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Nahm’s equations are solved for the cases corresponding to the spherically symmetric SU(N)
monopoles of Wilkinson and Bais and their solutions reconstructed using his adaptation of the
Atiyah-Drinfeld-Hitchin-Manin construction for self-dual gauge fields. The analysis of this class of
solutions reveals the remarkably intricate structure of the construction.

I. INTRODUCTION

In recent years considerable effort has been expended
towards understanding self-dual fields, that is, gauge
fields F,g satisfying

Fopg="*Fop=1€apysFys - (1.1)

Originally, work concentrated on the search for instanton
solutions, four-dimensional Euclidean self-dual fields with
finite action. Later on, the methods developed to deal
with instantons were extended to the construction of static
monopoles in the Bogomol’nyi-Prasad-Sommerfield (BPS)
limit."? There the gauge theory is augmented by a scalar
Higgs field in the adjoint representation of the gauge
group and solutions to the classical equation sought when
the scalar self-coupling vanishes. The Bogomol'nyi equa-
tions,

TeFu=B;=D;®, i,j=1,2,3, (1.2)
are locally equivalent to the self-duality equations (1.1).
To see this an extra coordinate x, is introduced, on which
nothing depends, and W, is defined to be ®.

Globally, instantons and monopoles are very different.

One of the differences is in the boundary conditions. For

instantons the vector potential approaches a pure gauge as
x# (u=1, ..., 4) approaches infinity, but for monopoles

trd’d—q?
and (1.3)

D;®—0 as|X| —oo .

Also, instantons have a finite action while BPS monopoles
have a finite energy. They share the property of being lo-
cal minima for the action or the energy, respectively.

A convenient, but not entirely explicit, description of
instantons has been given by Atiyah, Hitchin, Drinfeld,
and Manin (ADHM) (Ref. 3) and recently extended to the
monopole situation by Nahm.* However, little work has
been done using the ADHMN construction to build ex-
plicit monopole solutions. In this paper we investigate the
construction of spherically symmetric monopoles for the
gauge group SU(N). Although these solutions have al-
ready been constructed in a different way by Wilkinson
and Bais® our purpose here is to understand the mecha-
nisms of Nahm’s procedure, and the spherically sym-
metric monopoles are a good vehicle for this. They
demonstrate admirably both the ingredients and the power
of the formulation.

In Sec. II we shall review briefly the main features of
the ADHM formalism that we need and introduce
Nahm’s adaptation of it. In Sec. III the requirement of
spherical symmetry and how to implement it in the
ADHMN construction is discussed. At the heart of
Nahm’s procedure is the set of equations

dT,
—L i€y T Ty, L,m,n=1,2,3

dz (1.4)

which are of considerable interest in their own right. In
the spherically symmetric situation 7 turns out to be a
block tridiagonal matrix with a single unknown function
for each block. Thus, Eq. (1.4) reduces to a coupled set of
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differential equations for those functions. The equations
and their solutions are described in some detail in Sec. IV.
Finally, the necessary steps using the matrices T to con-
struct the monopoles and the details of some special cases
are the subject of the final sections.

II. THE ADHM AND ADHMN CONSTRUCTIONS
A. ADHM

The basic ideas of the ADHM construction have been
extensively reviewed.>—® Here, we shall confine ourselves
to stating the main steps and establishing notation. For
SU(N) the gauge potentials W, a=1, ..., 4, are given in
terms of an (N +2k) X N matrix function of x, v(x), by
the expression

Wo=va0, viv=1y. @.1)

The matrix v is not arbitrary but constructed to satisfy
Alavy;=0, 4=12, a=1,...,k,
i=1...,N+2k, j=1,...,N (2.2)
for the choice

Dgisa =4is +bginXa4 » (2.3)

where the constant matrices a,b are each (N +2k) X2k,
and x is defined to be

(2.4)

X=X4+iX T=xze, .

A straightforward calculation of the field strength F,,
in terms of the basic ingredients a,b yields

Fag=v"ber(ATA)lefb Ty, (2.5)

which is sensible and self-dual provided (ATA) Aafd’> 2
2k X 2k matrix, is invertible and proportional to the tensor
product of a k Xk Hermitian matrix and the unit 2X2
matrix. The action functional computed for the gauge po-
tentials derived as above is 872k.

Noting that A’ defined by

A'=QAR, Q€SU(n+2k), ReSU(k) (2.6)

where Q and R are constant matrices, yields the same vec-
tor potential as A, up to a gauge transformation, we can
write a useful canonical form for a and . We may choose

Qaia=Aait> baia=0,
a=1,...,k,A=12,i=1,...,N
2.7
Agid =Hait> baia=ok)aia »

a=1,...,k, A=1,2,i=N+1,...,N+2k,

in which case the conditions on ATA may be rephrased:

ATA 4+ = (Hermitian); , ® 1, 2.8)
and u=pe,, with
pl=p, a=1...,4. 2.9)

One of the strengths of the ADHM construction is that
various Green’s functions and solutions to Dirac equations
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can be written down explicitly in terms of the basic in-
gredients. Thus, for the fundamental representation of the
gauge group, for example, we have

fxw)
Glx,y)=—L-ZT00 2.10)
i 4 |x—y|? (
for the scalar Green’s function and
T=vTb(ATAYV-1 =T 0
g=v"b(ATA)!, P=y7e, e=| | , @.11)

is a complete set of k solutions to the massless Dirac
equations. [In Eq. (2.11) the transpose only refers to the
spinor indices of 1.]

