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Abstract

For the standard symplectic forms on Jacobi and CMV matrices, we compute Poisson brackets of OPRL
and OPUC, and relate these to other basic Poisson brackets and to Jacobians of basic changes of variable.
© 2007 Elsevier Inc. All rights reserved.
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1. Introduction

It has been known since the discoveries of Flaschka [15] and Moser [37] concerning the finite
Toda lattice as a completely integrable system that finite Jacobi matrices of fixed trace support a
natural symplectic form. Explicitly, if

b1 a

ay by a»
=7 (1.1)

an-1 by
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on the manifold where a; > 0 and

S by =c (1.2)

j=1

the nonzero Poisson brackets of the a’s and b’s are
{bk, ax} = — ax, k=1,....,N—1, (1.3)
{bk, ak—1} = § ak—1, k=2,...,N. (1.4)

For the basic definitions of symplectic manifolds and Poisson brackets, see Deift [9].

The nonzero Poisson brackets occur for neighboring elements in J. As one would guess, there
are differing conventions, so that sometimes the % in (1.3) and (1.4) are % and sometimes one
takes {, } to be the negative of our choice.

It is easy to check that Z;‘V=1 bj commutes with all a’s and b’s as is necessary for this to
define a bracket on the manifold where (1.2) holds. It is also easy to see that the form defined by
(1.3)/(1.4) is nondegenerate and closed so there is an underlying symplectic form; see the end of
Section 3.

If one takes

N N-1
H=2Tr(J?)=2) bi+4) a; (1.5)
j=1 j=1

then the Hamiltonian flow,
by = {H, b} = 2(a} — ai_)). (1.6)
ar = {H, ar} = ax(br+1 — br) (1.7)
is the Toda flow in Flaschka form [15]. It is completely integrable; indeed, (see (1.11))
{Tr(J"), Tr(J™)} =0 (1.8)

for all n, m.
If dp is the spectral measure for J and (1,0, ..., 0)’, then

N
dp = ijsxj. (1.9)
j=1
The {p ]'}?’:1 and {x j},lcvzl are not independent; indeed, by (1.2),

N N
doxi=c Y =1 (1.10)
j=1 j=I

Fundamental to developments are the following Poisson brackets:

j, =0 {xj, o} = 5[8kp; — pjpil- (1.11)
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The analog of {x;, x,} = O for periodic Toda chains is due to Flaschka [15] and (1.11)
appeared (implicitly) first in Moser [37].

Our original motivation was to understand the analog of this for CMV matrices. Along the
way, we realized that Poisson brackets of orthogonal polynomials were not previously studied,
even in the Jacobi case, so we decided to discuss both cases.

We also felt that the centrality of (1.11), which is partly known to experts, was not always
so clear, so we also decided to say something about that. Indeed, one of our initial goals was
to prove the analog of {x;, x;} = O for the periodic case of OPUC whose previous proofs [47
(Section 11.11),39,40] were involved. Hence one application of (1.11) we discuss is going from
(1.11) to the periodic case.

Since Z?]:l x; and Zj»v:l pj are constant, {x;, ox} must sum to zero over j or k, as can be
checked in (1.11) since } ;_; p; = 1.

We note one curiosity of (1.11), namely, {x;, ox} is symmetric in j and k. We will eventually
also find

PiPK X PjPkPm
Xj — Xk Z — Xm

+ Z PjPkPm (1.12)

{0j, pr} =
=k Xk — Xm

X
m#j ]

but will make no use of this complicated formula here. It is needed if one wants to find angle
variables for the Toda flows (see [32,18]).

Simultaneous to our work, Gekhtman—Nenciu [18] were studying Poisson brackets of
Carathéodory functions, which we will see is closely related to our work. Indeed, a key to our
progress was learning of this work and the earlier paper of Faybusovich—Gekhtman [14]. We also
mention not unrelated earlier papers of Kako—Mugibayashi [29,30] and Kulish [35]. During the
refereeing of this paper, we learned of a preprint of Tsiganov [53], clearly independent of ours,
that also computes Poisson brackets of transfer matrices which include some of our OP Poisson
brackets.

While we focus on a new approach to Poisson brackets, we would emphasize to the reader
that there are long-standing powerful algebraic methods (e.g., [33]) with recent developments
especially relevant to our work [22,36].

We now turn to methods using orthogonal polynomials on the real line (OPRL) and unit circle
(OPUC); for background, recursion relations, etc., see [17,52,6,46,47]. For quick introductions,
see Section 1.2 of [46] for OPRL and [45] for OPUC.

For the monic OPRL, P, (x), our basic result is that forn =1,2,..., N,
{Py(x), Pa(W)} ={Pu1(x), P,_1(y)} =0 (1.13)

P,(x)P,— —P,(y)P,—
2{Pn<x),Pn_1<y)}=[ &2 l(y;_y ) ‘(x)}—Pn_m)Pn_l(y). (1.14)

Notice the occurrence of the Bezoutian (see [23]) of P, and P,_1 in the first term on the right
of (1.14). (1.13) and (1.14) will follow by a direct induction in #.

There is a symmetry between P,, P,_1 and P,, O, (where Q, is the second kind polynomial
(of degree n — 1) for P,), for Py is a determinant of z — J and Py_; (resp. Qy) are the
determinants obtained by removing the last and rightmost row and column (resp. first and
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leftmost row and column). This will immediately lead to

{Pu(x), Pa(y)} = {Qn(x), Qn(y)} =0, (1.15)

2Pu(x), Qu(¥) = — [P”(x)Q"(y; - f”(y ) Q”(x)} + 0n(0)Qu (). (1.16)
The sign changes because inverting order changes the sign of { , }. All these calculations appear
in Section 2. In [14], several different Poisson brackets on polynomials are considered, including
one that is essentially equivalent to (1.16).

In Section 3, we derive {x;, x¢} = 0 from {P, (x), P,(y)} = 0, {x;, px} from { P, (x), O, ()}
and {pj, pr} from {Qy (x), @n(¥)} = 0.

Looked at carefully, if we argued directly for P, Q by induction, we, in essence, use

coefficient stripping to relate Py, Qy for {aj}?/:_ll U {b./}j.vz1 to Py_1, On— for {a./}j.v:}1 U

{b j}gvz_zl. The analog for OPUC is a new coefficient stripping relation of first and second kind
paraorthogonal polynomials, which is new. We present this in Section 4, denoting these first and
second kind OPUC by Py and Qy.

In Section 5, we use the natural symplectic form for OPUC: in terms of Verblunsky
coefficients,

{aj, ak} =0, laj. &) = —ip7Sjx. (1.17)
This was introduced by Nenciu—Simon [42]. We will find
(Pa(@). Paw)} = 0 = {0, (2). Qu(w))}, (1.18)
(Pa(2). Qu(w)) = —% [(Pn<z)Qn<w> — Pa(w) Q4 (2)) (j i Z)
— 00 (1) On(w) + Pn(z)Pn(w)] (1.19)

using induction and the coefficient stripping of Section 4. P,,, Q, will depend on a parameter S.
{o j};f;% - {—«a j}ﬁ;g which preserves OPUC Poisson brackets and 8 — —g interchanges P,
and Q,, so the right side of (1.20) has to be antisymmetric under interchange of P, and Q,, as it
is.

In Section 6, we derive the analogs of (1.11). In (1.11), the x’s and p’s are global variables
fixed by x; < x3 < ---. For OPUC, the eigenvalues are only locally well defined, namely,

N
dp =" s, (1.20)
j=1

where
zj = e, (1.21)
The analogs of (1.10) are

N N
>0 =c > uj=1 (1.22)
j=1 j=1

and of (1.11),
0,60 =0, (6. 1) = ijdjn — Ltk (123)
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The analog of {6, 6x} = 0 for the periodic case appeared first in [42], and {0}, 6k} = 0O is
from [39,40]. The formula for {6}, u} is due to Killip-Nenciu [32].

In Sections 7-11, we discuss three applications of the fundamental relations (1.11) and (1.23):
to computations of Jacobians of the maps (a, b) — (x, p) and («) — (9, ), to the exact solution
of the flows generated by G (x) or G(0), and to the periodic case. In Sections 9 and 10, we discuss
the differential equations induced on the monic OPRL and OPUC. Sections 12 and 13 compute
more Poisson brackets for OPRL and OPUC, respectively.

2. Poisson brackets of first and second kind OPRL

Our goal in this section is to prove (1.13) through (1.16). We note that since decreasing N

to N — 1 does not change the Poisson brackets for {ak},ivz_f, {b j}évz_]1 nor the {Pj}jyz_ll, we can

suppose n = N in proving (1.13)—(1.16) but then increase N in the induction step.

Proposition 2.1. (1.13) and (1.14) holds for n = 1.

Proof. For N = 1, by = ¢, Pp(x) = 1, P;(x) = x — ¢, and all Poisson brackets are zero. Thus,
we need only show the RHS of (1.14) is zero, that is,

x-—0)-0O—-0o

1=0
X =Yy
which is obvious. [
Lemma 2.2.
{ag, Py(w)} = —% a2 Py_y(w). @2.1)
Proof. Since
Pi1(x) = (x = bj1) Pj(x) = a3 Pj1 (x) 2.2)

we have inductively that P; is a function of {bg}é;] U {ag}é;l as also follows from (2.8). Thus,
we have {a,%, P,_1(w)} = {a,%, P,_>(w)} = 0so0, using (2.2) for j + 1 = n,
{ay, Pu(w)}={an, —bn} Po_1(w)
=—talP,(w). O

Theorem 2.3. (1.13) and (1.14) hold for all n.

Proof. Proposition 2.1 is the result for n = 1. So, by induction, we can suppose (1.13) and
(1.14) for j < n and need only prove it for n + 1. By (2.2) for j = n and the facts
that {P,—1(x), P,—1(y)} = {Py(x), P,(y)} = 0 and P, independent of a,, a,+1 and P,_;
independent of b, and b, 1, only the cross terms enter and

~(Pug1 (%), Pus 1D} = {(x = by 1) Pa(x), a2 Pu1 ()} — (x <> y)

where (x <> y) is like the first term but x and y are reversed.
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This is a sum of three terms: ¢, t», t3 where
261 =2(x = byt 1)y (Pa(x), P10} = (¥ © )
[(Pn(x) — Po1(y) = Pa(y) Pr—1(x))
X =y
by the induction hypothesis and the symmetry of { P,(y), P,—1(y)} under x <> y. Next,
20, =2{x Py(x), 4z} Pa-1() = (x < y)

=ay(x — Y) Pao1(x) P_1(y) (2.4)
by Lemma 2.2. Finally,
23 =—2{bps1., 4y} (Pa(x) Pa1(y) — (x — ¥))
=—a; (Py(X) Pa—1(y) — Pa(y) Pa1(x)). (2.5)

There is a fourth term involving {b,+1, P,—1(y)}, but this is zero.

