dimensional vector space W+ defines all spaces
W;,j=1,...,q, uniquely. O
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Corollary 5.10. By Theorem 5.9, every point (u,vy) € Py produces the two collections
(pi(w, Y))i, and (Wi(u,v) € Gr(my,2m;))i_,. That is an extension of the map (5.24).

Equations (5.48) imply the following lemma.

Lemma 5.11. The function (x, z | u,v) has a pole of order m < m; at z = p;(u,v) — 1
if and only if the corresponding subspace Wj(u,~y) contains (m; — m)-dimensional subspace
spanned by the polynomials (z — p; +1)*™ =1 0 =0,...,m — 1. O

The following statement is used below in the proof of Theorem 7.9. Let f(z) be a function
holomorphic at z = p; — 1. Multiplication by f(z) defines a linear operator

(5.53) fe + Clal/{(z =y + 1)) — Cl/{(z =y +1)*™),  g(2) = f(2)g(2).

Lemma 5.12. If f.(u; — 1) # 0, then the only m;-dimensional subspace W of
Cl2]/{(z—p;j+1)*™3), invariant under the action of f., is the subspace spanned by (z—p;+1),
fzm]’,...,Qm]’—l.

Proof. The Jordan normal form of f, is the single Jordan block of size 2m;. Such an operator
has a single invariant m -dimensional subspace. That subspace is described in the lemma. []

5.5. Extension of the inverse transform. The construction of the inverse correspondence
is straightforward. The spectral data is a triple (u,m, W), where g = (pu1,..., ) is a set

of distinct nonzero complex numbers; m = (my,...,m,) a set of positive integers with

Iom; =k W = (Wi,...,W,) a set of spaces, where each W; is an m;-dimensional

subspace of the space of polynomials of degree 2m; — 1.

Lemma 5.13. Given (p, m, W) there is a unique function V(zx,t,z),

(5.54) U(x,t, z) =Qx,t,2) <zk + Z&(x, t)zk_5> ;

such that equations (5.48) hold.

Proof. The proof is by explicit construction, as in its particular case of Lemma 7.3. Choose
a basis g; () in W;. Then equations (5.48) can be represented in the form of the inhomo-
geneous linear system of equations

(5.55) Mz, t]|pu,m,W)&(z,t) = —eg

with some matrix M, whose entries are explicit expressions that are polynomial in z and
t and linear in the coefficients of the polynomials g;x(z). As before the function ¥ can be
written in the same determinant form as in (5.35):

det ]\/4\(55,15,2’ | o, m, W)
y(a, | p,m, W)

(5.56) U(z,t, 2| p,m,W) =

where

(5.57) y(z,t| p,m, W) =det M(x,t|pu,m,W).
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Remark. We emphasize that unlike in the generic case considered in Section 5.3, the degree k
of the polynomial y(x, |, m, W) in x depends not only on the number of distinct eigenvalues
t; and their multiplicities m; but also on the combinatorial types of cells of Grassmannians
Gr(m;,2m;), which contain the given subspaces W.

Denote the roots of the polynomial y(x,t |, m, W) by u;(t | u,m,W),i=1,... k. Define
V([ pym, W) = (it [ g, m, W), oo e (t | p,m, W)) by formula (5.38).
Let S C (C*)? x [T}, Gr(m;,2m;) be the subset of points (42, 1), such that
(a) o= (p1, ..., p1q) has distinct coordinates;
(b) w(O|p, W) = (u1(0 ], W), ..., up(0 |, W)) has distinct coordinates.
Theorem 5.14. For (u, W) € S, the map
(5.58) S (W) = (O], W), (0], W)
1s inverse to the map in Corollary 5.10.

Proof. The proof of Theorem 5.14 is similar to the proof of Theorem 5.7. The key point of
the proof is the following lemma.

Lemma 5.15. Functions V(x,t, z) andy(x,t) given by (5.56) and (5.57), respectively, satisfy
equation (1.9).

The proof of the lemma is based on the uniqueness of the Baker-Akhiezer function corre-
sponding to the data (u, W) and almost word by word follows the proof of Lemma 5.8. [

6. SOLUTION OF THE RATIONAL RS HIERARCHY

The goal of this section is to write explicitly equations describing time dependence of the
roots (u;(t)) of the polynomial y(x,t) corresponding to the spectral data (u, W) € S.

It was proved in [KZ] that the dependence of (u;(t)) in the variable ¢; coincides with the
equation of motion of the RS system. Note that in [KZ] this result was proved for the elliptic
RS system. The dependence of (u;(t)) in the variables t = (¢, t1, to, . . .), defined by formula

(6.1) )T+ mtn 2" =t ()T Y miby (2 1)
m=1 m=1

was identified in [KZ] with the pole dynamics of the elliptic (rational) solutions of the 2D
Toda hierarchy. In [I] and [Z] it was proved that the latter coincides with the flows defined
by the higher Hamiltonians H), = trL* of the RS system, where L is the corresponding Lax
matrix.

Remark. Note that the change variables (6.1) is well-defined only under the assumption
that there are only finitely many of nonzero time variables. Nevertheless, the corresponding
triangular change of the vector fields is well-defined always:

8{0 - 8x, 8{1 - 8t1, 8{2 - 8t2 -+ 28t1, 8{3 - 8t3 -+ 38t2 -+ 38t1,
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6.1. Hierarchies of linear equations. In this section we show that for any spectral data
(1, W) the corresponding Baker-Akhiezer function W(x,t, z) given by formula (5.56) satisfies
a hierarchy of linear equations.

Let T, = €% be the shift operator acting on functions of =, T} : f(x) + f(z +1).

Lemma 6.1. Let V(x,t,z) be a formal series of the form

(6.2) U = 2"Q(x,t, 2) (1 + f:fs(x, t)z_s> ,

where k € Z and &(x,t) are some functions of x,t. Then for each m > 1 there is a unique
difference operator D,, in the variable x,

(6.3) D,, = T;” + Z wi,m(xat> T;n_iv
i=1
such that
(6.4) DV (z,t, 2) = 2™ (x,t,2) + O ) Qa, t, 2) .

The coefficients w; n,(x,t) of these operators D, are (explicit) difference polynomials in
gs(x7t); S = 1,...,m— 1,

Proof. Divide both sides of (6.4) by Q(z,t, z) and compare the leading coefficients of Laurent
series. That gives a triangular system of m — 1 linear equations for m — 1 unknown functions
w;m(x,t). The system is solved recurrently. O

The following theorem follows from the uniqueness of the Baker-Akhiezer function.

Theorem 6.2. Let D,, be the operator defined in Lemma 6.1 by the Baker-Akhiezer function
U(x,t,z| p, W) given by (5.56). Then

(6.5) (01, — D) V(x,t, 2| u, W) =0, (>1.

Proof. The definition of D,, in Lemma 6.1 implies that the left-hand side of (6.5) has the
form R (), where R is a polynomial in z of degree k—1. The function R () satisfies the system

of equations (5.52) defining W. Therefore the coefficients of R satisfy the homogeneous linear
system of equation with matrix M as in (5.55). Hence, R = 0. O

Remark. Lemma 5.15 is a particular case of Theorem 6.2 for m = 1.
The compatibility conditions of equations (6.5) imply:

Corollary 6.3. If the Baker-Akhiezer function WV is given by (5.56), then the the correspond-
ing operators D,, satisfy the equations

(6.6) [0, — Di,0,, — D;] =0,
for alli,j.

Remark. The collection of equations (6.6) is the so-called Zakharov-Shabat presentation of
a part of the 2D Toda hierarchy. We call the collection of equations (6.6) the positive part
of the 2D Toda hierarchy, see Section 8.2.

6.2. Rational RS hierarchy.
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6.2.1. Let (u,7y) € Px be a point of the phase space. Let L = L(u, ) be the Lax matrix. We

define recurrently a set of rational functions wy ,, (), Wam (), ..., Wnm(x) by the formula
k s—1
. (L) (L) § (L7%)i
67 s.m - - - m )
(6.7) Dsm (@) Z;(x—uz T — U +m ;W’ (x):):—uﬁ—m—ﬁ
a set of matrices Hy .. .., Hym by the formulas
€Sy, W m ()
6.8 Hs m)ij — — )
(6:8) ( ’)] U; —U; +M — 8
(6.9) (Hom)ij = Hopidi + (1 — 6;) —emwilmm

ui—uj

where ]?Iml is defined by the Laurent expansion of w,, ,,(z) at z = u;,

resx:uiwm,m

610 7m m - ﬁm 7 O - Wq),
(6.10) (—) pa— + Hyi + O — uy)
and the matrix M, by the formula
(6.11) My, =Y HpL™™.

s=1

6.2.2. Let us return to the situation of Section 5.5. Let the spectral data (u,m, W) be
given. Let y(z,t) be the polynomial defined by formula (5.57) and u(t) = (u;(t))~_, its roots.
Let v(t) = (7:(t))%_, with 7;(¢) = 0;,u;(t). Having the pair (u(t),~(t)) we may define all the
objects of Section 6.2.1, which will depend on t.