On the other hand, given a complete set of k-
independent solutions to the Dirac equation in the back-
ground k-instanton field (with asymptotic behavior
W,~g 19,8 as | x | — o), normalized so that

[atxyly=r1,

we can compute A and o b® They are given by the
asymptotic behavior of 9, and the y-expectation value of
X4, Tespectively. That is,

2.12)

‘
x| ¢

Y~—g

(2.13)

as|x | —>o0

and
f d'x '/’*xa'p: _7T2I~"a .

Using these expressions and the completeness of the
Dirac zero modes we can directly verify the conditions
(2.8) and (2.9) and work backwards to reconstruct the
W,.2 This demonstrates the completeness of the ADHM
construction and indicates the central role played by the
Dirac equation.

(2.14)

B. ADHMN

Nahm’s extension of the formalism to encompass mono-
poles* also uses the Dirac equation as the cornerstone for
the construction. In this case, in a monopole background
the Dirac equation reads

elD =0 (or D e, =0), (2.15)

where D, =9,, + W,, and W,=®. The vector potentials
and @ are independent of x,. Thus we may take ¥ to be
combinations of solutions of the form

x4z

Y= YYR,z), (2.16)
and, setting ®= —i¢, with ¢’ =@, Eq. (2.15) reads
(&-D+¢—2)9p=0. 2.17)

It is convenient to write the asymptotic behavior of ¢ in
terms of the projection operators (which are angular func-
tions) P; on to its various eigenspaces. Thus

k
Z+ —— (2.18)

2|%|

-
as|X|—>w,

N
o~ > P
i=1
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where the 2’s and k’s are not necessarily distinct. In terms
of these quantities the energy of the monopole is given by

N
E =47 2 zlkl N
I=1

(2.19)

and the number of normalizable solutions to the Dirac
equation can be counted using a theorem of Callias.’
Their number is crucially dependent on the value of z and
may be written

N
k(z)= 3 ki0(z —z) .
i=1

(2.20)

In particular, there are no normalizable solutions at all un-
less z lies between the greatest and least eigenvalue of the
asymptotic Higgs field. The number of solutions jumps,
typically, as z moves past an eigenvalue of ¢, not doing so
only if one of the “charges” k; happens to vanish. For
maximally embedded spherically symmetric monopoles in
SU(N) the charges are the set

N—1,N-3, ..., —N+1. (2.21)

Hence, if N is odd there is precisely one zero ‘“jumping
point,” but not otherwise. The k’s are ordered so that
>1k;>0,forr=1,...,N.

In the absence of zero jumping point the solutions to
the Dirac equation fall off sufficiently rapidly that there
is no contribution from terms like A in Egs. (2.13) and
(2.8). The other terms do exist, however, and Nahm de-
fines

(T)w= [ d*x xYl(X,20,(,2)

i=1,2,3; ris=1,...,k(z) (2.22)
and A(z) to be the differential operator
AD=1L 4 i(F1+7)5 (2.23)
dz

T, is chosen to be zero by suitable arrangement of the Q,R
transformations [Eq. (2.6)] which are now z dependent.
This is done for convenience in subsequent computations.
v is now also a function of z satisfying

0=ATy—i ’—i+ﬁ+i)-3

i v. (2.24)

The conditions (2.8) and (2.9) reduce to a set of dif-
ferential equations for the Hermitian matrices T;:

dT;

'd—z=i61m,, T,T, . (2.25)
When Eq. (2.25) is satisfied ATA is computed to be
d? . =
A*Az_z—;+(i’+T)T-(sz+T), (2.26)
z

which is (usually) invertible.

The general solution to Eq. (2.25) for N=2, k=2 has
been discussed by Brown, Panagopoulos, and Prasad.!®!!
One of the main tasks of this paper is to find the class of
solutions to (2.25) corresponding to the maximally embed-
ded spherical monopoles.
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Given v, computed from (2.34), the vector potential and
Higgs field are recovered from the analog of Eq. (2.1).
Thus

W;= fdszaiv , (2.27)
o=—i [dza'™, (2.28)
1= fdz v, (2.29)

where the integrations are to be performed over the range
spanned by the minimum and maximum eigenvalues of
the asymptotic form of ®, conventionally z; <z <zy.

Some care has to be taken to ensure that Eq. (2.24) has
precisely N independent solutions [for SU()] and this
consideration influences the acceptable singularities that
are allowed to occur in T;. Specifically, the singularities
can be no worse than poles in z. These must be con-
strained, if we are solving Eq. (2.25) on the interval [z,
Z; +1], to occur either outside the interval or at z;,z; . | but
not inside. Equation (2.29) cannot be satisfied if the v on
a specific subinterval is singular and so singularities in T
restrict the class of normalizable solutions to Eq. (2.24).
How this works in particular cases will be explained
below. On any given interval between jumping points
[z1,2; 4 1], say, the dimension of T is fixed, hence we con-
centrate our attention on one interval at a time and sew
the pieces together afterwards. How this can be done for
the cases we consider will be discussed below, in Sec. IV.

When one of the jumping points corresponds to k; =0
for a particular /, the situation changes qualitatively and
the Dirac solutions are no longer enough to specify com-
pletely the gauge potentials and Higgs field. In that case
there are also solutions to the covariant scalar Laplace
equations (in the fundamental representation)

D*r=0,

which tend to covariant constants asymptotically, and fail
to be normalizable. These solutions exist only for k;=0
and z=z;.