Clearly, t; + 1, + 3 = 0 since (2.5) cancels the first term in (2.3), and (2.4) the second term.
This proves that { P,4+1(x), Py+1(y)} = 0.

Since {P,(x), P,(y)} = 0 and {b,,+1, P,(¥)} = 0 (since P,(y) only depends on {aj}'};(l)),
(2.2) implies

{Pai1(x), Pa(0)}={—a2Py_1(x), P,(y)}
=—a2{Pu_1(x), Pa(y)} — Pu1(0){az, Pu()}. (2.6)

The first term is evaluated by induction and the second by Lemma 2.2. The Lemma 2.2 term is
+%a,%Pn_1 (x) P,—1(y) which cancels one term in { P,—1(x), P,(y)}. Thus

Py(y)Py—1(x) — Pn(x)Pn—l(y)j|

=(x — y)a;

— Pu1(x) Py (y)} (2.3)

2{Py+1(x), Pn(y)}zar% |:

y—x
_ [_ P (Ppg1(x) = (x = bpgr ) Pa(x)) — (x < y)}
= T x
_ @ur 1P (y) = Pu1 ) Pu(x))

— Py(x) Py (y) 2.7
xr=Yy

proving the required formula for n + 1. In the above, (2.7) comes from (2.2). [

The monic second kind polynomials, Q,, can be defined as follows: We note that if
J(by,...,by;ay, ..., a,—1)is the matrix (1.1) with N = n, then

P,(x) =det(x — J(by,...,by;ay,...,a,—-1)) 2.8)

as is well known. Q,, is then defined by removing the top row and left column, that is,

On(x) =det(x — J(b2,...,by; a2, ..., a1-1)). (2.9)
Notice that J (b1, ..., by; a1, ...,ay—1) and J(by, by—1, ..., b1; ay—1, ..., a1) are unitarily
equivalent under the unitary US; = 6,41-j, j = 1,...,n. This shows making the a,b

dependence explicit (we include redundant variables; Q,, is independent of b; and aj):

Py(x;by,....byyar,...,an—1) = Pu(x; by, ..., D15 001, ..., a1),
On(x;b1,....bps5a1,...,a,1) = Py_1(x; by, ...D15a0-1, ..., a1).
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Taking into account that reversing order changes the signs in (1.14) and (1.16), we see that {, }
changes sign, that is, (1.14) implies (1.16), and we have

Theorem 2.4. (1.15) and (1.16) hold for all n.

Instead of using induction from P,, P, to P,+1, P, and the above reversal argument, we
can directly use induction from P,, Q, to P11, Q,41 using

Qn+1(~x;bla"‘7bn+1;a17"‘7al‘l) = Pn(x;b27-~"bn+];a27--"an) (2‘10)
and
Pn+1(x;bl7"‘7bn+1;a17"‘7al‘l)
= —b)Pu(x; b2, bysts G2 e Gy) — aF0n (X5 B2y Bagr oy - )
@2.11)

that is, coefficient stripping.
3. Fundamental Poisson brackets for OPRL

Our goal in this section is to prove (1.12) and, most importantly, (1.11). In the calculations
below, we will compute Poisson brackets of functions of a,b and free parameter(s), x
(e.g., P,(x)) and then set x to a value that is a function, %, of a, b. The order of operations
is important, that is, {-, -} first, only then evaluation. We will denote this by { f, g}|x=n-

Proposition 3.1.

{Pa(x), PeOD ez yme = (g ) [ [ j = x0) [ J ok = x0). (€8]
£ U4k

In particular,

{(Pu(x), Pi(} =04 {x;, x4} =0 forall j, k. 3.2)

Proof. Since P is monic and its zeros are simple and (2.8) holds,

Po(x) = J(x = x). (3.3)
j
Thus, by Leibnitz’s rule,
(Pax), Pa} =Y 1, xg} [ [ = x0) [T = x0) (3.4)
pq tEp t#q

Setting x = x;, y = xy, all terms with p # j or g # k vanish and we obtain (3.1). (3.1) trivially
implies = in (3.2) and (3.4) implies <= in (3.2). O

Proposition 3.2. We have that

0.() =) pj [ [x = x0). (3.5)

=1k



10 M.J. Cantero, B. Simon / Journal of Approximation Theory 158 (2009) 3—48

Proof. The m-function is defined by

ma() =3 L (3.6)

= Xj—2Z
which is just
mu(2) = (81, (J(br.....bpsar, ... ap—1) —2)7'81) 3.7
which, by Cramer’s rule and (2.8)/(2.9), implies

On(2)
Pu(2)

my(z) = — (3.8)

Thus, by (3.3),

0n(2) =—myu(2) P, (2)
Z PjU k& — Xk)) (Hk(Z — Xk))

(z —xj)
whichis (3.5). O
Proposition 3.3.

{Pa(x). QuO s y=xe = —{xj. o} [ [ = x0) [ [ = xo). (3.9)
t#£j U#k

This implies that

(1.16) & {x;, pi} = 5 [8jk0; — pjpil- (3.10)

Proof. Since we have proven that {x;, x;} = 0, (3.3) and (3.5) imply that
(Pa(x), Q)Y ==Y {xp o) [[x =20 [Jv = x0) 3.11)
Pq l#p t#q
which immediately implies (3.9).
In (1.16), we have, by (3.5), that
0n () Qn(Wlx=rj, y=re = 1o} [ [Crj = x0) [ ok — x0). (3.12)
U#]) 0#k

The Bezoutian term in (1.16) is 0 if j # k, but is slightly subtle if j = k because then the formal
expression is 0/0. We thus take limits since, of course, { P, (x), Q,(y)}, as a polynomial in x and
y, is continuous. Since P, (xx) = 0, for x # xi,

Py(x) Qn(xx) — Py (x) Qn(x)
(x — xp) (x —xp) | . (3.13)
P = [0 | [l -0
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Thus
2
lim LHS of (3.13) = py |:l_[(xk - xg)j| 5. (3.14)
hxp 14k

Thus (1.16) implies the right side of (3.10). By (3.11), the right side of (3.10) implies (1.16).

Remark. The symmetry of {x;, ox} under j <> k is equivalent to the symmetry of the right side
of (1.16) under x < y.

Proposition 3.4. Let j # k. Then

Pilxm, ok} + pmix;, ox} Piclxm, 0} + pmixk, pj}
(oj, pey =7~ D (3.15)
] Xj— Xm mk Xk — Xm
_ PjPk Z Pj Pk Pm i ,0j,0k,0m' (3.16)
Xj T Xk TG X T Xm = Xk~ X

Proof. (3.15) comes from {Q, (x), Q,(y)} = 0. Explicitly,

{On(x), On ()’)}x=x_/, y=x
[T G —xo) [T G — xo)
(k

(£

= {p;, o} — RHS of (3.15)

by a straightforward but tedious calculation. (3.16) then follows by using (1.11) for {x,, p;}. O

Remark. There is a sense in which (1.11) implies (1.12) since (1.11) implies { P, (x), P,(y)} =0
which means {Q,(x), O, (¥)} = 0 (since Q, is a P, for suitable Jacobi parameters), and this
yields (3.15).

Finally, we want to translate the basic Poisson brackets relations (1.14)/(1.15) and (1.11) into
assertions about the two-form which defines the symplectic structure underlying the Poisson
brackets. Recall a symplectic structure is defined by a two-form, w, that is, an antisymmetric
functional on tangent vectors with the requirement that w is closed (which is equivalent to the
Jacobi identity for the Poisson bracket; see, e.g., [9]) and which is nondegenerate; that is, for
all tangent vectors v # 0 at p € M, there is v at p so w(v, V) # 0. Nondegeneracy implies
d = dim(M) is even.

Given such a two-form and function, f, the Hamiltonian vector field H s is defined by

w(Hyf, v) = (df, v) (3.17)

for all tangent vectors v. Here df is the one-form Z?: 1 %dxi as usual, and (-, -) is the linear
algebra pairing of vectors and their duals.
The Poisson bracket associated to w is then

{f. g} =Hs(g). (3.18)
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Proposition 3.5. Let M be a symplectic manifold of dimension d = 2£ and suppose there is a
local coordinate system {xj}§=1’ {yj}f.:l, so that

¢ ¢
=Y Wjdx ndyj+ Y Uijdxi Adx; (3.19)
i,j=1 i,j=I
(i.e., no dy; A dyj terms) with U antisymmetric. Then

(i) Nondegeneracy of w is equivalent to invertibility of the £ x £ matrix (W;;)1<;, j<e. We will
denote its inverse by (W_l)ij.

(i)

' =0 det(W)dx; Adyy Adxy A ... Adyg. (3.20)
(iii)

{xi, xj} =0. (3.21)
(iv)

{xi. v} = Wi (3.22)

Moreover, {y;, y;j} = 0 foralli, j if and only if U = 0.
Conversely, if a symplectic manifold has a Poisson bracket obeying (3.21) and (3.22), then w
has the form (3.19).

Remarks. (1) In (3.20), o’ means the ¢-fold wedge product w A ... A @
(2) W and U can be functions of x, y.
(3) These calculations do not use dw = 0 (or, equivalently, the Jacobi identity).

Proof. Write

N Z <rk 3i 3;)

k=1

If?;ﬁOpick&:W tand § = Yy Sz I 7 = 0,7 # 0, and with § = W~

can take v = Zk 1 Sk5e 0 . Thus, invertibility implies nondegeneracy. If W is not invertible, then
det(W) = 0 and the calculatlon of (ii) shows w is degenerate.

(ii) is an easy calculation: using the distributive law to expand w*, any term with a dx; A dx |
term has at least £ + 1 dx’s, and so is zero by antisymmetry. The only products of £dx; Ady; that
are nonzero are of the form [dxy 1) A dys 1)l A ... A [dxzg) A dys )] with 7, o permutations,
and this is (—1)"”71dx1 Adyy A ... Adyg. The sum over o for fixed 7 yields det(W) and then
the sum over 7 gives £!.

(iii), (iv). We begin by noting that if {¢ j}ii | is any coordinate system, if 2 is a 2¢ x 2¢
antisymmetric real matrix, and

20
w= Z Qidej A di (3.23)
jk=1
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is a symplectic form, then for

[
0
H, — o — (3.24)
o ,; Ik
we have
8 Z
w <H§j’ _> =d8jk = Z Omiktm = &kj
%k m=1
or (since 2k = —km)
o =[5l = —(27 "y (3.25)
so that
{¢js &t = He; (&) = —(27 . (3.26)
For our case if £ = (xq, ..., x¢, 1, ..., Y¢), {2 has the £ x £ block form

0= (3.27)
for which
0 —w,!
0= (3.28)

w-! ‘ w-luw, !

so (3.21) and (3.22) follow from (3.26).