Let ¢,, be the variables defined in (6.1).

Theorem 6.4. The pair (u(t),y(t)) satisfies the equations of motion of the hierarchy of the
k particle rational RS system. Namely, for all m > 1 we have

(612) afmui = reSmZUiU_Jm,m(x) 9
k
(6.13) O = D (Min)iLjs = Lij(Myn)j) -
=1

Proof. The following lemma gives the Lax presentation of these flows in terms of the RS
system.

Lemma 6.5. Let the linear equation

(6.14) (a;m — T =S @y, Tm) W(a,1,2) =0
s=1

with some (a’priory unknown) coefficients W ., (x,t) has a solution of the form

kn

(6.15) U(x,t,2) = (1 +) @) ZTeXm !
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where Z = z 4+ 1 and C is given by (4.20) with the matriz L defined in (4.18) with ~; =
Yi(tm), u; = u;(ty,). Then equations (6.12), (6.13) hold.

Proof. The vector C' with the coordinates C; given by (4.20) solves equation (4.19), i.e.
(6.16) (zL° — L)C =+,

where L = F is the identity matrix. This equation easyly implies that for any s the equation
(6.17) (Z°L° — LYO =Y zL 7y

holds.
The substitution of (6.15) into (6.14) gives the equation

< ZnCy (0f,u)C; 0, Cy )
- -

k

(6.18) >

=1

k ZmCZ m o k CZ
(6.19) :Zm+22 Wy m 1+;x_m+m_s .

1= s=1

Using (6.17) and then equating the coefficients at z* for = m—1,m—2,...,0 at both sides
of the equation we recurrently find that ws,,(x) are given by formulas (6.7). The remaining
part of the equations (of order O(z7')) are linear equations containing C'(z). Equating the
coefficients at (x — u;)™ we get equation (6.12). Equating the coefficients at (z — u;)™" we
get that the vector C satisfies the equation

(6.20) 9, C = (M, — L'"™)C,

where the matrix M, is defined in (6.11). Comparing the leading coefficients at of the
expansions in z~! of the both sides of (6.20) we get

(6.21) (M,, — L™)y=0.

From (6.16) and (6.20) it follows that

(6.22) 0;,, — M, L|C = —(M,,, — L™)y =0.
Since equation (6.22) holds for C' = C'(z) we have

(6.23) O, L = [My, L.

The latter is the Lax presentation of equations (6.12) and (6.13).
In the framework of the dynamical r-matrix approach the matrices M,, were obtained in

[Sul. O

Now Theorem 6.4 follows from Theorem 6.2. O
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7. SPECTRAL TRANSFORM FOR N-PERIODIC BETHE ANSATZ EQUATIONS

7.1. Spectral data for solutions of the Bethe ansatz equations. We begin this section
by identification of the spectral data corresponding to solutions of the N-periodic Bethe
ansatz equations. Recall that for a given sequence of generic polynomials (y,,())nez Wwhose
roots satisfy the Bethe ansatz equations the solutions (¢, (z, 2)),ez of the generating linear
problem constructed in Section 4 are equal to

(7.1) Un(x, 2) = 2"Y(x, 2 | u("),fy(”)) ,

where (u{™)¥ | are roots of y, () and (7\™)¥" are defined in (4.4). Notice that 4™ depends
on the polynomials y,(x) and y,.1(z), only. By definition of generic polynomials, we have
(u™, ") € Py,

Lemma 7.1. If (yn(x))nez represents a solution of the N-periodic Bethe ansatz equations,
then the matriz L(u™ ™) has only one eigenvalue = 1 (of multiplicity k).
Proof. By Theorem 5.9 the function

U(z, 2| u®, ~ ) = det L(u?, D) yy(z, 2)

satisfies equations (5.48) with Wj(o) = W;(u®,~®). From equation (4.2) it then fol-

lows that for functions det L(u®, ), (z,2) for n > 0 equations (5.48) with Wj(o) =

W;(u®, @) hold, as well. The N-periodicity of (y,) implies that 1y = zNvy(z, z). Hence,

W (x, z | u® ) satisfies equation (5.48) and the equations

9(2)2N (2, 2 [u,1?)
G+ 0%

(7.2) res.—y 1 =0, Vg € W;(u®,+?)

Since W¥(z, z|u®,~v©) defines Wj(o) uniquely, equations (7.2) imply that VVj(O) is invariant
under the action of the operator of multiplication by zV. It follows from Lemmas 5.11 and
5.12 that W(z, z | u®, (@) has zero of order m; at z = p; — 1 for any y; # 1, or equivalently
that the function ¥ (z, 2 |u®, 4@ 2) is holomorphic at z = j1; — 1.

Now the reference to Lemma 5.5 finishes the proof. U

Remark. In Lemma 4.5 we proved that the poles of solutions (1, (z, 2)),ez of the generating
problem corresponding to a sequence of polynomials (y,(x)),ez (possibly non-periodic) are
n-independent away from z = 0. The lemma above gives a stronger statement: for periodic
sequences of polynomials the solutions (¢,(z, 2)),ez are holomorphic at z # 0.

7.2. The inverse spectral transform: construction. By Theorem 5.9 and Lemma 7.1
the functions v, (x, z) constructed in Section 4 are uniquely defined by a sequence of points
W@ ¢ Gr(k,,2k,) corresponding to the only eigenvalue p = 1 of the matrix L(u(™,~™).
In this section we explicitly describe the data defining such sequences and present in a closed
form the construction of the solutions of the N-periodic Bethe ansatz equations.

The parameters of the construction are nonnegative integers v, D, and an (N+v)x (D+1)-
matrix

A= (ag;), k=1,....N4+v, j=0,....D.
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We say that the matrix A is nondegenerate if for any n = 0, ..., N, the matrix A™ composed
of the first n + v rows of the matrix A has rank n + v.

Two matrices A, A" are called equivalent if A = GA" where G is an (N 4+ v) x (N +v)
nondegenerate matrix of the form

(7.3) G = (i ;1 )

where g is a ¥ X v-matrix and ¢, is lower-triangular.
We call A reducible if there is a nondegenerate v X v-matrix H such that

(7.4) HAO = ( g 2 )

where F is the ¢ x ¢ unit matrix with ¢ > 1. We call A irreducible otherwise.

7.3. Function Q(z,t,z). Below we present some notations and properties of the function
Q(z,t, z) defined in (5.29),

(7.5) Qz,t,2) = (1+ 2)%elim b

The function Q(x,t, z) satisfies the equation
(7.6) (z4+1)Qz,t,2) = QUx + 1,t,2) = 0, Qz, t, 2)
and, more generally, the equations

(7.7) L Qa,t,2) = Z(—l)é_m (:;)Q(x +m,t,2) = AYQ(z,t, 2) .

m=0

Qz+0,t,z) = 0 Qa,t,2) =0, Qx,t,z), (> 1.

Introduce the polynomials x,,(x,t), n € Z>q, by using the expansion
(7.8) Qa,t,2) = Y xalz,1)2",

n=0
where xo(z,t) =1,

T
79) ol Oimo = (1) Nl Dlomnoma =11, e vl ) = ey, (o) = 1.

For n > 0, we have

(71()) Xn(.flf + 17t) - Xn(xv t) = 8t1Xn($a t) = Xn—l(xvt)u
where x_1(x,t) = 0. More generally, we have
(7.11) A(Z)Xk(x,t) = Oflxn(x, t) = Oy Xn(2,t) = Xp—t(2,1) .

Let us write

eso1tiz) Z B (1),
k=0
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where hy(t) = 1. Then

(7.12) Xn(z,t) = i Bk () (;’;) .

Given the spectral data A = (ay ;), define the polynomials fi(z,t) by the formula

D
(7.13) folzt) =Y apjxila,t),  k=1... N+v.
§=0
For k=1,..., N + v, introduce the differential operators
D .
Qg j o’
7.14 Dy, = —
( ) F ]2:; gl 0z
Then
(7.15) [DkQ(:c,t, z)} = flat).
Lemma 7.2. If A is nondegenerate, then for everyn =0,..., N,
(i) the discrete Wronskian /W(fl, e oy faaw) 18 monzero;
(ii)
(7.16) W(fi - farw) = Wry (f1s - faro),

where Wry, (f1, ..., fotn) = det?3=1
to the variable tq;

(iii)

(651_1]%) 1s the standard Wronskian with respect

(7.17) deg, W(f1. s furs) = dogy, W(f1ooo fun)

O
7.4. Baker-Akhiezer functions. For every n =0,..., N, consider a polynomial of degree
n + v in z of the form
(7.18) Ry(z,t,2) = 2"t (1 + nigé”m,w ﬂ) ,

=1

whose coefficients are some functions in z, t.
Lemma 7.3. If A is nondegenerate, then for anyn = 0,..., N, there exists a unique function
Up(x,t, 2) of the form
(7.19) Up(z,t,2) = Qx,t, 2) Ry (1, 2),
such that
(7.20) [Dkwn(z, t, z)] =0 k=l