Let the quantities ap and ap be defined by

(ap)y= [ d* ¢}(%,2p) (& D+2p)rp(X) (2.30)

and

ap=(ap)geg=iapap 2.31)
(where P labels any of the zero jumping points). Then the

equations for v and T, Egs. (2.24) and (2.25), are modified
to

Ao+ 3 alspdlz —2zp)=0 (2.32)
P

and

dT;

o =l€mn T Ty + 2 (ap)dlz—zp),
P

2z (2.33)

respectively. We ought to remark that in Eq. (2.32) we
have suppressed all indices for clarity, but it should be
noted that sp is a row vector of length N so that all the di-
mensions match up correctly. Finally, the definitions of



W; and ® are also altered to read

VI’,-: f dz vta,‘v—f— ES;aiSp ’ (2.34)
P
ib= fdzszv+ ZZPS;SP , (2.35)
P
(2.36)

1= fdzva—i— ESJSP ,
P

respectively.

We have chosen to use up part of the Q,R equivalence
[Eq- (2.6)] and set T4,=0. There still remain z-
independent transformations in SU(k(z)), on any particu-
lar interval [z;,z; . ], although these must be matched ap-

propriately at the jumping points. Thus, using 7', de-

fined by

T'=0'TQ, 0'0=1, %%:o, (2.37)

instead of T, leads to gauge-equivalent potentials.

III. SPHERICAL SYMMETRY

A monopole solution is spherically symmetric if the ef-
fect of a spatial rotation of coordinates on any field can be
canceled out by performing a compensating gauge
transformation. To construct the fields at X and at its im-
age RX under a spatial rotation we must use A,AX defined
by

(3.1

respectively. However, for each R €SO(3) we can select
an element of SU(2), g (R), so that

RX-7=g(R)X-dg(R™").
Thus AR constructs gauge-equivalent fields to those con-
structed from
A= i E iR
dz

The fields will therefore be spherically symmetric provid-
ed we can pick an element Q (R) of SU(k(z)) satisfying

Clearly, Q (R) represents SO(3) within SU(k(z)) but, it
is not normally an irreducible representation. However,
we can use the freedom (2.37) to organize Q(R) into a
direct sum of its irreducible components

Q=?QJ’

(3.2)

(3.4)

where j is the spin of the representation Q;. Thus, if we
divide T into blocks, T4, corresponding to the various
spin components of Q, Eq. (3.3) will read

Q;(R=HTH'Q;(R)=RT¥" . (3.5)

From Eq. (3.5) we deduce that T#" can be nonzero only if
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the tensor product of spin j with spin j ' contains a spin 1
in its decomposition. In other words,

T#'=0 if|j—j'| 50,1, j,j’ not both zero .  (3.6)

Thus, if we agree to arrange T into blocks whose dimen-
sion increases along the main diagonal, then T is block tri-
diagonal.

For the maximal embedding in SU(N) that we wish to
consider, corresponding to the magnetic “charges” listed
previously, Eq. (2.21), the T’s have the following compo-
sition on each interval [z;,z; | ]:

J_N-=2

,Z2 )2 in J
[z1,22]:  spin 2

’

[z2,23]: spin J,J—1,

[zi,2i41): spin J,J—1,...,J—i+1
until the middle intervals, where either
[zv/22ZN/241): spind,J—1,...,0,
[z /2328 241): spin J,J—1,...,0 if N is even
or 3.7

[ziv 11 /22(v +1)72]

if N is odd
[zv +1)72:2(N +3)72]

spinJ,J—l,...,%

and then, for the rest,
[zv —2zy_1): spin J,J —1,
[zy —1,z2x]): spin J .

On the main diagonal we write

TiJ‘:aj(z)éf, j=J,J—1,... (3.8)

where C/ corresponds to the maximal embedding of SU(2)
in SUQ2j +1). For the other entries T#*! and T/+Y we
may write

T+ =b; 1 4(2)=CI*!, TI*tU=p; (2)*CIH!,

j=0,...,J—1 (3.9
where
Q;(R~1)~C/*1Q; L (R)=R~CJ+! (3.10)
and
(—CIHH =+CI+T (3.11)

It should be remembered that ~C/ is a (2j —1)X(2j +1)
matrix. The main properties of C/ and *C/ are collected
together in Appendix A. Explicit forms can be found in
Ref. 12. All other components of T are zero.

We are now in a position to compute the Nahm equa-
tions (2.25) in terms of the a’s and b’s belonging to any
particular interval in z. Thus,
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daj_.. . 2RI A 24T A A
—d7C1=t(aj C’/\Cj—f-b_, +CJ/\ C‘]
+bj 2CIHIATCIHY)
(3.12)
D) —imita, b, CI I N~Clta b, ~C AT
—‘17 C —t(aj_l j A +aj j )
and, using the properties of C/ and *C/, we obtain
da —
& a4 I—1p2, J=N=2
dz 2
(3.13)
da; . .
— =8+ 2= 1b—(2j+30b;,1] ,
and
db;- y y
dz =bj'[(] _l)aj’—l_(.’ +1)(1j'] . (3.14)

Here, j runs over all the spins less than J which contribute
to the T on a particular interval, and j' runs over all the
spins greater than the lowest for that interval. If spin O is
a possibility [as it is for the central interval for SU(¥) and
N even] then ay=0. This is, of course, because we cannot
add spin O to itself to obtain spin 1. On the first and last
interval, there is only one spin, and thus a single a; satis-
fying

daJ 2
——=—q;.
dz
That is
1 1
a;= or .
Z—2Z, zZ—2Zy

The set of equations (3.13) and (3.14) are interesting in
their own right and we shall explain their general solution
in the next section. However, before doing so we need to
say something about the way solutions on adjacent z inter-
vals are patched together. Let us label the intervals as fol-
lows:

Ii=[z,z;41], i=1,...,N—1. (3.15)
On the interval I; the contributing spins are
j=JlJ—1 ..., J—i+1, i=1,...,%or N2—1
(3.16)
j=LJ—1,...,J+i—N+1,
i=%+l or N;—l,...,N—-l .