For {y;, y;} = 0if and only if U = 0, we note {y;, y;} = 0 if and only if w-luw=! =0by
(3.18).

For the converse, we note that (3.21) and (3.22) plus antisymmetry imply 27! has the form
(3.28) for some U, and then (3.23) implies (3.19). [

From this proposition, we can find the basic symplectic two-form in both (a, b) and (i, x)
coordinates:

Theorem 3.6. The symplectic form defined by (1.3) / (1.4) has the form:
4 > a;'dag ndiy. (3.29)
1<e<k<N—1
Remark. (1.3)/(1.5) only define a two-form. That it is symplectic (i.e., dw = 0) follows from
(3.29).
Proof. Since (1.3)/(1.4) say

{a, bi} = —{a, bi+1} = § ax,
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Proposition 3.5 (which, as we noted, does not use that the Poisson bracket obeys the Jacobi

identity) says that (recall that by, ..., by—_1; ay, ..., any—1 are a set of coordinates)
N—1
=Y Wijda; ndb, (3.30)
ij=1

where (W~!)! has the form

%al —;llal 0o ...
0 1ag —Lla ... =D1-N), (3.31)

01 0
where D is the diagonal matrix 41'1 aybre and N = <0 0 1

) is the standard rank N — 2 nilpotent

on R¥N—1, Thus

W=[(DUA—-N)"T=D"A+N + N+ 4N (3.32)
47" 0 0
-1 4 -1
_ 4a]_1 4612_1 0_1 (3.33)
da;” 4a,  4ay ...
s0 (3.30)is (3.29). O
Theorem 3.7. The symplectic form defined by (1.3) / (1.4) has the form:
N
2 dxjAp;tdpj+ ) Uijdxi Adx;j (3.34)
j=1 i
for some U.

Remarks. (1) By ij=1 xj =cand Z?’: 1 »j = 1, the x’s and p’s are not independent, but they
still define functions.
(2) One could compute U from (1.12).

Proof. Definefork=1,...,N — 1,

ye = log [ﬁ} . (3.35)
PN

Thenfor j=1,...,N —1,
{xjo ) =38k (3.36)
since, by (1.11),

{x]‘, Yk}z{x], logpk} - {xjv logpl‘l}
=(38jk = p) = (=p)).
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{x j} = ] , {y j} are local (indeed, global) coordinates since Z;f:l pj = 1 lets us invert
(3.39),
0; = (3.37)
’ [1+ Zz ] Loy
1
PN = ——v7 (3.38)
[1+ Y0 e
so {x;, xx} = 0 and (3.26) plus Proposition 3.5 imply
N-1
=2 dxjndyj+ Y Ujdx; Adx; (3.39)
j=1 i

(3.34) follows if we note that
dyj = p;'dpj—py' dpn

and

=z

—1
dx./ VAN d,ON = —dxy A d,ON
1

~.
Il

since Z;v:l dxj=0. O
4. Coefficient stripping for paraorthogonal polynomials

Following [46,47], we use @y and W, for the first and second kind orthogonal polynomials.
Paraorthogonal polynomials are defined [25] by

Py (z; {Ot/} o B) =2PN_1(2) — B} _ (2). 4.1

where € dID. Second kind paraorthogonal polynomials are defined by

On(z; {a,} o B =2¥Nn1(2) + BV, (2), 4.2)

where W are the second kind polynomials. These polynomials have been extensively studied
recently [4,5,8,20,50,56] and, in particular, the second kind polynomials are introduced in [50,
56]. The symbols P and Q are new but quite natural. These are relevant for the following reason:

Proposition 4.1. Let

N
du =Y ujs; 4.3)
j=1

be a pure point probability measure on 0D with each j1j > 0. Let &g, &1, ..., ®y be the monic
OPUC where, in particular,

N
On(z) = H(Z —Zj). (4.4)
j:
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Then the recursion relations define parameters {« j}j'v:_oz and ay_1 = B € 0D where

N
B = (D! H (4.5)
Here
Sy (z,dp) = Py(z; {a,} ﬂ) (4.6)
Moreover,

0
FGz, du)_/e. Hd 1(2)

_Z z, +z @7
QN(Z {Ot]} ,3)
= (4.8)
Py (z; {05]} 0 :3)
In particular,
On@) = ZM,(ZJrz,)H(z—Zz) (4.9)

L£j

Remarks. (1) Parts of this proof are close to results of Jones et al. [25] as presented in Theorem
2.2.12 of [46].

(2) (4.9) is, of course, the analog of (3.5).

(3) It is known that Im F (¢'?) is strictly monotone and pure imaginary between poles, so there
is a single zero between poles. Thus, (4.8) shows the zeros of P, and Q,, interlace, a result of [50,
56] obtained by other means.

Proof. If du has the form (4.3), then L?*(3D, d w) is N-dimensional, so {®; }1/\12—01 span the whole

space so @y (¢'?) = 0 for dyu a.e. 0. It follows that ® y must obey (we use Py for later purposes,
even though we have not yet proven that ® is a Py)

N
Pv@ =[]G@-z). (4.10)
o]
In particular, ay—1 = —Pn(0) is given by (4.5) and so is a B € 9. Szegd recursion thus

says (4.1) holds.
Using * for degree N -polynomials, (4.1)/(4.2) imply
Py =—BPy, Oy =BOn (4.11)
SO

_Ov _ 9y (4.12)
Py P;'\}



M.J. Cantero, B. Simon / Journal of Approximation Theory 158 (2009) 3—48 17

and (4.8) is just (3.2.19) of [46] (this is proven for («g, ...,an—1,0,0...) with |ey_1| < 1, but
by taking ay_1 — 9D, one gets F = Q%;/Py). (4.7), (4.8) and (4.10) imply (4.9). [

Since we are about to consider changes in N, we shift notation from N to n. Since P,, O,
are defined via a boundary condition on «;,_1, if we want to prove something inductively, we
need to “strip from the front,” that is, remove . In [46,47] we called this coefficient stripping.
For OPUC, this involves the formula for ®,(z; {ozj}”fl) and @7 (z; {aj}”fl) in terms of o and

D,_1(z; {a J+1} ) and <I>n 1z o j+1} _0) Quite remarkably (and conveniently for use in
Sections 5 and 6) coefﬁ(nent stripping for P,, O, involves another P, Q pair even though P, Q
are (&, W) mixed! It turns out simpler to state things in terms of

Pn n
Cutes a2, ) = 202 (4.13)
Su(z; {125, B) = _TQ) (4.14)

which we name analogously to cosh and sinh.

Theorem 4.2. Let 8 € 0D be fixed and {aj};f; e D", Let C,, denote C,(z; {ozj}] o> B), and
similarly for S,. Define C,,_1 by

Cp—1 = Cyu1(z; {aj-l-l}] 07,3) (4.15)
(with oy removed), and similarly for S,_1. Then

Cn(z) = 2(Cp—1(2) — @028n—-1(2)), (4.16)

Sn(z) = —apCy—1(2) + Su—-1(2). 4.17)

Proof. As usual, let

A, 7) = (_Z _5‘) (4.18)

az 1

so with 64 = (é) eC?s_ = ((1)) € C?, Szeg® recursion says

(iiﬁ 1) = Aap—2,2) ... Ao, 2) (4 +6-) 4.19)

n—1

( w\p"*l ) = Aen—2.2) ... Alarg, )B4 — 8-). (4.20)
n—1

Let B(B) = (8 _Oﬂ> and conclude

Pp = (84 +6-), (B(B)An—2(an—2,2) ... Alap, 2)) (64 +5-)). (4.21)

Q,, is similar with the rightmost (64 + §_) replaced by (6+ — §_). Thus, C,, S, correspond to
using 64+ and §_, and we have that

n 1
(g > = A(ag, 2) Ao, 2)" ... Alay—1, 2)' B(B)' <1> (4.22)
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which implies

Cy C,_
<&)=Ammﬁ<&J> (4.23)

which is (4.16)~(4.17). O

Remark. One might think the transposes in (4.22) should be adjoints, but the shift of §+ from
the right to the left side of the inner product introduces a complex conjugate.

While we would not need it, we note the induced formula for P, Q,:

Theorem 4.3. If P,(z) = Pu(z; {Olj}’};(Z)» B) and P,_1(z) = Py(z; {Otj+1}?;8, B), and similarly
for Qn: Q}’l—l! then

Pi=3G@—ao+1—0az)Pui+ %@ —a — 1 +ao2)Qn-1, (4.24)
On=3%G@+a +1+a)Qn1+3E+a —1—aoz)Pyi. (4.25)

Proof. This is immediate from (4.23), together with
Po\ (1 1)(Cu
On S\ -1 Sn
Co-1) _ (11 ( Py )
Snfl -2 1 —1 On-1

and a calculation of

% (i _}) A (g, 2) (i _}) O

The algebraic simplicity of the recursion of (Cy, S,) relative to (P,, Q,) is reminiscent of
Schur vs. Carathéodory functions (see Section 3.4 of [46]). This is not a coincidence. Note that
by (4.8)

Cn _ Pn"f‘ Qn _ 1 - [(_Qn)/Pn]

Si  Pi—Qn  1+[(—=0Qn)/Pul

_1=F 4.26
1+ F (320
SO
_lcn
ﬂmz—zs . 4.27)

Note that S, is a polynomial of degree n — 1 and C,, is a polynomial of degree n vanishing at
zero, so (4.27) is a ratio of polynomials of degree n — 1. —S,, and z~! C,, are thus essentially para-
versions of the Wall polynomials. Indeed, by the Pinter—Nevai formula [46, Theorem 3.2.10],

771Cu(2) = 2BF 5 (2) + BAL—2(2),
Su(z) = —zA%_,(2) — BBy—2(2).
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5. Poisson brackets of first and second kind OPUC

Our goal in this section is to prove (1.18) and (1.19). Once we translate to C, S, the induction
will be even simpler than in the OPRL because C,,—1, S,,—1 are only dependent on {a 11 }’]1.;(3) and
so have zero Poisson bracket with «g, so there are no analogs of terms like (2.1). Since we are
varying the index, we use n in place of N. We will begin by showing (1.18)/(1.19) is equivalent

to

{Ch(2), Ch(w)} = 0= {8,(2), Sp(w)}, (5.D
(Ca(2), Su(w)} = —i (C” (Z)wS”(u;)__wC"(w)ZS”(Z) ) : (5.2)

Proposition 5.1. (1.18) and the symmetry of {P,(z), On(w)} under z <> w implies (5.1) and

{Ch(@), Su(w)} = —3 {Pa(2), Qn(w)}. (5.3)
Similarly, (5.1) and the symmetry of {C,(z), Sy(w)} under z <> w implies (1.18) and (5.3).