For fixed n,x the function v, (x,t, z) is a particular case of the Baker-Akhiezer functions
introduced in [K5] to construct rational solutions of the KP equation.
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Proof. Using equation (7.7), we rewrite equation (7.20) as

(7.21) [Dk ( nziu(—m“—m (”; ”) Oz +m,t, 2)

n+v n+v—~ n4y— g
—I—ZQN)(gy,t) Z (—1)n+1/—€—m< . )Q(:L'+m,t, z))} = 0.
(=1 m=0 z=

Using (7.8) and (7.13) we rewrite (7.21) as

n-+v

(7.22) 3 (1 (“; ”) folz +m,t)
" n+v n4v—~0 nty— ¢
+ Z@gn)(:c,t) Z (—1)"+”_5_m( . )fk(:c +m,t) =0.
(=1 m=0

The system of equations (7.22) is the systems of n + v inhomogeneous linear equations for
the coefficients £ (z, 1),

n-+v

(7.23) > M () 7 (2,1) = B (2, 1),
/=1
where
n+v—~ nty— £
(7.24) M) (1) = > <—1>"+”-f-m( . )fkcc +m,t) = AL ()

m=0
n—+v

F(x,t) = = (=1 <”; ”) folz +m,t) = =A™ fi(z,1).
m=0

Using (7.10) we may rewrite
D

(7.25) M]g;)(x,t) = Z agj Xj—o+1(, 1),
j=t—1
D
Flin)(x>t) = - Z ak,ij—n—V(Iat)>
j=n+v

cf. formula for fi(z,t) in (7.13).
Formula (7.24) implies that the determinant of the matrix M (x,t) equals

(7.26) (@, 1) = det M (z,8) = W(f1, .., fass),

the discrete Wronskian of the polynomials fi(z,t),..., fui(z,t) with respect to z. By
Lemma 7.2 the determinant is a nonzero polynomial. Hence equations (7.20) determine
uniquely a function ,(z,t, z). The lemma is proved.

Below we give a determinant formula for ¢, (z,t,2). Define an (n+v +1) x (n+v + 1)
matrix M ™ (x,t,z), whose rows and columns are labeled by indices 1,...,n + v + 1 and
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entries are given by the formulas:

(7.27) ]\/Jfl’fwu = L (=1,....n+v+1,
MZ(Z)JFVH = —F",  t=1...n+v,

Using the determinant expansion of M (W) (x,t,2) by the last row we obtain

det J/\/[\(”)(x, t,z)
Yn(, 1)

(7.28) Up(z,t,2) = Qz,t, 2)

Here is a useful formula for 5;")(1', t),

(n) ) — _Ayn(xvt) _ _&ﬁyn(xvt)
(7.29) & (1) = e e

U

Theorem 7.4. The Baker-Akhiezer functions (1, (z,t,2))N_, satisfy equations (4.2) with
indicesn = 0,..., N — 1 in which the functions v,(x, t) are given in terms of y,(x,t) and
Yn1(x,t) by formula (4.3).

Proof. Consider the function

(7.30) Upia (.1, 2) = Yy (@ + 1,8, 2) — v, )hn (2,1, 2) — Py (2,1, 2) .
We need to show that inﬂ(x, t, z) is the zero function.
We have

1/~Jn+1(x, t,2) =Qz+1,t,2)R,(x + 1,1, 2)
— U (2, )z, t, 2) Ry (2, t, 2) — Q(x, 8, 2) Ry (2,8, 2)

= Q(a,t, 2) ((1 4 2)Ro(a + 1,1, 2) — (2, t) Ru(, 1, 2) — R (1, z)).
= Q(x,t, 2) én+1($,t,2),

where Ry, 1(x,t,2) is a polynomial in z of degree at most n + v,

n+v+1

(7.31) Rpii(x,t,2) = Z £ (2, 8) 271

Each of the three functions ¢, (z +1,¢, 2), v, (x, )Yy (2,1, 2), Yni1 (2, L, 2) satisty the equa-
tions (7.20) for k = 1,...,n + v. Hence the function v, (z,1t, 2) satisfies equations (7.20)
fork=1,....n+v.

Lemma 7.5. The function zznﬂ(:z, t,z) satisfies equation (7.20) for k =n+v + 1.
Proof. Recall the function det M (x,t, 2)Q(z,t, ), see (7.27). Then

(7.32) Dn+u+1[(detM(”)(:c,t, 2)) Q(x,t, z)} — det MV (2,1) = yoir (1),

z=0
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see formulas (7.7) and (7.15). Now we apply the operator D, y,+1[].—0 to both sides of
equation (7.30). We have Dy, 41 [¥n1(2, ¢, z)L:O = 0 by definition of 1,41 (z,t, z). Hence

Dot [Bs1 (@1, 2)| = Doy [t + 1,1, 2) = v, (a1, 2)|

det M r+ 1.t 2 det M™ x,t, 2
= Dn—l—u—l—l [( ( ) - Un(xvt) ( )
Yn(z +1,1) yn(2,1)
yn-i—l(x + 1> t) yn(x> t)yn-i-l(z + 1a t) yn+1(x> t)

yn(z + 1>t) yn(x + lat)yn+1(x>t) yn(l', t)

z=0

)Q(m, t, z)]

z=0

U

Comparing the system of equations (7.23) with £ = 1,...,n + v for the coefficients
(55")(36,15))?;’1” with the system of equations (7.20) with & = 1,....,n + v + 1 for the co-
efficients (€ (z, 1)1+ we conclude that the coefficients (""" (z, )27+ satisfy the

system of homogeneous equations

n+v+1

n+1 s(n+1
(7.33) S M ) € (1) = 0,
=1
with £k =1,...,n+ v+ 1. According to our previous reasonings the determinant

det M+ (2, ) = yn1(x,t) of the matrix of this homogeneous system is a nonzero polyno-

mial. Hence all the functions & énﬂ)(z, t) are the zero functions, the function ¢y, (x, ¢, 2) is
the zero function, the functions ¢, (z,t, z) with n = 0,..., N — 1 satisfy equations (4.2), and
the theorem is proved. O

7.5. Reconstruction of A. Let A and A be two nondegenerate (N +v) x (D + 1)-matrices,
A= (ar;), A= (), k=1,...,.N+v, j=0,...,D.
Let (¢ (2,0,2)N_y and (¢ (2,0,2))N_, be the corresponding Baker-Akhieser functions

m=0
given by the above construction.

Theorem 7.6. Assume that
(7.34) Un(2,0,2) = Pp(x,0,2), n=0,...,N.
Then A = GA for a matriz G as in (7.3).

Proof. For any n the function ¢,(z,0, z) is given by the formulas (7.23), (7.24). Consider
the linear difference operator of order n + v,

(7.35) AT L W (g 0) AT 4@ (g 0)ATTD g ) (1 0)
By formulas (7.23), (7.24) the kernel of this difference operator is generated by the polyno-
mials fi(z,0),..., fuu(2,0) given by formula (7.13).

If two matrices A, A have the same v, (z,0, z) and v, (x, 0, z), then the n + v-dimensional

space generated by the polynomials f1(,0), ..., fotu(2,0) coincides with the space generated
by the polynomials fi(z,0),..., fui,(z,0). Hence A = GA for suitable G. O
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7.6. Periodicity constraint. Given spectral data A = (ay;), the construction of Section
7.4 gives yo(x,t),...,yn(x,t) and Yo(x,t,2),...,¢¥n(z,t,2z). We say that these functions
extend periodically if there exist sequences (y,(z,t))nez and (Y, (x,t, 2))nez such that

and the sequence (¢, (z,t, 2))nez satisfies equations (4.2) with (v, (x,t))nez given by (4.3) in
terms of (y,(x,t))nez.-

It is clear that the periodic extension is possible if and only if

(7.36) yn(z,t) = yolz,t), Un(z,t, 2) = 2No(a,t, 2).
Our goal is to identify matrices A for which the periodicity equations (7.36) hold.

7.7. Construction of matrices A. Given v, let W be an (N + v) x (N 4 v) matrix such
that its upper-right v x v corner U is nilpotent,

(7.37) W = ( z g) and U' =0 forsome r<v.

Using W we construct an (N + v) x N(v 4 1)-matrix A = A(W) in three steps.

First using V' and U we construct a v X Nv matrix @ as follows. Let V = (vq,...,vy)
be column vectors of V and @ = (¢i,...,qny) column vectors of (). Define ¢; = v, for
j=1,...,N. Define g; for j > N recursively by the formula
(7.38) N+ = Ug;-

Define an (N + v) x N(v + 1)-matrix P by the formula
E 0
(7.39) P_(O Q),
where F is the N x N unit matrix. Define the matrix A by the formula
(7.40) A=WP,

It is easy to see that the matrix A has the form

(7.41) A:(‘f S)

7.8. Properties of the construction.

Lemma 7.7. If a matric A = A(W) is given by the construction of Section 7.7, then the
functions yo(x,t), ..., yn(z,t) and o(x,t,2),..., YNz, t,2) extend periodically.