For I, Iy_, there is a unique spin, the corresponding
a,;(z) is a single pole occurring at z=z,, zy, respectively.
The residue of the pole is an irreducible representation of
the SU(2) Lie algebra for spin J. For I,, Iy_, there are
two spins. For the larger J a; is continuous at z=z,,
zy 1, respectively, but for the other, J —1, a;_; develops
a pole at z, and zy _,. The corresponding b;’s will go to
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zero. (Except when J=1 when this need not happen.)
Thereafter, as i increases, the new spin contributions
ay_; 41 have a pole at the boundary of adjacent intervals,
the new b;_;,, have a zero, but all other functions are
continuous. The only exception to this rule occurs if N is
odd. In that case a;,,(z), on the two central intervals
I(N—l)/2’ I(N+1)/2’ is discontinuous at Z(N+1)/2> the “mid-
dle” eigenvalue. This discontinuity is allowed for by a
corresponding delta-function contribution in the equations
for T on these intervals [Eq. (2.33)]. The specific exam-
ples, discussed in Sec. V, should serve to clarify the rules.

IV. THE SOLUTION OF THE SPHERICALLY
SYMMETRIC NAHM EQUATIONS

Equations (3.13) and (3.14) are quite a complicated set
and it is rather remarkable that they can be solved in
terms of a certain set of polynomials. We shall, first of
all, describe how to solve the full set of equations for the
interval I, if N is even, or Iy _y1), if N is odd, these
containing the maximum number of spins:
j=J,J—1,...0 or %, respectively. The solutions to the
equations on other intervals can be derived by truncating
these.

The basic set of polynomials P,, r >0, is defined by the
recurrence relation

dp,
dz

Although these polynomials are an infinite set, we shall
need to use only the first 2J of them for our solutions.
Define the determinants E,, and F;, by

Ep=det(Ep)yj, (Ep)ij=Py_2441)4i+)»

Lj=1...,r+1

4.1)

=rP,_, r>0.

4.2)

and
dE;
dz

It is quite easy to check that F, differs from E, only in its
first column where each polynomial has its index lowered
by one. Thus,

Fj=det(Fy)y, (Fpy=(ENy;, j#1,i=1...,r+1
(4.4)

(n—2r)F, = 4.3)

(Fit=Py s y1y4iri=1...,r+1.

It is sometimes convenient to think of E, and F, as sub-
determinants of the persymmetric matrix P defined by

P;=P;.j, i,j=0,1,2,.... (4.5)

Let g;i,...,i;j,...,j be the determinant of the rXr sub-
matrix of P formed from the elements in the rows i; i
and the columns j; - - * j,. Then

r
qil“'ir;jl“'jr: 2 (Sgnp)HPis+jp(s) ’ (4.6)
permp s=1
E;=QO1~--r;n—2r,...n—r » 4.7)
Fr:=q01~~-r;n—2r—l,n—2r+1,...n—r . (4.8)
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The determinants g satisfy a generalization of persym-
metry

=qil...ir;jl...jr N
(4.9)

Qi +p,iy+p, ... i +p; jy—Priy—Ps -2 Jp—P

the differential relation

d .
dqul . ir;jl"'jr=El‘vqil"'is—l"”ir;jl'”jr
s

dg=1, 0 j, > (410)

+ stail...,-r;js...
s
and are totally antisymmetric in the i or j indices separate-
ly, and symmetric under the interchange of all the i’s and
J’s, i.e.,

qil'”ir;jl"'jrijl IR AN FEEEY A (4.11)
In terms of E,, F, the solution to the Nahm equations
on the interval Iy, or Iy _q,; is

Fy  Fij
aJ_,=E—, E’_l’ (4.12a)
2J
Er——lEr+1 _
(by_Pp=— =2 =201, J—10r 21
(E5;)? 2
(4.12b)

with the conventions

F3;'=0, E3'=1, ES;=Py;, F3;=Py;_, .

Proving this assertion is straightforward for Eq. (3.14),
less so for the others, Egs. (3.13). In the case of (3.14) we
can make direct use of the differential relation (4.3) to
evaluate

1 de—r

bJ_,- dz ’

Explicitly, we have
db;_, F5,  Fi!
A S ER fuit-L :
by_, dz E}, Eby

r+1 r
Fyj Fy

+(J—=r—1) -
Ejf' Ey

=—J—r+Da;_,+UJ—r—Day_,_,,

(4.13)

which corresponds to Eq. (3.14) with j'=J —r.

To check the other equations we shall need an expres-
sion for dF’;/dz and identities involving subdeterminants
of a persymmetric matrix. Using Eq. (4.10) we have

dF}
dz

=(n—2r—1)H;+(n—-2r+ 1)K, , (4.14)
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where
r
Hn=‘Io,1, e n=2r=2n-=2r+1,...,n—r
and
K=
n=490,1,...,r;n—2r—1,n—2rn—2r+2,...,n—r *

Alternatively, we could also write, using the persymmetry
of F,,

Fr=q15 .. ,r+tn—2r—2n—2r,...,n—r—1>»
in which case

dF,

% =G +(n—2r —2)H; +(n —2r)K; (4.15)
where

Gr=q02,...,r 41 n=2r—2n=2r,...,n—r—1 -
Comparing (4.14) and (4.15) we derive the relation

G;=H,+K;, . (4.16)

In Appendix B we use Jacobi’s theorem on submatrices of
an adjugate matrix to derive two useful identities amongst
the various determinants introduced above:

E;G;—(F;)*=E,*'E;~! 4.17)
and

HI7'E]+KIEI"'=F;"'F! . (4.18)
Armed with these expressions and relations (4.14)—(4.18)

it is now a matter of straightforward algebra to check the
rest of Nahm’s equations for the maximal number of
spins.