Proof. Given the antisymmetry of the Poisson bracket, the symmetry of {P,(z), O, (w)} can be
written

{Pn(2), On(w)} +{0n(2), Ph(w)} =0
from which (1.18) implies (5.1), and conversely, (5.1) and the symmetry of {C,(z), S;(w)}
implies (1.18).
The antisymmetry plus (1.18) also shows
(Cn(@), Suw)} = 32{0n(2), Pa(w))
which is (5.3), and the converse is similar. [
Next, we do a calculation showing the equality of the left side of (5.2) and of (1.19) using
P,=C,+ S,and O, =C,, — Sy:

RHS of (1.19)

= —% [C i Z) [~2C(2) S (W) + 2 (W) Sy ()] + 2 (2) Sy (W) + 2C, (w) S, (z)}

—i H(Z * w) - 1} C(2) S (w) — {(“—w) 4 1} cn<w>sn(z)]
Z—w Z—w

_; [ZCn @wSp (w) —2C, (w)zSn (z)}

Z—w
= —2 [RHS of (5.2)] 5.4)
consistent with (5.1).

Thus, (1.18)/(1.19) is equivalent to (5.1)/(5.2), which we proceed to prove inductively, starting
with n = 1. We let G, (z, w) denote the right side of (5.2).

Proposition 5.2. We have that

Ci(z) =z, S1(z) = —B. (5.5)
Thus, G1(z, w) = 0 and (5.1), (5.2) hold forn = 1.
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Proof. Since

P =z—-B, Qi) =z+5. (5.6)

(5.5) is immediate, and thus,
= zw — wz
Gi(z,w)=1ip (—) =0.
zZ—w

Since Cy, §; are independent of {o;}, all Poisson brackets are zero and (5.1), (5.2) hold for
n=1 04O
Remark. It is an interesting exercise to prove

Z+w
Z—w

(P1(z) Q1(w) — P1(w) Q1(2)) — 010 Q1(w) + P1(2) Pr(w)

is 0 from (5.6), and explain why — Q Q appears with a minus sign.
Lemma 5.3. G, and G, are related by

Gn(z, w) = 203G n—1(z, W) — ip32Sn—1(2) Cp1 (). (5.7

Proof. By (4.16), (4.17), and the fact that

Bl (e, wy — L @8 = F)g@ 58

I—w

is zero if f = g:
Gu(z, w)=—iB(Cy, XS,)(z, w)
=—iB(XCp-1 — 00X Sy—1, =00 XCp—1 + XSp—1)
=—i[B(XCp—1, XSu1) + leo|* B(X Sy—1, XCp_1)]
=—ipgB(XCy_1, XSp1), (5.9)

where we use X f for the function

X)) =2f(2)

and (5.9) using antisymmetry of Bin f and g and 1 — lag|? = ,og.
Next, note
_f@gw) —wf(w)g(z)
N Z—w
_. <f(z)g(w) — f(w)g(z)) n (z—w) Fw)g(@)
z—w z—w

=zB(f. 8)(z, w) + g(2) f (w)

B(Xf, g)(z, w)

to conclude
—iB(XCp-1, XSp-1) = 2Gp-1(z, w) — iz8y-1(2) Cp—1(w) (5.10)
(5.9) and (5.10) imply (5.7). O
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Theorem 5.4. (5.1), (5.2) hold for all n. (1.18), (1.19) hold for all n.

Proof. As noted after Proposition 5.1 and (5.4), (1.18)/(1.19) is equivalent to (5.1)/(5.2). So, by
Proposition 5.2 and induction, we need only prove

(5.1)~(5.2) forn—1=> (5.1)=(5.2) forn. .11

By (4.16) and (4.17), {0, a0} = {ap, @p} = O the symmetry of G,,_1(z, w) in z <> w, and
the independence of S,,_, C,,—1 on «g, &9, we have

(5.1)=(5.2) for n — 1 = (5.1) for n.

(Notice how much simpler this is than the analog for OPRL!)
On the other hand, by (4.16) and (4.17),

{Cu(2), Sn(w)}=2z{Cp-1(2) — @0Sp-1(2), —2Cp—1(w) + Sy—1(w)}
=2p3Gn—1(z. w) + {o0, @0}2S5—1(2)Co—1 (w)
=2p3Gn—1(z. w) — iP5z Sn—1()C1(w) (5.12)
= Gi’l(zﬂ U))
(5.13)
(5.12) uses (1.17) and (5.13) follows from (5.7). We have thus proven (5.2) for n.

6. Fundamental Poisson brackets for OPUC

In this section, we will establish (1.23). Let {zj}’}=1 be the zeros of P,(z), 8; given by (1.21)
and p; by (1.20). Unlike the OPRL case where x; < --- < x, allowed global variables, these
are only defined locally, both because of the z’s not having a unique initial z; and because of 2w
ambiguities in 6;.

Throughout this section, we fix 8 € dID and consider the 2n — 2-dimensional manifold D!
of Verblunsky coefficients {« j}';;é and a1 = B. The associated finite CMV matrix C has

det(C) = (=1)"" 8. (6.1

The associated spectral measure given by (1.21) thus has

n
[Tz
j=1

-DH" ' (6.2)

or
>0 =arg(=1)""'p) (6.3)
j=1

and, of course,

Z“i =1 (6.4)
j=1

soas local coor(.iiflates. {0; }7;} U{'/JL j }?;} coordinatizes D" ~!. B never appears explicitly below—
this is not surprising since a rotation can move g to 1.
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As usual, one can replace Re o, Im ¢ by “independent” coordinates «, & with

doa =dRea) +id(Ima) doa =dRea) —id(Ima)

a1 d n 1 9 a1 a 1 9
d 2| 0Rea i dlma da¢ 2 [0Rea i dlma ]’
Thus, the Poisson bracket defined by (1.17) can be defined in general by

1 0 0 0 0
et =200} (2 o2 - 7L 28 ).,

j=1
We will denote

d*aj=d[Rea;) Ad(Ima;)

= % dOlj VAN d&j.

Proposition 6.1. For OPUC,

{Pa(@). PuW)Y o=z, w=z; = =262 40k 0} [ [k — 20 [ 5 — 20).
O£k 0+£]

In particular,

{6k, 0} =0.

Proof. Since P,(z) = [[;_,(z — z¢), we have

LHS of (6.10) = {z, z;} H(Zk — 2¢) H(Zj —2¢).
£k £

(6.10) follows if we note

{eiek , ei@j} — (i)Zeileiej {ek, 0]}
(1.18) then implies (6.11). O
Proposition 6.2. For OPUC,

{Pn(2), On(W)}Hz=z;, w=zx = —i{0;, ui}2z;2k H(Zj —Z¢) H(Zk —Z¢)

bk t#j
while
ll)m RHS of (1.19)|yy=z;
)
i
= — =2z mi8 ik (2 + 2) — 2222k i} H(Zj —z0) H(Zk —20).
2 .
e#£j ek
In particular,

{0, i} = wjdjx — 1k

(6.5)

(6.6)

6.7)

(6.8)

(6.9)

(6.10)

6.11)

(6.12)

(6.13)

(6.14)
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Proof. Given (4.9), setting z = z;, w = zx picks out the {z;, uy} term, that is,

LHS of (6.12) = {~z;. ju) []_[(zj - zz):| [zac [ ]G - Zz):| :

O£ O£k
where 2z; is (w + z¢)|w=z, . Since
{—zj, miy = —i zj{0;, i}

we obtain (6.12).
Setting w = zz in the right side of (1.19) gives (using P(zx) = 0, Q(zx) =
1k 2zi) [ Tooer (2 — 20))

i [P
RHS of (1.19)|y—z, = 5 {Z _(Zz)k

> wi(z + zk) — Q(z)uk} (2zx) l_[(Zk — 2¢).

0k

Since P(2)/(z — zx) = ]_[#k (z — z¢), the first term is zero as 7 — z; if j # k, and otherwise is
l_[@#j (zj — z¢). This yields (6.13). (6.13) plus (6.12) yields (6.14). [

From {Q(z), Q(w)} = 0, one can derive the formula for {y;, ur}. We do not provide details.

Finally, for this section, we compute the symplectic form, w, in da, and d0;, d 1 j coordinates.

The da coordinate is especially simple since in those coordinates, the Poisson bracket is a
product structure. By (1.17) and Reorj = %(aj +aj), Ima; = %i(aj —aj), we get

2
{Reaj, Imay} = ?]

so by the U = 0 case of Proposition 3.5 (and (6.9)):

Proposition 6.3. The symplectic form for OPUC with a,—1 = f € 0D fixed is

n—2 2
=Y SdRea;) Ad(ma;) (6.15)
j=0 Pj
n—2 i
=) — (dajnday). (6.16)
=0 Pj

The calculation for 6, u coordinates is essentially the same as for OPRL with x, p coordinates
since Z?Zl 6; is constant. Since the % in (1.11) is missing from (1.23), the 2 in (3.34) is absent
and we get:

Proposition 6.4. The symplectic form for OPUC in terms of {uj, 0} is

N
o= doj Aptdu;+ ) Ujido; Adby (6.17)
j=1 Jj.k

for some U.
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7. Application 1: Jacobians of coordinate changes

This is the first of three sections in which we present applications of the fundamental Poisson
brackets (1.11) for OPRL and (1.23) for OPUC. Those in this section and the next are not new,
but we include them here because the literature on these issues is not always so clear nor is it
always emphasized that all that is needed are the fundamental Poisson brackets.

Given two local coordinates xy, ..., x, and yi, ..., Y, their Jacobian | axl is defined by
0 0x;
Sl ‘det <ﬁ>' 71.1)
a(y) dyk

named because

00
a(y)

relates the local volume elements. Of course, differential forms are ideal for this, dx; =
> dy’ dyy means

d”x:‘

(7.2)

0x
dxi A ... ANdx, = det (8 ) dyi A ... ANdyg. (7.3)
Yk

Our goal here is to compute the two Jacobians | 3(“ ) | for OPRL and |%| for OPUC.
It appears that these were first found for OPRL by Dumitriu-Edelman [12], and motivated by
that, for OPUC by Killip—Nenciu [31]. Their argument was indirect and Killip—Nenciu asked
if there were not a direct calculation. This was provided by Forrester—Rains [16] using forms
and the continued fraction expansions of resolvents. Their argument is not unrelated to the one
below, but is lacking the connection to Poisson brackets and we feel is more involved. In [32],
Killip-Nenciu remark that Deift (unpublished) explained to them how to go from the symplectic
form for Jacobi parameters rewritten in terms of (x, p) to | FIES o, b) | and they then do the analogous
OPUC calculation. As they remark, this is buried at the end of a long paper, and the fact that only
the form of Poisson brackets is involved is obscure. We present this idea here to make the OPRL

argument explicit and to present the OPUC argument without a need for Lie algebra actions.