Proof. The functions yo(z,t), ¥o(z,t, z) are determined by the first v rows of A. That gives
v equations (7.20) for vg(z,t, z). The functions yy(z,t), ¥y (x,t, 2) are determined by the
full matrix A. That gives N + v equations (7.20) for ¥y (x,t, z). The periodicity constraint
(7.36) holds if the space of linear combinations of equations defining ¥y (z, ¢, z) contains N
equations Ogj)@bN(x, t,2)],=0=0,7=0,...,N—1, and v equations (7.20) defining 1o(z, t, 2)
ag,j HItN

in which the operators Dy, = ) i a;“—ﬁ % are replaces with the operators Dy = > i 9N

The relations (7.39), (7.40), (7.41) mean exactly that. The lemma is proved. O
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Let A = (a;j) be a nondegenerate (N +v) x (D + 1)-matrix. Let yo(x,t),...,yn(z,t) and
Yo(x,t,2),..., %N (2, t,2) be the associated functions. Let m be a positive integer. Define
the (N +v) x (D + 1+ m)-matrix A = (a;;) by the formula

ai = ag, J< D,

dij = 4y, j > D.
We call A the m-extension of A. Let Jo(x,t),...,yn(z,t) and zﬂo(x,t, 2), ... ,@N(a:, t,z) be
the functions associated with A. Clearly, we have

(7.42) Jn(2,t) = yn(z,1), Ul t,2) = (., 2), n=0,..., N.

Let A = (a;;) be a nondegenerate (N + v) x (D + 1)-matrix with associated functions
yo(x,t),...,yn(z,t) and o(x,t, 2),..., ¥y (z,t,2z) which extend periodically Let A be the
N-extension of the matrix of A. According to (7.42) the matrix A has the same associated
functions yo(z,t), ..., yn(z,t) and o(x,t, 2), ..., ¥y (z,t, z) which extend periodically.

Lemma 7.8. Under these assumptions the matriz A is given by the construction of Section
7.7, namely, we have A = A(W) for a suitable W.

Proof. We have vy (x,0,2) = 2N(x,0,2) and the function ¥y (x,0,2) is defined by the
(N +v) x (D + 1+ N)-matrix A. The same function ¥n(z,0, z) is defined also by the
(N +v)x (D+1+ N)-matrix

E 0

where E is the N x N unit matrix and A© is the v x (D + 1)-matrix formed by the first v
rows of the matrix A. By Theorem 7.6 this means that A = WP for a suitable matrix W. It
remains to show that the upper-right v corner of W, denoted in (7.37) by U is nilpotent. As
it was already noted above from equations (7.39), (7.40) and 7.41 it follows that the columns
q; of A(0) should satisfy equation (7.38). Since A is of rank v and ¢; = 0 for j > D we get
that U" = 0 for some r. If that holds for some r then » < v. From the latter it follows that
the integer D used in the construction in the N periodic case is bounded by D < Nv. [

Theorem 7.9. If an N-periodic sequence of polynomials (y{(z),...,y%(x)) represents a
solution of the Bethe ansatz equations (2.1), then there exists a matriz A = A(W) given
by the construction of Section 7.7 such that the associated polynomials yo(x,t), ..., yn(z,1)
have the property:

(7.44) Yn(7,0) = y2(2), n=1,...,N.

Proof. By Lemma 7.1 the function ¢y (x, 2) corresponding to a sequence polynomials (y,,(x)),ez
representing a periodic solutions of the Bethe ansatz equation has the form

(7.45) Yole,2) = d(a, 2| u®,4®) = (= + 1) <1+Zs )

with fy # 0. The integer v < kq is the order of the pole of ¢y at z = 0. By Theorem 5.9
the function 2™y (z, 2) satlsﬁes (5.48) for any g € Wy(u®,~©®). The space Wo(u®, @)
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is a ko-dimensional subspace of polynomials of degree 2k — 1. The function 2y (z, 2)
has zero of order kg — v at z = 0. Then, by Lemma 5.11 the polynomials z?~1=¢ for
0 =0,....,kg — v —1 are in Wy(u®,~©). Hence, the space Wy(u®,~v©) contains a v-
dimensional subspace wo c Wo(u®, 4©)) of polynomials of degree ko -+ v — 1 such that the
function

(7.46) o, z[u®,40) = (z + 1)" ( +>.8" <x>z”_i>
=1

satisfies the equations

9(2)2" o (, 2) 9(2)(z"¢o(z, 2))

= TIeS,—
Z2k0 2=0 Zk() +v

(7.47) res,—o =0, Vge WO,

Choose a basis gi(z), k = 1,...v, in the space WO, The coefficients ay,; of these polynomials

mo+rv—1

(7.48) gr(2) = Z ay j2motr Il
=0

define a v x (ko + v)-matrix A© which for any D > kg + v — 1 can be trivially extended to
a v x (D + 1)-matrix A® by setting ay; = 0,5 > ko +v. Then equations (7.47) coincide
with equations (7.20) defining the Baker-Akhiezer function 1 (z,0, 2z | A®)), where we have
included in the notation the dependence of the Baker-Akhiezer function on the defining
matrix A, i.e.

(7.49) 2"o(z, 2) = to(x, 0, 2| AD).

Applying recurrently equation (4.2) we get that for n > 0 the solution of the linear generating
problem has the form

n+v
(7.50) n(r,2) = (2 + 1) (Zn+” +2 ££")<x>z"*"_i> |
i=1

Since 2/, (z,t) = 2" ah(x, 2 |u™, ™), we a’priory know that the coefficients 52-(") (x) are
defined by a nondegenerate system of equations of the form (4.2) defined by an (n+v)x (D+1)
matrix A for sufficiently large D. From (4.2) it follows that 274,41 (z, 2) satisfies the system
of (n + v) linear equations defining 2", (z,2). Hence, AV can be chosen such that its
first (n + v) rows coincides with the matrix A™. Then we define A in the construction of
Section 5 to be equal to AY). Theorem 7.9 is proved. 0

7.9. Remark on difference operators. In formula (7.35) we identified, roughly speaking,
the Baker-Akhiezer function ,(z,0, z) with the linear difference operator of order n + v,
whose kernel is spanned by the polynomials fi(z,0), ..., fui,(2,0). From that point of
view, the Baker-Akhiezer function v, 1(z,0) is identified with the linear difference operator
of order n 4+ v + 1, whose kernel is spanned by the polynomials fi(x,0), ..., fui(z,0) and
one new polynomial f,,,,.1(z,0). The main formula of this paper, that is, formula (4.2),
is the formula expressing the second of these difference operators in terms of the first one.
The periodicity property of the functions ¥y(z,t, 2), ..., ¥n(z,t, z) can be reformulated as a
special relation between the kernels of the differential operators corresponding to ¥g(z,t, 2)
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and Yy(x,t, z). That property is implicitly explained in Sections 7.6 — 7.8. A version of this
point of view is developed in Section 10.

7.10. Main theorem on commuting flows. By Theorem 7.9 any solution of the N-
periodic Bethe ansatz equations is defined by some matrix A. Theorem 7.4 implies that
the space of solutions of the N-periodic Bethe ansatz equations is invariant with respect
to times ¢ under the deformations defined by the Baker-Akhiezer functions. For each n
the corresponding function W, (z,t,2) is a particular case of the Baker-Akhiezer function
corresponding to the rational k,-particle rational RS system. Hence, by Theorem 6.4 the
dependence of roots of the corresponding polynomial y,(x,t) is described by equations of
the rational RS system. Therefore we have the following theorem.

Theorem 7.10. Let (y,())nez be an N-periodic sequence of polynomials of degrees (ky)
representing a solution of the N-periodic Bethe ansatz equations. The correspondence

(7.51) () — (ul™, y™),

where v = (7%"), o ,%i:)) is given by (4.4), is an embedding of the space of solutions of the
Bethe ansatz equations into the product of N phase spaces of the k,-particle rational RS
systems, n =1,..., N. The image of this map is invariant under the hierarchy the rational

RS systems (6.12), (6.13) acting diagonally on the product of the phase spaces.

Consider the extension of the sequence y = (yn())nez to the family y(t) = (yn(z,1))nez,
defined by Theorems 7.4 and 7.9. Then the correspondence in (7.51) sends the family y(t)
to a solution of the rational RS hierarchy. O

8. BETHE ANSATZ EQUATIONS AND INTEGRABLE HIERARCHIES

The existence of the one parameter family W(z) of solutions of equations (4.2) having the
form (4.7) reveals the connection of the Bethe ansatz equations (4.1) with basic hierarchies
of the soliton theory. We begin this section with a brief review of the hierarchy, which is
referred throughout the paper as the positive part of the 2D-Toda hierarchy.

8.1. Pseudo-difference operators. We regard sequences ¢ = (gn)nez with g, € C as
elements of the ring of functions of the discrete variable n. In particular we have addition
f + g and multiplication fg of sequences defined by the formulas (f 4+ ¢)n = fu + Gn,
(f9)n = fnugn- Let T be the shift operator acting on sequences g = (g, )nez by the formula
T: f+— Tg, where (T'g), = gni1-

The space of pseudo-difference operators is the space F of Laurent polynomials in 71,
whose coefficients are functions of the variable n € Z, i.e.