So far we have discussed Nahm’s equations on the cen-
tral intervals Iy, or Iy _1),, for N even or odd, respec-
tively. On the other intervals, fewer spins enter but the
same solution [(4.12a) and (4.12b)] will still work provided
we arrange that E3}'=0 when r=J—j,;, [where
Jmin=J —i +1 on the interval I;, Eq. (3.16)]. We can ar-
range this by setting

r+1

=3 Mlz—a,)", n=2J (4.19)
k=1

where Ay and a; are constants. Then, each of the r 42
columns of E5}! is a linear combination of columns with
entries

(Lz—a;,(z—a;)% ..., (z—a)" )

for i=1,...,r+1. This construction yields the correct
number of effective parameters for each interval, namely
2r +1=2(J —jmin) + 1.

The final issue to be settled in this section is the prob-
lem of matching the solutions on each interval I; with
solutions on the adjacent intervals I;,;. We shall consider
the two cases N even and odd separately. If N is even we
can arrange the correct continuity, poles, and zeros on all
the z intervals up to and including the central one by mak-
ing the choice

Py=Mz—z)¥7+ - Az —z,)¥ (4.20)
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on each of the intervals I,,, for m=1,2,...N /2. Equally,
to the right and including the central interval we can
make the choice

Pyy=—[ Ay 12 =2 )7+ - F ANz —2y)]  4.21)

on the intervals I,, for m=N/2,...,N—1. Matching
the solutions on the middle interval requires that (4.20)
and (4.21) be identical for zy,<z<zy,,;. In other
words,

N
> A (z,=0 for 0<s<2J,
r=1

which may be solved for A,, r=1, ... N, yielding
A= (z,—z)".

s=r

(4.22)

If N is odd, then to the left of the central jumping point
Z(N+1)72> We take (4.20) and to the right of it we take
(4.21). For z=z(y 1), we must match the two expres-
sions and also the expressions for Py, ..., P,;_; derived
from them. a,,, can be discontinuous at z=z(y 1)/, SO
Py need not be matched. These conditions lead to the
same expression (4.22), for the A’s in terms of the jumping
points z; * * - zp.

In the next section we shall consider some special cases
of these solutions to illustrate the general theory.

V. DETAILED EXAMPLES FOR N=3,4

For N=2, the T matrices are all zero and the solution is
the BPS monopole in the usual way.

For N=3 there are two intervals, z;<z<z, and
z, <z <z3, and correspondingly on each interval there is a
single spin J= 7, and the T’s may be written

—

g

o T
2(z —z;)

» 21K2L2;

(5.1

—

e 9

T 2z —z5)’

Each is a simple pole at one of the extreme jumping points

whose residue is an irreducible representation of the SU(2)

Lie algebra of dimension 2. The discontinuity & is com-
puted to be

z2,<z2<23 .

(z3—2z1)

RA Sk Nk a—
2
(zy—2z1 023 —2,) ’

o= (5.2)
and a4 must be chosen suitably. To see how to choose a4
we need to ensure that a,e, is rank one so that we can
identify a row vector a and write ae,, =ia Ta. Thus
' (z3—2z;)

ay=ily,————
2(23—21)(z3—2,)
and
172

(z3—2zy) 0.1,—

=|——— 1,0) .
¢ 1(22—21)(23'—22) 0

(5.3)

For N=4 we have three intervals and the solution may
be conveniently described in terms of the polynomials P,
P,, P,. Indeed, because of the relationship equation (4.1)
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we need only display the polynomials P, on each interval.
Thus, for

1

z1<z<zy: Py=A(z—2,)% aj=——, (5.4)
(z —2z,)
2,<z2<2y: Py=A{(z—2,)2+ Ay (z —2,)?
= ——}\.3(2 —2Z3 )2—}\,4(2 —24)2 ’
(P))>—P,P, P,
ap=0, (b)P=—""t—T22 g 1
0 1 (Pz)z 1 P2
(5.5)
Z23<z<L2y4: P2:—k4(2——24)2, a\=-——_. (5.6)
(z —2z4)

Observe that the a; functions are continuous across each
jumping point and that b, does not have a zero at z, or z;
(as it need not do according to Nahm’s rules). The central
interval I, contains two spins (1,0), but a, is always zero.

To complete the analysis the other part of the story has
to be considered. We shall need to solve Eq. (2.32) for the
v’s (and, when appropriate, the s’s). This is the subject of
the remainder of the paper.

VI. ANALYSIS OF THE EQUATION FOR v

The strategy we shall adopt to determine v is the follow-
ing, again following Nahm.* It is a little simpler first to

solve
Aw=0. (6.1)
Then, if v solves ATv=O, v and w satisfy (d/dz)vTw)=0 or
v w=constant , (6.2)

and v may be obtained by inverting the w matrix.