Theorem 7.1. On the 2n — 2-dimensional manifold of Jacobi parameters with Zivz 1 bj fixed,

use {aj, bj}ﬁ.v:_ll and {x;, ,oj};V:_l1 as coordinates. Then

‘ a.b)) [ G 1 al} : (7.4)

ox, p)| [T521 p)

If one considers the 2N — 1-dimensional manifold without Ziv: 1 bj fixed (equivalently, without
Z?le xj fixed), then (7.4) is still true, but where the Jacobian is from (a1, ...,an—1, b1, ..., byN)
to (x1,...,XN, P1, ..., PN—1) Father than from (ay, ...,an—1,b1,...,by_1) to (Xj, ..., XN—1,
Pjseeo ION—I)-
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Proof. Let w be the symmetric form on the 2N — 2-dimensional manifold determined by
(1.3)—(1.4). By (3.29), the (N — 1)-fold wedge product

N-1
oA Ao=4"N"T N =1 ]_[ aj_ldal Adby A ... Nday—_1 Adby_. (7.5)
j=1

By (3.34), noting all terms with at least one dxi A dx; must have a repeated x and so vanish,

WON...\N®
N
=2"I N =Dy N o o A dpr)
J=1 k#j
N
=2N71(N |:Z(1_[pk ):|dxl/\dpl/\.../\de_l/\de_l (7.6)
J=1 \k#j
N
=2N"I(n = 1) (]—[ or ) dxi Adpi A ... Adxy_1 Adpn—1. (7.7)
k=1

Here (7.6) is obtained from

deZ—Zde, d,ONZ—Zd,Oj

J#EN J#N
and (7.7) uses
N N N N
ST =11 Sr=TTa" 79)
j=1 k#j k=1 j=1 k=1

(7.4) is immediate from the equalities of the right side of (7.5) and (7.7).

To get the results for the 2N — 1-dimensional manifold, we note that for each fixed Z?’:l xj,
we have

RHS of (7.7) = RHS of (7.5). (7.9)

Since Z?’:l xXj = Z?]:l b;, we can wedge the right side of (7.5) with dby + - - - 4 dby and of
(7.7) by dx1 + - - - + dxy and so obtain the analog of (7.9) but with the extra variable. [J

Theorem 7.2. On the 2N — 2-dimensional manifold where ay_1 = B € 0D is fixed and
oj =uj+ i vj

(u,v €R), use {uj,v; }7:_02 and {0, | }jyz_ll as coordinates. Then

(N=1)
2O
l_[j 1M

‘ o, v) (7.10)

(0, )
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If we consider the 2N — 2-dimensional manifold without fixing B and use coordinates

{uj, vj}é\:oz U {¢} where B = ¢!V and {Qj}?’:] U {Mj}ygl, then

‘M — RHS of (7.10). (7.11)

CICAY
Proof. By (6.15), the N — 1-fold product

N-=2
OA...Aow=(N—1)12N"1 ( I1 pf) dug Advo A ... Aduy_2 Adoy_a,  (7.12)
j=I

where, by (6.17) and the same calculation that led to (7.7) (i.e., (7.8) with p replaced by w),

N
OA...ANow=(N— 1)!]_[M;1d91 AdULA oo AdON—1 Adpy_]. (7.13)
j=1

(7.10) is immediate and (7.11) then follows from
N
dy =" do;
j-1

on account of (6.4). [

Note that in comparing (7.4) and (7.10) with Forrester—Rains [16] and Dumitriu—Edelman [12],
one needs to bear in mind that their g; are related to p; (and ;) by

pj =dj (7.14)
and thus

@ = Zdl (7.15)

pj qj

and therefore

dpi...dpn—1 HN-1 1 dqy...dgn-
pI .. PN gn  q1---qn

(7.16)

so they have no 2=WN=D in (7.4) but have a 2V =1 in (7.10). There is an extra factor of 1/gy
(which is in [16] but missing in [12] due to the fact that their dav ’lq of [12] is the measure on a
sphere, not Euclidean measure).

8. Application 2: Generalized Toda and Schur flows

In this section, we want to show how (1.11) allows the explicit solution of flows like
(1.6) and (1.7) in the p (resp. w) variables. As mentioned earlier, these results are not new.
Theorem 8.1 appears in [10] and many times earlier. Theorem 8.3 appears already in [32] as
their Corollary 6.5.
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Theorem 8.1. Let f be a real-valued C" function on R and let

N
H= Zf(xj) 8.1
j=1

and let a, b solve (with" = d /dt)

ik ={H,ax}, by =1{H, by} (8.2)

for some initial conditions for the Jacobi parameters. Then {ay(t), by (t)},]{\’:1 are the Jacobi
parameters associated to

el/2tf/(xk)p 0))
X)) =x;0),  pi)=— ’

> el/2t' (i) oy (0)
k=1

(8.3)

Remarks. (1) Since all that matters is f at the x;, we can restrict to polynomials where if
f(x) =x™, then H = Tr(J™).
(2) {xj, xx} = 0 implies all Tr(J™) are constants of the motion.

Example 8.2. The Toda flow (1.6)/(1.7) corresponds to H = 2Tr(J?), so f(x) = 2x? and
f/(x) = 4x, and (8.3) becomes
e p; (0)

S s 2% i (0)

which is well known to solve Toda [37,9].

pj(t) = (8.4)

Proof. The flow is generated by the vector field {H, -} so
i ={H.x;).  pj=1{H.pj). (8.5)
Since {x, x;} = 0, (8.5) implies x; = 0, that is, x;(t) = x;(0).
By (1.11),if j # N,

p; _ p;
{Xk, —/} =,0N1{xk, Pjt— —é {xj, on}
PN

PN
:%p;ll(Skj,Oj = PjPrk) — %P;/l(akij — PjPK)
1 0;
=3 @G — 8 =L 8.6)
PN
Thus
d ,0] 1 / / p]
(ALY =2 ) — = 8.7
dt <PN> 2 Fep =1 (XN)],ON &

Defining yi(¢) by (3.35), we get
yi() =y () + St (f(x)) — f'(xn))
which by (3.37) yields (8.3). O
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Theorem 8.3. Let f be a real-valued C' function on 3D

N
H=Y f@") (8.8)
j=1

J

and let o solve
dlj ={H, Otj} (8.9)

with some initial conditions |aj(0)| < 1 and boundary conditions a_y = —1, ay_1 = B. Then
{a (t)}é\’:_l2 U{an—1 = B} are the Verblunsky coefficients associated to the N -point measure with
parameters

ezg(ei"j)u -(0)
0 (1) = 60;(0), wj(t) = - , (8.10)
e D VARPZE )
where g is the function given by
i0 d i0
ge”) = d_gf(e ). (8.11)

Example 8.4. If f(¢'%) = 2sin6, then H = 1Tr(C — C~!) and (8.9) is the Schur flow [1,2,13,
21,48]

Gj = pj(@jr1 —aj-1) (8.12)
g is 2cos @ and (8.10) becomes

2t cos(0;) ,, .

e J 0

I (1) = 2 w;(0) '
Zk:l eZt COS(Gk)Mk(O)

(8.13)

Proof. As above, {0}, 6} = 0 implies 6;(t) = 6;(0). The calculation of w;(t)/un() is iden-
tical to the one in Theorem 8.1 except there is no factor of % and df (x)/dx is replaced by
df (%) /do. O

By taking suitable limits, we get that certain measures on R (with all moments finite) as initial
conditions for difference equations on {a;, b;}72, or {«;}72, can be solved by

" dp,_o(x)
J el @ dp—o(x)

See, for example, the discussion in [48] and references therein.
9. Differential equations for OPRL

We have just seen that symplectic flows are naturally defined on Jacobi parameters. On the
level of measures, they are solved by (8.3). Here, we want to consider the differential equations
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on OPs induced by these flows. In terms of (8.3), we will suppose f is a polynomial; explicitly,
1 koo
/
E f ()C) = ]=E ] C./‘xj. (91)

We drop the cq term since it drops out of dp,. Here is our main result:
Theorem 9.1. Under the map,

V21 @) g
[ el21" ™ dpy

with f' given by (9.1), the monic orthogonal polynomials P, (x; dp;) = P,(x; t) obey

k n
Poc;) ==Y > ¢;(JOnsin—tr1 ( I1 a,-) Pyg(x; 1), 9.3)

=1 j=1 j=n—t+1

dp;(x) = 0.2)

where J (t) is the Jacobi matrix of dp;.

Remark. The vector indices associated to J start at 1, so (with p; = P; /|| P;|)
Jik = (pj-1, Xpx-1)> 9.4
Jjj=bj=(pj-1,xpj-1), 9.5)
Jjj+1 =Jjr1j = aj = (pj, xpj-1). (9.6)

Example 9.2. Take % f'(x) = x (the Toda case). Then J, 41, is all that is relevant, and it is ay,
so (9.3) becomes

By =—a’P,_i. 9.7

This Toda case is known; see, for example, Peherstorfer [43] and Barrios—Herndndez [3].

Example 9.3. Take % f/(x) = x%. We have

(-12)n+1,n—1 = apan—1, (Jz)n+l,n = an(bn—H + by)
SO

5 2 22

Py = —a;,(byy1 + by) Pu—1 — aja;,_ Puoo. 9.8)
Remark. Using (P,, P,) = apa,—1...a; and (9.5), one can easily go from differential

equations for P, back to those for a, and b,,.

Proof of Theorem 9.1. Since P, is monic, P, is a polynomial of degree n — 1. Thus

n
Py, =Z<an pn—E)pn—@
=1

n
=- Z(Pl’la % S Pn—t)Pn—e
=1

[ 2l
[l Pr—ell
=RHS of (9.3) 9.9

n—~{

n
== (Pu.3 £ Put)
=1
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where (9.9) comes from

d
0= E / Pypp_eduy

= (Pns Pn—t) + (Pns pn—e) + (P, % f pn—e)
= (Pna Pn—t) + (Pn, % f'Pn—e)

since p,_ is a polynomial of degree n — ¢, and so orthogonal to P,.