(8.1) F=Y 177, fi=(fus). nez
s=—M

for some integer M. Recall that the coefficient fy in (8.1) is called the residue of F,
(8.2) resp F' = fp.

The ring structure on F is defined by the ring structure on the space of coefficients and the
composition rule

(8.3) T(fT™) = (T )T,
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where f is a sequence.
In what follows we will apply the pseudo-differential operators to sequences ¢(z) =
(©n(2))nez, whose elements are formal Laurent series in z of the form

(8.4) on(z) = 2" ( Z gon,sz_s> ,

where K is some integer.

8.2. Positive part of the 2D Toda hierarchy. The difference analog of the KP hierarchy
is defined almost verbatim to the definition in the continuous case, cf. [SW], [Di]. It leads
us to the positive part of the 2D Toda hierarchy.

Consider the affine space of monic pseudo-difference operators of degree 1, i.e., the space
of pseudo-difference operators of the form

(8.5) L=T+) wT"

s=0
The positive part of the 2D Toda hierarchy has time variables ¢t = (t1,s,...). The flow
corresponding to the time variable ¢,, is defined by the equation

(8.6) OnL = [LT L], On =0y,

where £ is the nonnegative part of the operator £™, i.e. the difference operator such that
Lm=Lm— L0 =0(T1).

The standard arguments show that (8.6) is a well-defined system of equations on the
coefficients of the operator £. For that one needs to show that the right-hand side of
(8.6) is a pseudo-difference operator of degree at most zero. That follows from the equality
(L7, L] = —[L™, L] and the fact that L™ is a pseudo-difference operator of degree < —1.

The flows commute. The proof of the commutativity of the flows, i.e. the proof that
equations (8.6) imply the equations

(8.7) [0 — (L), 9 — (L5)] =0,
is standard and word by word follows its continuous variant, see [Di].

Remark. The hierarchy of commuting flows (8.6) is a part of the 2D Toda hierarchy. Recall
that the full 2D Toda hierarchy is defined on the space of pairs of pseudo-difference operators,
one of which is as in (8.5) and the other is a pseudo-difference operator with respect to T,

(8.8) L0=> w T

s=—1
The full set of time variables of the 2D Toda hierarchy consists of the variables t = (¢4, to, .. .)
as above and the variables t~ = (t],%5,...). We do not give further details, see [TU], since

the second part of the 2D Toda hierarchy is not relevant for our purposes.

For any pseudo-difference operator £ of the form (8.5) there is a unique formal solution
U(z) = (V¥ (2))nez of the equation

(8.9) LYY(z) = 20" (2)
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of the form

(8.10) T (z) = 2" (1 + Zﬁmsz_S) :

normalized by the condition
(8.11) Ui(z) =1 < &s=0, s>0.
The solution W"(z) is called the wave solution.

Let the pseudo-difference operator £ depend on times, £ = L£(t). One can check that
this pseudo-difference operator is a solution of the hierarchy equation (8.6) if and only if the
following equations hold:

(8.12) O U™ (t, ) = LTV (t, 2) + hu(t, 2) U (L, 2),

where h,,(t, z) is a scalar (not a sequence) Laurent series in z. The comparison of the right
and left-hand sides shows that h,,(t, z) has the form

(8.13) h(t,2) = 2™ 4+ O(z7h).
From equation (8.7) it follows that
(8.14) amhg(t, Z) = (%hm(t, Z) .

Hence, there is a unique Laurent series h(t, z) such that 0,,h(t, z) = hy,(t, 2) and normalized
by the condition h(0, z) = 1. Then equation (8.13) implies that

(8.15) h(t,z) = i tm2™ + O(z71).

It is easy to see that the sequence W(t,z) := W (¢, z)e ") satisfies the equations
(8.16) L(OV(L,z) = 2¥(t, 2), (Om —LT)V(t,2) =0.
The elements ¥, (¢, z) of the sequence ¥(¢, z) have the form

(8.17) W, (1) = 2" (1 +> xs(t)2‘5> T ",
s=1

8.3. Discrete N mKdV hierarchy. Consider sequences of functions ¢ = (¢, ())nez. There
are two shift operators acting on them: 7" and T,. The action of T" is as above. The operator
T, = €% is the shift in the x variable, (T,g),(z) = gn(x + 1).

Recall the generating equation (1.17), that can be written in the form

(8.18) HV =0,
where
(819) H:T_Tx“—Ua v = (Un(x))HEZa

is a difference operator in x and n.

The hierarchy, which we call the discrete N mKdV hierarchy, is the compatibility condition
of the positive part of the 2D Toda hierarchy, defined in (8.6), with the generating equation
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(8.18). More precisely, the full set of equations of the discrete N mKdV hierarchy are
equations (8.6) and equations

(8.20) [0 — L7 H] = Dp,H,  m

\%

1,
where D,, is some difference operator in x and n depending on m.

Remark. The meaning of (8.20) is that the operators d,, — L7 and H commute on the space
of solutions of equation (8.18). In the theory of integrable systems this type of representation
is called an L, A, B triple, see [DKN].

By division with remainder it is easy to see that any difference operator D in x and n of
degree M has a unique presentation

(8.21) D =DH + Dy,

where D is a degree M difference operator in n only, i.e. D; is a polynomial of degree M
in 7" with coefficients that are sequences of functions (g,(x)). Equation (8.20) says that the
corresponding operator D; equals zero. Therefore, for any given monic difference operator
B in n,

M
(8.22) B=T"+> b1"*

s=1

the equation
(8.23) 0y, — B,H| = DH

with some D is a system of M + 1 equations on M + 1 unknown coefficients by, ..., by
and v. The first M of them are difference equations. Unlike in the differential case, where
the corresponding equations allow us to express the coefficients by, ..., by, as the differential
polynomials in v and get a well-defined system of equations for the coefficients of H only,
in the difference case the reconstruction of by, ..., by in terms of v requires some additional
assumptions, see more on that below.

Equations (8.6) and (8.20) is a system of equations on the coefficients of the pseudo-
difference operator £ and the sequence v. These equations can be written more explicitly
following the argument identical to the one in the proof of equation (5.66) in [K8]. Namely,
let

(8.24) Fy =resp L7, Fp = (Fon)nez -

Lemma 8.1. The system consisting of equations (8.6) and (8.20) is equivalent to the system
consisting of equations (8.6) and equations

(8.25) Om(In v, (2)) = Frpn(x) — Fp(z+ 1), m>1.
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8.4. Remark. Notice again that the system of equations (8.25) is not a closed system with
respect to v(x) since the right-hand sides are expressed in terms of the operator L.

A possible approach to eliminate £ from equations (8.25) is as follows. Having an arbitrary
N-periodic v(x) determine a family of solutions ¥ (x, z) of equation the Hiy) = 0. Then L
is uniquely determined from the equation Li(z, z) = zt¢(z, z). Put that £ into (8.25) and
obtain a system of equations on v(z) only. Such an approach works well in similar situations
but not in this one since the desired family of solutions v (z, z) to equation Hi = 0 is not
unique.

Below we explain a construction of ¢ (z,z) from v(z) and indicate why (x, z) is not
unique. That fails this attempt to eliminate £ from equations (8.25). The problem of
elimination of £ from (8.25) deserves further analysis.

Lemma 8.2. Let v = (v,(x))nez be any N-periodic sequence of functions, v,(z) = v, n(z).
Then there is a formal solution v = (Y (x, 2))nez of equation (1.17),

(8.26) Hi =0
with ¥, (z,z) of the form

(3.27) () = (e 4+ 1P <1 5 gn,s@)z—s)

with periodic coefficients

(828) gn,s(z) = gn-i-N,s(x) .

Proof. The substitution of (8.27) into (8.26) gives a system of equations for the unknown
coeflicients &, s(x) in (8.27)

(829) (T:c - T) €s+1 = - (U + Tx) 55 5
ie.,
(8.30) bnst1(x+1) = &1 s1(x) = —vp(x) Es(2) — Ens(z+ 1), s=1,2,....

We prove the existence of N-periodic solutions of these equation by induction. The in-
duction starts with §y = (£,,0)nez and &, o = 1 for all n. Suppose that & = (&, ) is known
and is N-periodic. Let us apply the operator Ty := Zi]i_ol TN==1T% to both sides of (8.29).
Using the periodicity of & and v we get the equation

(831) (Tgﬁv - 1)§8+1 - TN(TSC€S - U) .

Invert the operator T~ — 1,
(8.32) (TN — 1)~ =) TN
i=1

Then the N-periodic solutions of (8.29) can be recurrently defined by the formula
(8.33) Eon1 = (T — 1) T (Tés — v).

The lemma is proved. 0
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The choice of (T, — 1)~! is not unique. It can be replaced by
(8.34) (TY —1)i==> TN,
i=0

It is easy to see that for any formal solution 1 (x, z) of (8.26) of the form (8.27) there is a
unique pseudo-difference operator £ such that

(8.35) L(x,2z) = z(z, 2) .