We shall have to solve Eq. (6.1) on each of the z inter-
vals I, ...,Ix_,, but as before, to begin with, we shall
consider the central intervals containing the maximal
number of spins contributing to T. Recalling that A has
the form

Ami |4 L (Z4T) 5 , (6.3)
dz

a suitable basis in which to express w consists of the ten-
sor product of spin + with each of the constituent spins in

T. Thus we may write

1
J It3
+ . 1, . 1
wiz= 3 > wim@|iyii+7.m)
j=OorL m=-j—-%

1
-7
+ ¥ wm@|j1i—7.m)

m=—j+%

(6.4)

Substituting (6.4) into (6.1) using the expressions for T and

properties of the G, *C (Appendix A), we obtain a set of
coupled differential equations for the coefficients wjﬁ, (2):
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dw+ om [(j+%)2—m2]1/2
dz +jajwi, +[(2) +1(2] +3)1'2b; 4 (w5 1 +X3 21+1wj;‘7—1 —2x3 511 wim=0 for |m| <j+7+,
(6.5a)
jm ; — ; : 172y .+ -
dz = +Dajwjm +[(2) — 127 + 1] “bjw;* y,, —x3 2 +1 Wim
[(j+_zl,_)2_m2]1/2 . .
—2x4 21 wih=0 for |m| <j—3, j=J,J—1,...,00r 3 (6.5b)
I
In evaluating Eq. (6.1) we have worked entirely on the x;  where
axis. Hereafter, we shall relabel x; as ». The solutions for (P )1 2b) )~ N by )1+ (b))
general X are obtainable from these by performing a spa- Bj=(Pyy J J-1 i’ 6.7)
tial rotation. Notice that the equations do not mix differ- B (P17 .
ing values of m and, further, solutions for m negative can Sy ’
be obtained from those with positive m since . 172
+ _— (j+5—m)
Wi, (z,r)=(—) wjp (z,—r) , MBjm=—Ajm |~
(j+5+m)
W m(z,r)=(=) wi(z,—r) . (6.8)

We need only concentrate on m > 0.

Each value of m will occur a number of times in the
various tensor products. Thus m=J +% can occur just
once, J —% three times, J —% five times, and so on, so
that for m=J++ —s we should generally find 2s +1
solutions to the equations. The only exception to this
occurs when m happens to be zero. In that case there will
be just 2J + 1(=2s) solutions. The case m=0 can only
occur when N is odd and then we also have to take into
account the delta-function terms in Egs. (2.22) and (2.33).
For this reason we defer a discussion of the case m =0 un-
til later.

As before, in Sec. IV, we shall write the solutions and
verify that they satisfy Egs. (6.5a) and (6.5b). Unfor-
tunately, the solutions are quite complicated and we shall
again have to rely heavily on the properties of persym-
metric matrices outlined in Appendix B. One of the
2(J 4+ 1—m) solutions for a given m is relatively straight-
forward; the others fall conveniently into two sets which
we shall refer to as L'® and R, l<w<s=J —m +—;—.
Thus, for the odd one out we can write

+ - J-—'—-l J—j—1)—1
wjm =)»j,,,e nBj+1E J (E J ) ’

S L . (6.6)
Wim =jme ~"Bj 1 E3 2T By H 7T, |
MO Mw—2 Pa
D«;w)= . : , =2, ...
Mm—-l MZa)—S P, g+o—1

(1 _ . 1
D, '=P;,, m=J—+.

For each o, D,;“’) is of degree g and again satisfies dD,;“’)/dz=qD;"i)

We also need to define the quantities 4;(m,j,w,2):

A;(m,j,0,z)= f:dtl fatl dty - -

L (1/2)—m +i
fa dtj+1/2——m+i

iu'j+1m

(27 +1) 12
(2 +3)

Equation (6.8) defines a recurrence relation for A, for a
given m, and we notice that u; ;. 1,=0=A7; 3, as it
should. Using the identities
E JEJ—J Z_EJ—-J—IFJ—J—l
and (6.9)
J—j—lpd—j J—j—lpd—j  pJ—jpd—j—1
Eu‘] Ey._]1=E2J;’1 F ]—-Eu jF?_J_Jl .

J—j—1gpl—j—1
—Ey iy Fyy!

The expressions (6.6) can be shown to satisfy Egs. (6.5a)
and (6.5b) without difficulty.

The construction of the other solutions is more intricate
and some preliminary definitions are necessary. Let {M,}
be another set of polynomials satisfying

aM,
dz
but unrelated to the P’s introduced before (4.1). In terms

of these we define other sets of polynomials, one for each
of w as follows:

=pM,_,, (6.10)

, s(=J+5—m), m<J—%

(6.11)

| properties easily checked using (4.1) and (6.10).

2tV faemi
J+m+1/2+x e .

i—1 (.
z—l] (2j +140)! (27)*D@
(2j +x+2)

(6.12)
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If a=z, then the 4; will be used to construct solutions in
the set L'?: for a=zy they will give solutions in the other
set, R, In formula (6.12) the integrals actually span
more than one interval. It is to be understood that the po-
lynomials M,, are defined to satisfy Eq. (6.10) and for all
zy <z <zy, but that for each subinterval we use the ap-
propriate set of polynomials P, [Egs. (4.19) and (4.20)], for
that interval to define the quantities D,. These match on
the boundaries of adjacent intervals and vanish at z; and
Zy.
Using these ingredients, the solutions are

(6.13a)
]