One can also ask about derivatives of p,, = P, /|| P,||. Since

by = Py _[ P, }nPnn'
"TNP LI Pl

we clearly need only find % log || P, ||. Following [47, Section 9.10],

Proposition 9.4. Under the map,
el/2f’(x)tdp0

dpt(-x) = _fel/zf/(x)ldp()

with f' given by (9.1), the monic orthogonal polynomials P, (x; dp;) = P,(x; t) obey

k

dt
jf

Proof. Let

N, = /el/Zf/(x)t dp;.

Since P, is orthogonal to P,

d
PPN = ( / P2(L £ dpf) N,

k
= |:ZCj(J])n+l n+l:| ”Pn”th

j=l1

since
/ P25 fdor = I1Pall*(pus (5 £ Pa)

and we have (9.4). Similarly,

d

EN,=N,/<%f>dpt

=(9.14) forn = 0.

d 1 . .
— log || Pull = EZICj[(J'/)nJrl a1 — (ID11l

(9.10)

(9.11)

(9.12)

(9.13)

(9.14)

(9.15)

(9.16)
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Since
d 1[d d
7 log || Pull = 3 [E log[ || Py |I*N;1 — 7 10gNt:|

(9.14) and (9.16) imply (9.11). O

By (9.3), (9.10), and (9.11), we immediately have:

Theorem 9.5. Under the map,
el/2f’(x)tdp0

dpt(X) = _fel/zf/(x)tdp()

with f' given by (9.1), the orthonormal polynomials p, = P, /|| Py obey

L _ ' k k '
Pn=—Pn (5 D el gt nrn — (J%]) -y [ch(ﬂ)nﬂ,nm} Pnt-

j=1 =1L j=1
(9.17)
10. Differential equations for OPUC
For OPUC, one looks at flows generated by Laurent polynomials, f(z), real on dD. If
0 9 0 ¢ 0
i _ i _ i
g(e”) = - fle )-j;b]e , (10.1)
where b_; = l;j, then
'8 dpg(0)
du;(0) = ——————. (10.2)
[ 5@ dpio(0)
The analog of the P,’s are the unnormalized CMV and alternate CMV bases
Yo =100...00—1Xn: (10.3)
Xn=p0---Pn—1%n, (10.4)

where { Xn}f,ozo and {xn}fl":0 are the CMYV and alternate CMV bases (see [46, Section 4.2]). Then
the exact same argument as led to Theorem 9.1 leads to:

Theorem 10.1. Let d, be given by (10.2) with g given by (10.1). Then if Y, (t) = Y, (dus),

n—1 4 n—1
Y, =— X;) kzl b (C )mn ( [ p;) Yo (10.5)
m= =— Jj=m

with the same equation for X n except the (Ck)m,, is replaced by (C’k)nm.

Remark. These are analogs of Proposition 9.4 and Theorem 9.5.
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Example 10.2 (Schur Flow). We have

g)=z+7"" (10.6)
Ismail [24] (see also [21]) obtained the following differential equation for the monic OPUC:

D) = Dyt — (24 @patn1)Pn — pr_ P (10.7)

We want to show this is g:quivalent to (10.5). From our point of view, (10.7) is unusual since
our arguments show that ®,, is a linear continuation of {® j}'};(l) while (10.7) has &, and ©,,.

(Since there is a z®,,, in fact, one can hope—and it happens—that RHS of (10.7) is Z’};(l) cj®;.)
Since ®,,41 = 2P, — @, P},

RHS of (10.7) = —@n (P} + ap—1Pp) — ,0,21_1<I>,,_1. (10.8)
Since (see (1.5.41) of [46]) @} + a1 D, = p,%_lCD*

n—1°
RHS of (10.7) = —ap>_ & | — p> | ®,_ (10.9)

verifying that RHS of (10.7) is indeed a polynomial of degree at most n — 1.
(10.9) mixes Y’s and X’s, so we use (see (1.5.40) of [46]) ®,,—1 = pz_zzdbn_z —ap2®;_,
to find

RHS of (10.7) = —p;_ (@0 — @n-2)P}_| — pr_ 1 Pp_»(@Pn_2)

which one can see is exactly (10.7) or its X, analog (depending on whether n in ®,, is even or
odd). O

11. Application 3: Poisson commutators for periodic Jacobi and CMYV matrices

In this section, we want to show how the fundamental relations (1.11)/(1.23) on finite Jacobi
and CMV matrices yield a proof of the basic Poisson bracket relations for the periodic case.
For OPRL, the original proofs of this relation by Flaschka [15] via direct calculation of Poisson
brackets of eigenvalues are simple, but for OPUC, the two existing proofs by Nenciu—Simon [42]
and Nenciu [39,40] are computationally involved.

Given {a;, bj}j.’:1 € R? or {aj}‘;;é € CP? (in the OPUC case, we assume p is even for
reasons discussed in Chapter 11 of [47]), we define periodic Jacobi and CMV matrices by first
extending the parameters periodically to Z, that is,

dj+p = daj, bj+p=bj, Aj+p = «j (11.1)
and then letting J, C act on 0%(Z) as two-sided matrices with these periodic parameters (two-
sided CMV matrices are discussed on pp. 589-590 of [47]).

In each case, J, C act on £°°(Z) and commute with S”: {u,} — {u,4,}. For each e’ € 9D,
J, C leave invariant the p-dimensional space

€° = {u| SPu=e"u)

and so define J(0), C(9) as operators on £;°. In terms of the natural basis {8?} j’v=1’
o0 f — pl+ ],

oy _
(%“_{0 k% j mod p, (11.2)
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J(6) has a matrix of the form

by a; 0 ... eieap

a bra ... 0
(11.3)

eiieap 0 0... by

of a Jacobi matrix with an extra term in the corners. The C(0) are described on pp. 719-720
of [47].

In each case, there is a natural transfer or monodromy matrix, 7}, (z) on C2, s0ifu € C®
solves (J — z2)u = 0 (resp. (C — z)v = 0), then

T,(2) (”1) - <””“>. (11.4)
uo up

Constancy of Wronskians implies

det(Tp(z)) = {ip Eggﬁg’. (11.5)

One defines the discriminant, A(z), by

T(T, (2)) (OPRL),

2 P2Te(T,(z)) (OPUC) (11.6)

A(z) = {

(;ecall p is even in the OPUC case). 7 is clearly an eigenvalue of J(0) (resp. C(9)) if and only if
e'? is an eigenvalue of T}, (z) (resp. z~P/2T),(z); see [47, p. 722]). So, by (11.5),

z is an eigenvalue of J(0) or C(8) < A(z) = 2cos(h). (11.7)

For later purposes, we want to note that in neither case is A(z) automatically monic. Rather,

1
—— z” + lower order (OPRL),
Ay =D (11.8)
— (P2 4 z7P/2 4 orders in between) (OPUC)
P1---Pp
(see [51] and Chapter 11 of [47]).
R? x (0, 00)?~! (resp. DP) are given Poisson brackets by
{be. ar} = —§ a, k=1,2,...,p, (11.9)
{bk,ak71}=%ak71, k=2,...,p, (11.10)
{br,ap} =3 ap (11.11)

and
{aj, ar) = {@;, ) =0, laj, ax} = —i pj 8. jk=0,....,p—1.

One big difference between OPRL and OPUC is that in the OPUC case, the center of the
Poisson bracket (i.e., the functions that Poisson commute with all functions) is trivial, that s, {-, -}
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defines a symplectic form. But in the OPRL case,
P P

bj and []a, (11.12)
— j=1

~
—

are easily seen to have zero Poisson brackets with all a’s and b’s, so the two-form defined by
{, -} is degenerate, but on the subspace where

p

—_

P
bj=p and []aj=« (11.13)
j=1

~

the form is nondegenerate and the Poisson bracket defines a symplectic form.
Our main results in this section are:

Theorem 11.1 (Flaschka [15]). For OPRL:
{Ax), A(y)} =0. (11.14)
If 1 ;(0) are the simple eigenvalues of J(0), then

{%(0), (0"} = 0. (11.15)

Remarks. (1) (11.15) is normally only stated for 8 = 6’, but we will see it is immediate from
(11.14) and (11.7).

(2) For 6 # 0, , all eigenvalues are simple and A (@) are global nonsingular functions. For
0 = 0, 7, there are subvarieties of codimension 3 where some eigenvalues are degenerate. A ; (9)
are smooth away from this subvariety and (11.15) only holds there.

Theorem 11.2 (Nenciu—Simon [42]). For OPUC:

{A(z), A(w)} = 0. (11.16)
If A ;(0) are the simple eigenvalues of C(0), then

{4;©), 2@} =0 (11.17)
and

p—1
{]_[pk,xj(e)} =0. (11.18)

k=0

Remarks. (1) As in the OPRL case, A (0) are simple if & # 0, 7 and off a closed subvariety of
codimension 3if 6 =0or6 = 7.

2) ]_[,1::_01 Ok is the inverse leading term in A(z) for OPUC. The analog for OPRL is ]_[,f: | k-
Of course, {]_[,’:=1 ag, 2j(0)} = 0, but we do not say it explicitly since for OPRL, ]_[,‘f=1 ay
Poisson commutes with any function!

We note two general related aspects of these theorems. First, there are no variables analogous
to the p’s and p’s allowing a simple exact solution. The natural complementary variables are the
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Dirichlet data which are defined specially on each isospectral set rather than as a local function.
The proper angle variables for this situation are discussed in terms of the theory of Abelian
integrals on a suitable hyperelliptic surface [7,11,19,26-28,34,38,54,55].

Second, there is a sense in which the periodic situation is more subtle and interesting than
the finite NV structure. For finite N, the isospectral manifolds are open simplexes parametrized
by {,0.,'};\[:1 (or p;) with Z?’Zl pj = 1. Topologically this is RN=1. For the periodic case,
the isospectral manifolds are compact because ]_[f:l aj or ]_[j.’:1 pj const. prevents a; or p;

from going to zero (for OPRL one also needs boundedness of a?). By the general theory of
completely integrable systems, these isospectral sets are tori generically of dimension one-half
the dimension of the symplectic manifold (p — 1 for OPRL, p for OPUC).

The idea of the proofs of these theorems is to cut off the periodic matrix to a finite matrix and
take limits of Poisson brackets. The limits of finite traces (normalized) will be the moments of
the density of states, not the periodic eigenvalues—but we will see they are related. It will be
useful to go back and forth between the two sets of fundamental symmetric functions:

N

(G = YAk (11.19)
=

s 0as A = D Ak L<KSN, (11.20)
i <--<ig

where we will need the following well-known combinatorial result:

Proposition 11.3. For k < N, we have

1
sM s ) = . 1N, AN 1 (11.21)

(N) }k—l

where r is a polynomial in {tj i1 and also a polynomial in {sﬁ.N) }];;1.