Hence any choice of such a v (z, z) makes the discrete N-periodic mKdV equations a well-
defined system of equations for the functions (v, (z))nez only.

Notice that if a sequence (v, (z)) is not an arbitrary N-periodic sequence of functions, but
a sequence defined by formula (4.3) with (y,(z)) satisfying the Bethe ansatz equations, then
Theorem 4.2 gives us another way to construct the family of solutions ¢ (z, z) to equation
Hy(z,z) = 0. In that case by constructing £ from (8.35) we may eliminate £ from (8.25)
and then solve the resulting equations on (v, (z)) only.

8.5. Deformations are solutions. Let y = (y,(z)) be an N-periodic sequence of polyno-
mials representing a solution of the Bethe ansatz equations. By Theorems 7.4 and 7.9 we can
extend y to a family y(t) = (y.(z,t)). Consider the corresponding solution of the generating
problem (¥, (x,t, 2)),

(8.36) U, (z,t,z) = 2" (1 + i &s(x, t)z_5> Qx,t, 2).

This solution satisfies the hierarchy of linear equations (6.5). Equations (6.4) identify the
difference operators D,, in (6.5) with the operators £7'. Hence we have the following theorem.

Theorem 8.3. The N-periodic sequence (v,(z,t)) defined in terms of y(t) by (4.3) is a
solution the discrete N mKdV hierarchy. U

8.6. Remark on discrete Miura opers. Denote by L(z), V(z) the N x N-matrices

(8.37) L(z) = FEy1+Fs0+-+Eyya1+2VEN,
V(LU) = Ul(I)El,l + -4+ ’UN(IL’)EN’N s

where vy(x),...,vy(x) are some given functions of z. The first order linear difference oper-
ator
(8.38) T-L-V

is called a discrete Miura oper, cf. [MV3]. Assume that (y,(z)),ez is an N-periodic se-
quence of polynomials representing a solution of the Bethe ansatz equations (2.1), yyin(z) =
yn(z). Consider the corresponding N-periodic sequence (v,(z)) defined by formula (4.3)
and the N-periodic sequence of Baker-Akhieser functions (V,,(z, 2)),ez given by Theorem
4.2, Unyn(z,2) = 2NW, (2, 2). Consider the N column vector ¥(z,z) with coordinates
Uy (z,2),...,Un(z,2). Then

(8.39) (T, — L(z) = V(z)) ¥(x,2) = 0.
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For example, if N = 3, then

A U1 ([L’) 0 273 (UM
Uy |(z+1,2) = 1 wfx) 0 Uy |(z, 2) .
\Ifg 0 1 Ug(l') \113

Our study in this paper of periodic sequences of (y,(x))nez, (Vn(Z, 2))nez is the study of the
difference equation (8.39).

The discrete Miura opers are discrete analogs of differential Miura opers, which are the
first order differential operators of the form
d

A4 ——A-V.
(8.40) . V

These differential operators play an important role in the theory of the N mKdV hierarchy,
see for example [DS, VWr].

9. COMBINATORIAL DATA

In this section we follow Section 6 in [VWr| and review some combinatorial data, which will
be used in Section 10 to describe Baker-Akhieser functions of points of an infinite-dimensional
Grassmannian.

9.1. Subsets of virtual cardinal zero. By a partition we mean an infinite sequence of
nonnegative integers A = (A\g = Ay > ...) such that all except a finite number of the \; are
zero. The number |A| = ). A\; will be called the weight of \.

Following [SW], we say that a subset S = {sp < s1 < s9 < ...} C Z is of virtual cardinal

zero, if s; = j for all sufficiently large 7. If n is such that s; = j for all j > n, then we say
that S is of depth n.

If S is of depth n, then it is also of depth n + 1.

Lemma 9.1 ([SW]). There is a one to one correspondence between elements of S and par-
titions, given by S <> \ where

)\i :Z—Sl

For a subset S = {sp < $1 < $3 < ...} C Z and an integer k € Z we denote by S + k the
subset {sp+k<si+k<sot+k<...} CZ.

Let S be a subset of virtual cardinal zero. Let A = {aq,...,a;} C Z be a finite subset of
distinct integers.

Lemma 9.2 ([VWr]). If {ai,...,a,} N (S +k) =0. Then {a1,...,a,} U(S+k) is a subset
of virtual cardinal zero.

9.2. KdV subsets. Fix an integer N > 1. We say that a subset S of virtual cardinal zero
is a KdV subset if S+ N C S. For example, for any N > 1,

SP=10,1,2,...}
is a KdV subset.

Lemma 9.3 ([VWt]). Let S be a KdV subset. Then there exists a unique N -element subset
A={a; <---<an} CZ such that S = AU (S+ N).
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The subset A of the Lemma 9.3 will be called the leading term of S.
The leading term A uniquely determines the KdV subset S, since S is the union of N

non-intersecting arithmetic progressions {a;, a; + N,a; +2N,...},i=1,... N.
Let S be a KdV subset with leading term A. For any a € A the subset
(9.1) Sla] ={a+1—-N}U(S+1)

is a KdV subset with leading term Afa] = (A+1)U{a+1— N} —{a+1}. The subset S[d]
will be called the mutation of the KdV subset S at a € A.

Lemma 9.4 ([VWr]).

(i) Let Sy be a KAV subset with leading term A. Let Sy be a KdV subset such that
S1+1CSy. Then Sy is the mutation of S1 at some element a € A.
(ii) Any KdV subset S can be transformed to the KdV subset S by a sequence of muta-

tions.
(iii) A subset A = {a; < --- < ay} is the leading term of a KdV subset if and only if
equation
N
N(N —1)
2 G )
(9:2) ; 5

holds true and a; — a; is not divisible by N for any i # j.
9.3. mKdV tuples of subsets. We say that an N-tuple S = (S1,...,Sy) of KdV subsets
is an mKdV tuple of subsetsif S; +1 C S;;; for all ¢, in particular, Sy +1 C 5.
For example, for any N, the N-tuple
S'=(s"...,9%
is an mKdV tuple of subsets.

If S =(5,...,5y)is an mKdV tuple, then (S;, Si11,..., SN, S1,52,...,9;-1) is an mKdV
tuple of subsets for any .

Let S be a KdV subset with leading term A = {a; < --- < ay}. Let o be an element of
the permutation group Xy. Define an N-tuple Sg, = (S1,. .., Sn), where

(9.3) Si:{ag(l)+i—N,aU(2)+i—N,...,aJ(i)—l—i—N}—l—(S—l—i), 1=1...,N.
In particular, Sy = AU (S+ N) = S.

Lemma 9.5 ([VWr]).

(i) The N-tuple Ss, is an mKdV tuple.
(ii) Every mKdV tuple is of the form Ss, for some KdV subset S and some element
o€ ZN-

9.4. Mutations of mKdV tuples.

Lemma 9.6 ([VWr]). Let S = (S1,...,Sn) be an mKdV tuple. Then for anyi=1,...,N,
there exists a unique mKdV tuple

(94) S(Z) - (Sl,...,Si_l,gi,Si+1,...,SN)
which differs from S at the i-th position only.
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The mKdV tuple S® will be called the mutation of the mKdV tuple S at the i-th position.
Denote by w; : S + S the mutation map.

Let A%, A’ be the partitions corresponding to the KdV subsets S;, S;, respectively. The
mutation w; : S+ S will be called degree decreasing if |\'| < |\Y].

Theorem 9.7 ([VWr]). Any mKdV tuple S can be transformed to the mKdV tuple S® =
(S%,..., 8" by a sequence of degree decreasing mutations.

10. TAU-FUNCTIONS AND BAKER-AKHIESER FUNCTIONS

In this section we follow Section 7 in [VWr] although we define the tau-functions as discrete
Wronskians while in [VWr| the standard Wronskians are used. The tau-functions in this
paper are different from the tau-functions in [VWr].

10.1. Remarks on the construction of Section 7.2. In Section 10 below we assign tau-
functions and Baker-Akhieser functions to vector subspaces of an infinite dimensional vector
space. The assignment is based on the construction of Section 7.2. We formulate two remarks
on the construction.

In Section 7.4 starting from an (v + N) x (D + 1)-matrix
A= {ap;}, k=1,....N4+v, j=0,...,D,
we constructed the functions y,(x,t), ¥(x,t,2) forn =0,..., N.

Choose n, 0 < n < N. Consider the (n + v) x D-matrix A™ formed by the first n + v
rows of the matrix A. Then the functions y,(z,t) and ¥, (z,t, z) are determined by formulas
(7.26) and (7.28) in terms of the matrix A™ only.

Let B be a nondegenerate (n + v) x (n + v)-matrix. Let y, p(x,t) and ¢, p(z,t,2)
be the functions determined by formulas (7.26) and (7.28), respectively, in which the en-
tries of the matrix A™ are replaced with the corresponding entires of the matrix BA®™.
Then y, g(x,t) = yu(z,t) and ¢, g(z,t, 2) = Y,(x,t,z). That is, the functions y,(z,t) and
n(x,t, z) are determined by the (n+ v)-dimensional vector space spanned by the first n+ v
rows of the matrix A and do not depend on the choice of a basis in that space.