Wik (@) =0 jme ~B; L QLN 2rY ~I(EF;7 1)1,
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Wi (@) =Tjme ~"B; 1@ 2rY ~/~1EJ;7 =11, (6.13b)

where
172
12
o |21 i1 K+3+m
” 2j+1 k=j+1 | K+3—m ’
12 (6.14)

o[ 7 [
m 2j+1 Kk=j K+%~m ’

and (2, ® are given in terms of 4;, i=1...J—j+2, by
the expressions

A(m,j,0) Ay(m,j,0) A;_jlm,j,0)
Py Priin
PJ+j PZJ
A2(m,j—1,co) A;;(m,j—l,w)"' AJ_j+2(m,j—1,w)
P41 Pryjs1
Q)= : : (6.16)
PJ+] PZJ

for each choice of w, and a=z, or zy.
Note, that when j happens to be m — 5 we can compute
the A; exactly. They are

—plrz .
A;i=e"Dopm 34 -

Substituting these expressions into Eq. (6.16) yields
oy, ,»=0. This is not strictly necessary, but desirable
in view of the way we have chosen to write Egs. (6.5a)
with an extra term when j=m —+. A sketch of the way
in which Egs. (6.5a) and (6.5b) can be verified is given in
Appendix C.

So far, in the preceding paragraphs, we have construct-
ed a set of solutions valid for the central intervals in z, for
which the maximum number of spins contribute to T. On
the other intervals there are fewer spins contributing. We
can say that each value of m turns up at least twice be-
cause every interval contains spin J but as we move to-
ward the center, from z; or zy, one extra spin occurs at
each interval. This means that as we move from left to
right, for example, m=J 4 % always occurs just once,
m=J —% occurs twice on the first interval, three times
on the next one, and three times thereafter. m=J —%
occurs twice on the first interval, four times on the next,

five times on the third interval, which is then its multi-
]

lplicity thereafter, and so on. In other words, as we move
from the central interval(s) towards z; and zy the number
of solutions drops and we might expect that the solutions
we have already found will still work, except that some of
them will fail to be independent (just as was the case for
the a’s and b’s of Sec. IV). That this happens is
guaranteed by the form of the polynomials P,, Egs. (4.19)
or (4.20), and the way in which they are used to construct
the polynomials Dﬁ,"’). It is easy to see that when P, is
truncated then fewer of the polynomials D,;“’) are linearly
independent on each interval. In fact, on the outside in-
tervals I, or Iy_, there is just one D polynomial of de-
gree g and, moving in toward the center the number of in-
dependent polynomials increases by one at each jumping
point. It is rather complicated to see how everything
works in detail but we can look into some examples.

For a given m value, L‘®’ and R‘®’ are clearly solutions
on those intervals for which j;, <m —+. This is because
these are the intervals for which this value of m (or larger)
achieves its maximum multiplicity. For the other inter-
vals where j i, >m — 3 this is not so and we must do fur-
ther calculations to establish the L‘® as solutions on the
left-hand intervals and the R‘®’ as solutions on the inter-
vals right of center.

Thus, on the intervals left of center we can show

(L+INL42) - (L+j+5—m)

A,-(m,j,a))=e2” 2 (-Zr)LD2j+L+,~+1
L=0

so that the determinants in the definition of wffn

1

G+m+2) - (2 +24L)G++—m

(6.17)

,m Vvia Egs. (6.13)—(6.16) vanish on those intervals for which

Jmin >m — % for a given m. To show Eq. (6.17) we first note that
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z L, _
K’?(Z)z le dtl cet le ldtnDk(tn )e2rtn=e

in which case 4;(m,j,w)=Ki}tm+3/2

complicated. For example, the terms contributing to 43,
A3(m,j,0)=(2j+3)2j + 0K 2™ +4r(2j +4)K]
collect together on noting the identity

(2j+3)02j+4)L+j—5

2rz > Dy ypyr(2)(—=2r)F
L=0

+1/2—m 2
+m+3/2 +(4r)
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(L+1)---(L+4+n—1)
(k+1):-(k+n+L)Yn—1)0"

J mii/ agrees with Eq. (6.17) without further ado. For the others, the argument is more

J+1/2
J+m+5/2 s

s —mNL4j+5—m)—2L2j+4)j+m+3NL+j+5—m)

+L(L—1)G4+m+3)j+m+3)=2j+L+3)2+L+D+3—m)j+5—m) .

For i > 3 there are other useful identities, for example,

i—1 .
(= =y — k) ny—K) - -+ (ny_p— k) =0
k=0 k

i—1

S (—)*
k=0

The next step of the construction, given the set of w’s, is
to construct the quantity v(z). Referring to the isolated
solution, Eq. (6.6), as wy we must have

v H(2wy(2)=C, ,
vH(z)L@(2)=C{,
vH(2)R@(2)=CY’

[";1 ](n1+k+1—i)(n2—k) o (ny_y—k)=0

(6.18)

for each of the allowable values of w on each interval. In
Eq. (6.18) the quantities C;, C{®, C{ are constants.
Since v(z) is supposed to be normalizable and its com-
ponents that survive through a jumping point are continu-
ous at the jumping point, the C’s must be universal hav-
ing the same value on each interval. On the other hand,
L and R'® clearly vanish at z=z, or zy, respectively
[because of the definitions of the 4;, Eq. (6.12)] and so
C @) == Cr @), C; does not vanish and we may take
Cl—l If we decompose v(z) in the same way as w(z),

q. (6.4), then Eqs. (6.18) are a set of linear equations for
the components vf,,(z) Since the original equations for
w]m [6.5a) and (6.5b)] did not mix different values of m
and neither do the differential equations for the com-
ponents of v, we can arrange a basis of solutions labeled by
m, w,,, where

J
2 w]’;lj’%;j-i-%’m)

W, =
j=m—5
J
+ 3 wpn i i—3m) (6.19)
j=m++
for any of the solution sets wg L@, R@,
cJ—m+ ; Consequently, we can concentrate on

the set of equatlons (6.18) for a fixed m, using this basis,
and compute the va contrlbutlng to the analogous expres-
sion [to (6.19)] for v,, in the decomposition of v. We
know of no general way of writing the solution to these
equations other than straightforwardly as ratios of deter-
minants.