1

Proof. Here is a simple proof. Let A be the diagonal matrix with eigenvalues Ay, ..., Ap.
Let AK(CN) be the k-fold antisymmetric product and ®K(CN) the tensor product (see, e.g.,
Appendix A of [44]). Let 7 € Y, the symmetric group in k-objects, act as v, on ®*(CV)
viaVz (X1 ® - @ Xk) = Xz(1) ® - -+ ® Xz (k). Then

1
P, = E Z (—1D)7" Vg

' 7'[621(
is the projection of @ CV to A¥(CV). Thus,

sV, AN =T eny (AR (A))
=Trgrcn) (P ®F A)

= % Z (=) Tr(Vx @ A). (11.22)

' 7T€Ek
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It is easy to see [44, Appendix A] that if 7’s disjoint cycle decomposition has £; one-cycles, €2
two-cycles, etc., then

Tr(V, @ A)=Tr(A)“ Tr(A>) . .. Tr(AF)%
k
=H;§N)(x1,...,,\,v)@f. (11.23)
j=1

Since there are (k — 1)! permutations with one k-cycle, (11.22) and (11.23) imply (11.21) with r
a polynomial in #’s. An easy induction then shows any #; is a polynomial in {s j}];:l and so r is
also a polynomial in the s’s. [ ‘

The density of states of a periodic Jacobi or CMV matrix can be defined as the unique measure,
dy, (on R or 0D) so that for all k € {0, 1,2, ...},

//\kd (x)—/zn lix(e)" 40 (11.24)
y(A) = ; p &= j . .

Moreover, it is easy to see [51] that if Jm({ak},f: I {bk},le) is the cutoff Jacobi matrix obtained
by taking the two-sided infinite Jacobi matrix and projecting onto the span of {4 };"1=7m’ then for
any k € {0, 1,2,...},

k k
S ) = fx dy (). (11.25)

Similarly in the CMV case [47], if C,, is defined by taking «_,, — —1 and «;, — B (for any B),
then

k k
YT Tr(C,,) — /A dy(A). (11.26)

The key to the proof of Theorem 11.1 is the following. Define for {a;, bj}j.’:] fixed,

1(8) = Tr(J ()", (11.27)
sk(0) = Z 2 0) ... hj(0), k=0,1,...,p. (11.28)
Jr<-<Jk

Theorem 11.4. Consider OPRL of period p.

(i) Fork < p — 1, s¢(0) is independent of 0.
(i) Fork < p — 1, t;(0) is independent of 6.

(iii)
)4
5p(6) = 5,(0) + (=1)” (]‘[a,) (2 — 2cos) (11.29)
j=1
(iv)
tp(e)ztp(0)+(—1)pp(l—[aj) (2 —2cosh). (11.30)
j=1
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In particular, for k < p,

p
1(0) = |:(—1)p+1(2p) ]‘[a,} S +/Akdy(k). (11.31)

j=1

Remark. Directly from the form of the matrix (11.3), one can see (ii) easily, and (iv) with a little
more work.

Proof. By (11.7) and (11.8), we see that
p p
l—[(x—kj(e)) = naj (A(x) —2cos ) (11.32)
j=l1 j=1
which, expanding the products as

P P
l—[(x —2j(0)) = xP +Z(-1)/’s,(9)x1’—f (11.33)
J=1 j=1

J

immediately implies (i) and (iii). (ii) and (iv) then follow from (11.21), and (11.31) then follows
from (11.24). O

For OPUC we have:

Theorem 11.5. Consider OPUC of even period p.

(i) Fork=1,2,...., 5 —1,54+1,..., p— 1, 5x(0) is independent of 6.
(1) Fork =1,2,..., % — 1, #(0) is independent of 6.
(iii)
p—1
Sp2(0) = s5p2(0) + (—])p/2 ( 1_[ pj) (2 —2cos0) (11.34)
Jj=0
(iv)
p (%5
1p2(0) = t,2(0) + (_l)p/Z 5 < l_[ pj) (2 —2cosb). (11.35)
J=0
In particular, for k < p/2,
p
7%(0) = (=P **1p 0j 5k,,/2+fx"dy(,\). (11.36)
=0

Remark. It will suffice to have control of #; and 7; for 0 < |j| < p/2 since 5,—; = §;, as we
will see.
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Proof. By (11.8) and (11.7) and the fact that z’/? A(z) is a polynomial nonvanishing at z = 0,
we have that

l_[(z —2;(0)) = (]_[ p,) (2P A(z) — 2cos(0)zP/?) (11.37)
Jj=1 j=0

which, via (11.33), implies (i) and (iii). (ii) and (iv) then follow from (11.21), and (11.36) from
(11.24). O

Proof of Theorem 11.1. Let

1" (aj bY_g) = Tr (LU, bt _o)1) (11.38)
and
T aj, b)) = Tr (19 Qaw bV, (11.39)
So Tk(m) is just T,fm) restricted to periodic sequences.
Let
t({aj. bjYi_o) = /k" dy (). (11.40)

As noted in (11.25), ﬁTk(m) — 1. This can be seen by noting diagonal matrix elements of
(J,)* are uniformly bounded in m for k fixed and equal to those of the infinite matrix so long as
their index jo obeys |jo| < m — 2k — 1.

This same equality and polynomial nature show for 1 < j < p,

d a p
L Fm =g ({a“)) b@}) (11.41)
dajiep © 9 da; P =
b=
J
where {a(o) b(o)} is periodic, and similarly for b derivatives. (11.41) holds so long as |j + €p| <

m—2k — 1. It follows that

({7, T(’”)}‘ o = (). (11.42)

P
m b=b©)
Since {Tl(m), Tj(m)} = 0, we conclude

{te, 2} =0 (11.43)
for all k, £. By (11.31)

{7 (0), 2,(0)} =0 (11.44)
for all k, £. Thus by (11.21), we see for 1 < k, £ < p,

{5k, 50} = 0. (11.45)
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Since A(x) —2 = (ay...a,)”! r[;?:l(x — 2;(0)) and (11.33) holds and (a; ...a,)"!isin
the Poisson center, we see that

{A(), A} =0. (11.46)
Thus

{A(x) — 2cos(0), A(y) — 2cos(0)} = 0. (11.47)
Evaluating this at x = A;(0), y = Ar(0), we get (11.15) as usual. [

Proof of Theorem 11.2. By repeating the arguments from the last proof, we see that (11.44)
holds and that

{11(0), 1.(0)} = {#(0), .(0)} = 0. (11.48)
From this and Theorem 11.5, we see for 1 < k, £ < p/2,

{s%(0), 5¢(0)} = {5¢(0), 5¢(0)} = 0. (11.49)

By (11.8), the product of the roots is 1, that is,

p
[Tri® =1
j=1

Since Aij = 1 also, we see

p ————
5p—j©) =[] 2;©)s5p—;(0) = 5;(0) (11.50)
j=1

soforl <k, < p—1,
{5£(0), 5¢(0)} = 0. (11.51)

This, (11.37), and (11.8) imply that

p—1 p—1
:(]‘[pj) A(2), (Hp,) A(w)} =0. (11.52)
j=0 j=0

By a simple calculation if aj = et !, then

p—1 5 p—1 5 p—1 dg
[1eier=-T1r 2 o (11.53)
hj=0 j=0 J

S0 — log(]_[j.:é pjz.) generates the Hamiltonian flow

aj — aje’. (11.54)
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This transformation is implementable by a unitary (see, e.g., [49]), and so it leaves the A ;(0)
fixed. Thus, (11.18) holds, which implies

p—1 p—1
j=0 j=0
so (11.52) implies (11.16), which in turn implies (11.17). O

Remark. Unlike OPRL where ]_[;’:1 aj is in the Poisson center, ]—[f;é 0 generates a nontrivial
flow, but one that leaves A ; (@) invariant.

12. More Poisson brackets for OPRL

In this section, we will discuss some additional Poisson brackets for OPRL and related
functions as a way of illuminating and extending the major results that we proved earlier. We
want to begin by showing that one can go backwards from (1.11) to (1.15)/(1.16) (or, more
precisely, to the Poisson brackets (1.16) and {P,(x), P,(y)} = 0; that {Q,(x), O, (y)} = 0 s
then a consequence of (2.10)).

Clearly,
{Py(x), Pa(»)} =0 < {xj, xx} = 0. (12.1)

To see that
{xj, ok} = 3 [8jkp; — pjpx] € (1.16) (12.2)

we compute using (3.5) and {x;, x¢} =0,

P,(x) P,
2Py (), Qn<y>}—22 (. pud (’;) y_(yy)k
J
Py (x) Py (y) Pu(x) Py (y)
= _ . 12.3
Z Pipky Z SRCEE TR (12

The first sum gives Q,(x)Q,(y) by (2.10) and the second sum is (x — y)~'[P,(x) Qn(y) —
P, (y) Q,(x)] if we note that

1 1 1 |: 1 1 :|
= - . (12.4)
(x—x;) vy —x;) X—y Lly—x; x-—xj

This establishes (12.2).

By (2.11) (with n replaced by n — 1) used in the first factor { P, (x), P,(y)}, we get a relation
among {P,—1(x), P,(»)}, {b1, Pa(»)}, {af, Pa()}, and {Q,—1(x), Py(y)}. Since the first three
are computed earlier, we get a formula for {Q,,_1(x), P,(y)}, namely,

{On-1(x), ()} =2P,1(x) —20,1(x)

bia <P n(X) Pn_1(y) — Pp—1(x) Pp(y)
—bia y

— P (x) Py (y)> . (12.5)
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Next, we want to discuss Poisson brackets with
On(x)
Py (x)

both to link to earlier work of Faybusovich—Gekhtman [14] and because one can then take
n— o0o.

my(x) = —

(12.6)

Theorem 12.1. We have that

1 Pn n n
(PaC), ma () = 5 [Qn(wmn(y) ~ Lma) + O (x)], (12.7)
x—y
1 PI’Z n n
(Qn@), ma() = 5 [—Qnu)mn(y)2 + () [ (x)’"x(f ); ¢ (x)ﬂ .29

Proof. We have, since {P,(x), P,(y)} = 0, that

{[Pa(x), ma(3)} = —Pu(») " {Pu(x), Qn(M)}. (12.9)
The second term on the right of (1.16) leads to
5 Pa) 7 0u () Qu(y) = § Qu(x)m,(y).
The first term on the right leads to
2 P T P () Q0 () — Qn(X) Pa(M]1(x — )~
= (=5 Pa@)mu(y) — 5 0n () (x — )71,
proving (12.7).
On the other hand, since {Q, (x), O, (¥)} =0,
{00 (x), ma (M)} = Qu(M{ Q0 (x), —Pu(») ™"}
=mu(y) Pa(y) " {Pa(y). Qu(x)}
=mu () Py ()" H{Pa(x), Qu(»)} (12.10)
=muy (YH{Pu(x), mu(y)} (12.11)

so (12.7) implies (12.8). (12.10) follows from the symmetry of {P,(x), Q,(y)} under x < y,
and (12.11) from (12.9). O

Theorem 12.2 (Faybusovich and Gekhtman [14]). We have that

my(z) — my(w)
Z—

1
{m,(z), my(w)} = 5 (my(z) — my(w)) |:_ + my (Z)mn(w)] . (12.12)

Proof. Since {P,(2), P,(w)} = 0 = {0,(2), On(w)} and {P,(z), Qn(w)} is symmetric under
z <> w and {f, g} is antisymmetric under f < g,

{m,(2), mn(w)}=—#§)(z)2 {Pr(2), On(w)} — (z < w)
_ "nt2) [mn@)mn(w) - M} _ o w). (12.13)
2 z—w

which is (12.12).
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Asn — 00, m, hasalimitsolongas {a;, b; }?‘;O are bounded (actually so long as the moment
problem is determinate), so (12.12) holds if m,(z) is replaced by m(z) for semi-infinite Jacobi
matrices.