Consider the new (v + N + 1) x (D 4+ 2)-matrix
A={an;}y, k=0,...,N+v, j=0,....,D+1,

defined by the formulas
(10.1) aop; = 0o, j=0,....,D+1,

ago = 0, k=1,...,N+v,

ap; = Qpj—1, j=1...,D+1.
Apply the construction of Section 7.4 to the matrix A and construct the functions g, (z, t)
and ¥, (z,t,z) forn=10,..., N.
Lemma 10.1. We have
(10.2)  gu(z,t) = yo(z, 1), &n(x,t, 2) = zy(x,t, 2), n=20,...,N.
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Lemma 10.1 says that the functions y,(x,t) and ¥, (z,t, z), determined by the (n + v)-
dimensional vector space spanned by the first n 4+ v rows of the matrix A, do not change up
to multiplication of i, (x,t, z) by z, if the (n + v)-dimensional vector space is extended to
the (n + v + 1)-dimensional vector space by formulas (10.1).

10.2. Grassmannian Gro(H). For a Laurent polynomial v = Y, v;2°, the number ord v =
min{i : v; # 0} will be called the order of v.

Following [SW], let H be the Hilbert space L*(S') with orthonormal basis {27},cz. Let
H, be the closure of the span of {z7};-9 and H_ the closure of the span of {27};.o. We have
the orthogonal decomposition H = H, & H_.

We consider the set of all closed subspaces W C H such that
(10.3) 2"Hy ¢ W C z79Hy

for some ¢ > 0. Such subspaces can be identified with subspaces W/zH, of z79H,/2?H,.
We say that W is of virtual dimension zero if dimW/z9H, = q. Denote by Gry(H) the set
of all subspaces of virtual dimension zero.

Any W e Gro(H) has a basis {v;};>0 consisting of Laurent polynomials. We may assume
that the numbers s; = ord v; form a strictly increasing sequence Sy = {sg < s1 < s2 < ...}
The assignment W +— Sy, is well-defined. The subset Sy, will be called the order subset of
W. The order subset Sy is of virtual cardinal zero.

For W € Gro(H), a basis {v; = >

consists of Laurent polynomials such that v; = 27 for j > n and v;; =0if i > n and j < n.

v;:2'}js0 of W is called special of depth n, if it

Z’}Sj

If {v;},>0 is a basis of depth n, then it is also a basis of depth n + 1.

10.3. Points in Gro(H) and finite-dimensional spaces of polynomials in z,¢. Let
S = {so < s1 < ...} beaset of virtual cardinal zero of depth n. For W € Gro(H) with
order subset S let {v; =", v;i2'};j>0 be a special basis of depth n.

Introduce the n + 1-dimensional complex vector space Vyy,, of polynomials in z,? as the
space spanned by the polynomials f;,(z,t),j =0,...,n, where

n—s;

(10.4) fin(@ ) =D vjnixilz.t),  j=0,...n.

=0
We have deg, fi(z,t) =n — s,.

It is clear that the space Vjy,, does not depend on the choice of a special basis of W with
depth n.

The same basis of depth n is also a basis of depth n+1. Then the space Viy,,+1 is spanned
by the polynomials

n—s;

(105) fj,n-i-l(xa t) = Z Vjn—i Xi-i—l(xa t) ) ] - Oa ceey N,
=0

fatinri (@, 1) = Xolz,t).
Therefore, the n + 2-dimensional space Viy,4+1 consists of all linear combinations g(x,t) of
polynomials x;(z,t) such that Ag(z,t) € Viy,.
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The space Viy,42 is related to the space Viy,4+1 in a similar way, and so on. Thus, to a
space W € Gro(H) we assigned a sequence of spaces Viy,,, Vi1, -..related by formulas
(10.4) and (10.5).

The construction in the opposite direction goes as follows. Let S be a set of virtual
cardinal zero. Let n be such that s; = j for all 5 > n. Let V be an n + 1-dimensional
complex vector space spanned by linear combinations of polynomials x;(z,t), such that V
has a basis (fj(z,t))}_, with deg, f;(z,t) = n — s;. To this vector space V' with such a basis

n—s;

(106) .fj,n(xa t) - Z ’Uj,n—i XZ("E> t) 9 ] - Oa sy N,
i=0

we assign Wy, € Gro(H ) with special basis {v;},0 of depth n, where

(10.7) vj = Zvnzi , for j=0,...,n,

and v; = 27 for all j > n. The set S is the order subset of Wy,. We also have Viy,, , = V.
For W € Gro(H) with order subset S = {5y < 51 < ...} of depth n, we have W = Wy, .

10.4. Tau and Baker-Akhieser functions. Let W € Gro(H ) have order subset S = {sg <
s1 < ...} of depth n. Let {v; = Zi%j v;:2" }i=0 be a special basis of W of depth n. Consider
the polynomials (f;(z,t))7_, defined in (10.4).

Define the tau-function of W by the formula
(108) (e, t) = W(fo(a.1),. .. fule. 1),

cf. [SW]. The tau-function is independent of the choice of n up to multiplication by a
nonzero number, see Lemma 10.1.

Let the order subset S = {sy < s; < ...} corresponds to a partition A. Then
(10.9) mw(z,t) = az™ + (low order terms in z),

where a is a nonzero number independent of x, .
Define the Baker-Akhieser function of W by the formula

det ]/\4\6;;) (x,t, 2)

Tw(SL’, t)

(10.10) (2,1, 2) = Qa, £, 2)

)

where the matrix ]\/J\g}) (x,t, z) is defined as follows.
First we define an (n 4+ 1) x (n + 1)-matrix MV({,L) (x,t) by the formula

(10.11) My, (2, t) = AOfi(x,t),  k€=0,...,n,
cf. (7.24). Define an (n + 2) x (n + 2)-matrix ]\/J\é(}) (x,t,2), whose rows and columns are
labeled by indices 0,...,n + 1 and entries are given by the formulas:
(10.12) My, = M, k€=0,....n,
J/\/[\&ZEHM = 2t (=0,....,n+1,

—~

MG, o = A, (=0...n,
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cf. formula (7.27).

Lemma 10.2.
(i) Let {v; = Zi%j v;.i2" }i=0 be a special basis of W of depthn. Then the Baker-Akhieser

function w‘(,ﬁ)(x,t, z) does not depend on the choice of the special basis.
(ii) If another number n' is chosen such that s; = j for all j > n', then

(10.13) Oty 2) = 2 P (@, t, 2) |
Proof. The lemma follows from Lemma 10.1. U

10.5. mKdV tuples of subspaces. Fix an integer N > 1. We say that a subspace W €
Gro(H) is a KdV subspace if zNW C W.

For example, for any N the subspace H, is a KdV subspace.

Lemma 10.3 ([VWr]). Let W be a KdV subspace with order subset S. Then S is a KdV
subset.

We say that an N-tuple W = (W;,...,Wy) of KdV subspaces is an mKdV tuple of
subspaces if zW; C W,y for all 4, in particular, zWy C W;. Denote by Gr,,kqy the set of
all mKdV tuples of subspaces.

For example, for any N the tuple W% = (H,,..., H,) is an mKdV tuple.

IfW = (Wiy,...,Wx) € Grygav, then (W, Wiy, ..., Wy, Wi, Wy, ..., W;_1) € Grpkav
for any 1.

Let W = (Wy,...,Wy) € Gryukay- Let S; be the order subset of W; and S = (S4,...,Sy).
Then S is an mKdV tuple of subsets.

Let W be a KdV subspace with order subset S. Let A = {a; < --- < ax} be the leading

term of S. Let v = (v1,...,vx) be a tuple of elements of W such that ord v; = a; for all 7.
Let 0 € ¥y. Define an N-tuple Wy, , = (Wi,..., Wy) of subspaces by the formula
(1014) VVZ = <Zi_N’UU(1)> Zi_N’UU(2)> sy Zi_N’UU(i)) + ZZVV)

in particular, Wy = zNW + span{vy, ..., ox) = W.

Theorem 10.4 ([VWr]). The N-tuple Wy, » is an mKdV tuple of subspaces. Moreover,
every mKdV tuple of subspaces is of the form Wy, » for suitable W, v, 0.

Here is another description of mKdV tuples of subspaces.

Theorem 10.5 ([VWr]). Let W be a KdV subspace. Let 2NW =V, C V; C Vo C -+ C
V-1 C Vy =W be a complete flag of vector subspaces such that dimV;/V;_y = 1 for all i.
Set

(10.15) W, =27V, i=1,...,N.

Then W = (Wi, ..., Wy_1,Wn = W) is an mKdV tuple of subspaces. Moreover, every
mKdV tuple of subspaces is of this form.