The unnormalized transfer matrix has the form

Py On
Py_1 On—1 '
Of the 16 Poisson brackets for these four functions, we have computed 12. It would be interesting
to know {Q,(z), P,—1(w)}. Similarly, it would be interesting to know the Poisson brackets for
the periodic transfer matrix and use them to prove (11.14). During the refereeing of this paper,

Tsiganov [53] posted a preprint that computes Poisson brackets of transfer matrices associated
to Toda lattices.

13. More Poisson brackets for OPUC

We begin by showing that one can go backwards from (1.23) to (1.18)/(1.19) (or, more
precisely, to (1.19) and {P,(z), P,(w)} = 0; {Q,(2), O, (w)} then follows from the symmetry
discussed after (1.19)).

Clearly,
{P.(2), Py(w)} =0 < {6;,6() =0. (13.1)

To see that
{0, uk} = wjdjk — ujmk = (1.16) (13.2)

we first need

Lemma 13.1. For any distinct z, w € C and ¢! € D,

e +z e +w z+w(e""+z ei9+w>+1

= i0

- 13.3
el —z el —w (13.3)

el —ze —w  z—w

Proof. Consider first ¢/? = 1. Then

I+z1+w = 24w

l—z1—w S (1= -w)
and

14z 14w 2(z —w)

l—z 1-w (I-20-w)

which implies (13.3) for e =1.

In that formula, replace z by e~¢ —i6

et O

z and w by e”"” w and thereby obtain the formula for general
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Now we compute using (4.9) with z; = ¢’ i0;
{Pn(2), Qn(w)}
= ~lej i "(Z) ~ Pa(w )L (13.4)
I w — Zk
Py (2) w—+z
__l;;z][(sjku’] M]/Lk] -2 n(w)w_zi
10, 4z eiOk +w
:__Z[afku'/ MJMk]( _Z> (eigk_w>Pn(Z)Pn(w) (13.5)
= RHS of (1.19) (13.6)

verifying (13.2). In the above, we get (13.5) by using

. 1 .
Zj =—|:Z]+Z—li| (137)
z—z; 2|lzj—z

and noting that the —1 term has j dependence only from [8 jx i ; — 4 j px ] which sums to zero for
each fixed k. To get (13.6), we note that (4.9) says

l@l
Qn(2) = Zuk( +Z> Py(2) (13.8)

and use Lemma 13.1 on the §;;u; term. The first term in (13.3) gives ?’w[P ()0, (w) —
0,(2) Py(w)] by (13.8). The second term in (13.3) gives P,(z)P,(w) if we note that
Zj’k nibjx = Z/ wj = 1.The ;i termin (13.5) gives the — 0, (z) O, (w) by (13.8).

Next, we consider Poisson brackets with F},(z) given by (4.8) and f,(z) = 1 11:: 8;{ 1.

Theorem 13.2. We have

{Pu(2), Fa(w)} = —5 [(P (@)mu(w) + On(2)) ( Z)

— Py(2) — Qn(z)mn(w)] , (13.9)
{0n(2), F(w)} = —F,(w)(RHS of (13.9)), (13.10)
{Pi(2), fuw)} = (1 — wf(w))Wyp(z, w), (13.11)
{00(@), fu(w)) = = +wf(w))Wy(z, w), (13.12)

where

(13.13)

(Pa(2) + 0n(2)) — 2(Pp(2) — Qn(Z))fn(w):|

—w

Wi (z, w) = —% [
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Proof. (12.9) is valid with m,, replaced by F},. Thus

Z+w
z—w

{Pn(2), Fn(w)}=—% [—Pn(w)_l [( ) (P (2)Qn(w) — Py(w) 0n(2))

+ Pu(2) Py(w) — Qn(Z)Qn(w)H
=RHS of (13.9). (13.14)

(12.11) is also valid with m, replaced by F;, so (13.10) follows from (13.9).
For the formula involving f,, we use (4.27). Analogous to (12.11), one finds

{Ca(2), fu(w)} = —wf(W){Sy(2), f(w)} (13.15)
and, by (5.2),
{82(2), fu(w)}=—w 'S, (w) " {Su(2), Cu(w)} (13.16)
_ [Cn(z) +ZSn(Z)fn(w)i| (13.17)
Z—w
=W(w,z) (13.18)

by (4.13)/(4.14).
We then get (13.11) and (13.12) using P, = C,,+S,,, O, = C,— S, and (13.15), (13.18). O

Theorem 13.3 (Gekhtman—Nenciu [18]). We have that

(Fa@), Faw)) = =3 (5@ = Fufw) [(i - w)

w
(Fa@) — Fy(w)) + 1 — Fn(z)Fn(w)} , (13.19)
{/n (@), fn(w)} = —i W (zf (2) — wf (w)). (13.20)

Remarks. (1) [18] has —i and —2i where we have —% and —i because their {-, -} is twice ours
since, following [32], they dropped the normalization of [42] which we keep.

(2) While we will separately derive (13.19) and (13.20), it is an illuminating calculation to go
from one to the other using F(z) = (1 + zf(2))/(1 — z2f (2)).

Proof. By the same calculation that led to (12.13),
0n(2)

{Fr(2), Fu(w)}= ~ B @) PR {(P.(2), On(w)} — (z < w) (13.21)
—tE [(Z i “’) (Fa(2) = Fy(w))
2 z—w

+ 1- Fn(Z)Fn(w):| -z w)

=RHS of (13.19), (13.22)
where (13.22) follows from (1.19).
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Similarly, by (4.27) and the same calculation that led to (12.13),

1 @
Un (@), fuw)h==(w)™ =5

o s
= @Sy E T
_ifn(Z) I:Cn(Z) . i Cn(w)
B Z—w Sn(Z) w Sn(w)

l fn(z) [

{Sn(2), Ca(w)} — (z < w)

]—(z<—>w)

Ful2) = —wh )| = @ o w)

—_ ’sz”(” (@) = fow)) = (z < w)

=RHS of (13.20). O (13.23)

Finally, we want to note that one can compute {®,(z), ¥,(z)}, {®}(z), P} (w)}, and
(@), PEW)). (Wn(2), Wi(w)}. We did not know {®,(2), Wi (@)} or {¥,(2), P;(2)).
Nenciu [41], motivated by a preliminary version of this paper, has found this last missing bracket.
With her formulae, one can get formulae for the brackets of the elements of the transfer matrix.

Theorem 13.4. We have

(@n(2), Pu(w)) = (W5 (2), Wu(w)) = (P}(2), D))
={¥}(2). Uiw)} =0 (13.24)

(@50, i) == | @10 W) - B w)

z+tw * * * *
( > - &, ()P, (w) + V¥, ()Y, (w)] (13.25)
{Pn(2), Yn(w)} =— |:((D (2)Wn(w) — Wy (2)Pn(w))
(Z — ) + @, (2) Py (w) — \pn(Z)\pn(w):| : (13.26)

Proof. (1.18) and (1.19) depend on B and are quadratic polynomials in B.Equality forall 8 € 3D
implies equality for all B, and so equality of the coefficients of the terms multiplying 88, B, and
1. The BB yield the three ®*, W’ Poisson brackets and the terms with no g yield the three ®,, W,
Poisson brackets. [J

Remarks. (1) The no 8 terms involve z®,(z) and wW, (w), but zw factors out. The change of

sign between (13.25) and (13.26) comes from the minus sign in (4.1) vs. the plus sign in (4.2).
(2) It is an interesting exercise to use @} (z) = 2" EI>n(1/Z) to go from (13.26) to (13.25).

Since Poisson brackets of real functions are real, {f, g} = {f, g}. We get a minus sign
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from —i/2 = i/2, explaining the sign changes in the second and third terms. Because

UZEl/wy ozt
iz=1/w’ = " z—w’

the first term does not change.

Theorem 13.5. We have that

(13.27)

[(®n(2), X)) =i w (cD”(Z)CDn(w) — <I>n(w)c1>,,(z)> .

I—w

Remarks. (1) The same formula holds if ®,, ®} is replaced by W,, ¥ (since o, — —ay,
preserves {-, -}).
(2) The proof provides another proof of {®,(z), ,(w)} = {P}(z), P} (w)} =0.

Proof. Define
Cu(@) =204(2),  Su(2) = ®}(2). (13.28)

Then Szeg6 recursion becomes

Cn1(2) = 2C0(2) — @28, (2), (13.29)

Sn1@) = $u(2) — 0 Cp(2), (13.30)
which has the same structure as (4.16) and (4.17) except that «g, oy, ... is replaced by
g, A1, ..., 0y,. Moreover, atn = 0,

én(z)wgn(w) - én(w)Zgn(Z) =zw —zw = 0.

So we can start the induction. Thus, by induction as in Section 5 (—i becomes the +i because of
the complex conjugate change which flips signs of {«;,, a,} to {a,, a,}),

Cr(D)wS,(w) — én(w)zén@)

I—w

(Cu(2), Su(w)} =i (

which is equivalent to (13.27). [

Using the recursion relations for ®,, in terms of ®,_;, one obtains:

Theorem 13.6. We have

®p_1(2)DF (W) — By (w)D*
{¢n_1(z),d>n(w)}=_i&n_1w< 1%, ‘(wz)_w @)%, I(Z)), (13.31)
Bp_1(2)DF_ (W) — Dp_y (w)D*_
{fbn(z),CDZ_l(w)}:—izw( 1D, l(wz)_w W), 1(Z)>. (13.32)
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