Let W be a KdV subspace. It follows from Theorem 10.5 that the set of mKdV tuples of
subspaces with prescribed last term Wy = W is identified with the set of complete flags in
the N-dimensional complex vector space W/zVW.
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10.6. Relations between Baker-Akhieser functions. Let (W;,..., Wy) € Gr,xqv. Let
(Twy (x,t), ..., 7wy (x, 1)) and (Yw,(x,t,2),...,Yw,(x,t,2)) be the corresponding tau and
Baker-Akhieser functions.

Recall that each Baker-Akhieser function 7y, (z,t) is defined up to multiplication by a

monomial z™, see Lemma 10.2. A Baker-Akhieser function with a choice of this factor will
be called a graded Baker-Akhieser function of W;.

Theorem 10.6. There exist graded Baker-Akhieser functions ¥y, (x,t,2), ..., bwy (2,1, 2)
such that
W, (Iv t) Yw;_a (I + 1, t)

10.16 (@t 2) = Yw(@+1,t2) -
(1016)  dwy(m:1,2) = dwle+Liz) — tEm R

Q/)Wi ([L’, t> Z)a

fori=2,...,N, and

Tw, ([L’, t) yWN(z + 1’ t)
ywr (T + 1, ) ywy (2, 1)

(10.17)  2Nbwy (2, t,2) = by, (x4 1,8, 2) — Y, (2,1, 2).

Denote y,(x,t) == Twy_,,,(@,t), n = 1,..., N, and extend this sequence by periodicity,
YN+n(2,t1) = yn(z,t) for all values of n € Z. Denote p(x,t,2) == Ywy_ ., (2, t,2), n =
1,..., N, and extend this sequence by periodicity, ¥y (2, t,2) = 2N, (2, t, z) for all values
of n € Z. Introduce the sequence (v, (z,t)),ez by formula

Yn (2, 1) Ynar(x + 1, 1)

10.18 Upl2,T) = ,

H0.15) ) = @+ L8 o @0

see (4.3).

Corollary 10.7. For any fized t, the functions (v,(x,t))nez and (Vn(x,t, 2))nez satisfy re-
lations (4.2). O

Proof of Theorem 10.6. Since the tuple (W, W3, ..., Wy, W7) is also an mKdV tuple, it is
enough to prove (10.16) for i = N only.

By Theorem 10.4 the pair Wy _;, Wy has the following form. Let S = {sp < s1 < ...}
be the order subset of Wy. Let A = {a; < --- < ay} be the leading term of S. Choose one
element a € A.

Let S be of depth n. Let {v; = ZZ}SJ_ v;i2' }i=0 be a special basis of W of depth n. Let
w=y. w; 2" be the element of the basis with ordw = a. Then Wy _; is the space with basis
{z'""Nw} U {zv;};50. This basis of Wy_; is a basis of depth n + 1.

The tau and Baker-Akhieser functions of Wy are defined in terms of the basis {v;};>¢ of
depth n by polynomials f;,(z,t), j =0,...,n, see formula (10.4).

The tau and Baker-Akhieser functions of Wy_; are defined in terms of its basis {z! "V w}U
{zv;}j>0 of depth n + 1 by the same polynomials f;,(x,t), j =0,...,n, and one additional

polynomial f,;1(z,t) corresponding to the basis element 2=V,

fopi(z,t) = Z WNn—iXi(T,1).

Now the functions mw, ,, Twy_,, Ywy_1» Ywy_, satisfy (10.16) for i = N by Theorem 7.4. [
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10.7. Generation of new mKdV tuples of subspaces. Let W = (Wy,... ., Wy) €
Grkqy. By Theorem 10.5, the tuple W is determined by a flag

MWy =VocVicVaC - C Vo1 C Wy.

The quotient V5/Vj is two-dimensional. Any line Vi [V in V,/Vi determines a flag 2N Wy =
Vo CViCVaC - C Vy_g C Wy, which in its turn determines an mKdV tuple W1 =
(Wi, W, ..., Wy) with Wy = 2'=VV;. Thus we get a family of mKdV tuples of subspaces
parameterized by points of the projective line P(V2/V;). The new tuples are parametrized
by points of the affine line A = P(Vy/Vp) — {Vi/Vo}. We get a map X 1 A — Groxar
which sends a € A to the corresponding mKdV tuple W (a) = (Wy(a), Ws, ..., Wy). This
map will be called the generation of mKdV tuples from the tuple W in the first direction.

Similarly, for any i = 2,..., N, we construct a map X® : A — Gr,xqy, where A =
P(Vis1/Vie1) — {Vi/Vi_1} which sends a € A to the corresponding mKdV tuple W@ (a) =
(Wi,...,Wi(a),...,Wy). This map will be called the generation of mKdV tuples of subspaces
from the tuple W in the i-th direction.

We say that the generation in the i-th direction is degree increasing if for any a € A, we
have deg, Tyya)(q (7,t) > deg, Tw (7, 1).

The tau-function 7y, ) depends on a linearly in the following sense. Let {v;}i>1 be a
basis of V;_1. Let vy € V; be such that {v;};>¢ is a basis of V;. Let 9y € V;4; be such
that {0, v, v1, Vg, ...} is a basis of V; ;. Then the points of A = P(V;41/Vi_1) — {V;/Vi_1}
are parametrized by complex numbers ¢. A number ¢ corresponds to the line generated
by the subspace f/Z(c) with basis {0y + cvg,v1,v2...}. This ¢ is an affine coordinate on A.
Calculating the tau-function of the subspace Wi(c) = 2"NV;(c) with respect to the basis
{27N(0g + cvg), 2Ny, 277Ny ..} we get the formula

Theorem 10.8. For the generation in the i-th direction, the tau-functions of the subspaces

Wi(c), Wi, Wiy, Wi satisfy the equation
(10.20) /W(TWZ.(ZE, t); Ty, (2, 1)) = const 1w, , (x,1) Tw,y, (z + 1,1),
where const is a number independent of x,t.

Proof. The proof of this theorem is word by word the same as the proof of Theorems 6.10

and 7.10 in [VWr], see also the proof of Theorem 10.6. O
Define an infinite N-periodic sequence of polynomials (y,(z,t)),ez by the formula

(10.21) Yn(z,t) =1 (2, ).

Corollary 10.9. For any mKdV tuple W = (W1,...,Wy) and any fized t, the sequence

(Yn(z,t))nez of polynomials in x is fertile. O

Remark. Theorem 10.8 says that the generation of mKdV tuples in the i-th direction from
the tuple W corresponds to the generation of tuples of polynomials in the i-th direction
from the tuple (mw,(z,t), ..., Twy (z,t)), where the latter generation procedure is described
in Section 3.2. In other words, the two generation procedure and the functor, which assigns
to a point of Gro(H) its tau-function, commute.
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10.8. Transitivity of the generation procedure.

Theorem 10.10 ([VWr]). Any mKdV tuple W € Gr,,kay can be obtained from the mKdV
tuple W° = (H,., ..., H.) by a sequence of degree increasing generations.

Combining this theorem and Theorem 3.4 we obtain the following corollary.

Corollary 10.11. If a tuple (y1(x),...,yn(x)) represents a solution of the Bethe ansatz
equations (2.1), then there exists an mKdV tuple of subspaces (W1, ..., Wy) such that

(10.22) (yi(z),...,yn(x)) = (7w, (2,0), ..., 7wy (2,0)).

In particular, the tuple (y1(x), ..., yn(z)) can included into the family (tw, (z,t), ..., Twy (2, 1))
of tuples depending on t, and then extended to the sequences of functions (v,(x,t))nez
and (Vp(x,t, 2))nez, as explained in Corollary 10.7, and those sequences (v, (x,t))nez and
(Un(x,t, 2))nez give a solution of the generating linear problem equation (4.2) depending on
t as stated in Corollary 10.7.

10.9. Commuting flows on Gry(H). For a subspace W € Gry(H), the subspace

(10.23) W(t) = X' )y
is a well-defined subspace in Gro(H). Given W, the space W (t) depends only on finitely
many of tq,ts,.... This construction gives us a family of commuting flows on Gro(H) with

times tq,t9,.... We will call them the discrete mKdV flows.

The discrete mKdV flows on Grg(H) induce a family of commuting flows on the space
of N-tuples (7w, (2,0),...,ywy(z,0)), representing solutions of the Bethe ansatz equations
(2.1). The construction goes as follows.

Let (Wy,...,Wx) € Gro(H). Let (mw,(z,t),...,ywy(x,t)) be the collection of tau-
functions assigned to (Wi,..., Wy) in Section 10.4. The collection of polynomials (7, (x,0),
ooy Twy (2,0)) in  will be called the tuple of reduced tau-functions of (Wi, ..., Wy). When
the tuple (W1y,...,Wy) becomes dependent on ¢ we obtain a family of tuples of reduced
tau-functions (7, ) (2,0), ..., 7wy @ (2,0)). Thus we obtain a family of commuting flows on
the space of tuples of reduced tau-functions, which will also be called the discrete mKdV
flows.

Lemma 10.12. For any (Wi,...,Wy) € Gro(H) we have
(10.24) (Tw, ) (2,0), ..., Twy @) (2,0)) = (Twy (2, 1), ..., Ty (2, 1))
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