We should also bear in mind that the number of com-

rponents of v(z) varies on each interval according to the

number of participating spins on that interval. On the
central interval(s) where the number of participating spins
is a maximum we can write all the components of v as ra-
tios of determinants. Formally, this solution set works on
all the other intervals also, for the following reason.
Wherever a particular component of v should have gone to
zero, because the relevant spin has disappeared from the
interval in question, a convenient zero will appear in the
ratio of determinants. If a component of v survives then
cancellations take place, effectively reducing the sizes of
the determinants appearing in the ratio to that appropriate
for the current interval, and its set of equations (6.18).

For example, if m =J + + then on any interval the only
equation to be solved is

Wh_12)*wdr_1p=1. (6.20)

If m=J—+ then on all but the first or last interval we
have

+ + + +
Wir—12)*wapr—12+Wil 15— 12)* W3 1,012

+ 1) *woz_12=1, (6.21a)

W1 LS+ s ) L
+wig_12)* Lt =0,  (621b)

W_12)*REN 2+ i1 12 * R 12
+@ig_12)*REY =0,  (6.21c)

On the first and last intervals the middle terms in each
equation will be missing. Hence both R* and L") cannot
be solutions to the w equation on these intervals. We ar-
gued above that L was a solution on the first interval,
R on the last. The other solution on these two intervals
is a mixture of wy and LY or RV, respectively. In other
words, although Eq. (6.21b) survives into the first or last
interval, a combination of (6.21a) and (6.21c) replaces that
pair of equations. Alternatively, as mentioned above,
solving (6.21a)—(6.21c) on all the intervals formally, and
using the same expression on the first and last intervals,
actually works since in the expressions for v Ji}_l ,2 a can-
cellation occurs, and in the expression for v;";;_;,, the
denominator becomes infinite providing a zero. For other
values of m and on intervals with less than maximum
multiplicity we can always arrange, by adjusting the poly-
nomials M, Eq. (6.10), that R‘®’ is a solution left of center
for w=2,...,s (though not necessarily all independent)
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and, similarly, L@ =2 ...,s, right of center. The
remaining solution is a mixture of w, and R or LV,
respectively. A convenient choice of the polynomials M
which is appropriate to the calculation of »'v is given
below [Eq. (7.3)]. Indeed, changing the constants in the
polynomials M induces a linear transformation on the sets
L® and R‘® but does not affect v at all. The result of
calculating o'y, etc., will always involve just the special
quantities M described below.

When N is odd the central pair of intervals must be
treated carefully, in view of the discontinuity at z;, 3,
and we have put off a discussion of the m =0 components
of v until now. For the case m=0 we can find v(z) in
much the same way as when m=£0 and the lowest spin
disappears. That is, it can be considered as a formal ratio
of (2J +1)-dimensional determinants. v(z) must be
discontinuous at z; ;,, and, in general, C; need not be 1
on both sides of z;,;,,. We have been unable to prove,
but conjecture, that taking C;=1 everywhere does in fact
give the correct discontinuity in v(z) (it is true for
J=1,3, see below). To be able to construct the Higgs
field we need to know s. To find s we must first calculate
a for the discontinuity in a,, [Eq. (4.12a)]. Now

J—3/2 J—1/2
F3; F;

ayp=— (6.22)
172 Ei’—s/z E{J“VZ

and the discontinuity comes from the second term since it

is the only one containing a Py. «a; will only be nonzero in

its j=+ part, that is the intersection of its first two rows

and columns. From Eq. (6.22) this is

732
Aryspn B2y " zp430)
=172
2 Ey; Azyysn)

oi(=eo;)

leading to the following expression for a:
a=(0,v2¢,—V20,...,0).

Matching at z; 3/, in Eq. (2.32) then gives the following.
Only v, ¢ is discontinuous there and the components of s
are computed from its discontinuity and the expression
for a. We obtain

’+3’2(e)—‘/28 (6.23)

Siu=7z [Ul/z 0] i,J+3/2 +
The row vector s has only one nonzero component, using
orthonormality. Since we do not know of any simple ex-
pression for vy, o we cannot proceed further in evaluating
s other than the implicit formula in terms of vi,, ob-

tained above.

VII. EVALUATION OF THE HIGGS FIELD

In this section we should like to use the machinery we
have evolved in the preceding chapters to make contact
with the previously known solutions of Bais and Wilkin-
son for maximally embedded spherically symmetric
monopoles. Specifically, we can compute the Higgs field
using the expression for v developed in Sec. VI and the
formulas (2.28) and (2.29). Unfortunately, there are
technical difficulties involved in this calculation which we
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have so far been unable to overcome (a recent paper of
Panagopoulos!! may be helpful in this respect). In a
gauge for which the Higgs field is diagonal on the x; axis
each value of m corresponds to a specific diagonal com-
ponent. We can compute these straightforwardly for
m =J*+ to obtain the result of Bais and Wilkinson.” For
other values of m=£0 we are unable to complete the calcu-
lation without making a reasonable conjecture at an inter-
mediate stage. The case m =0 we have been unable to
deal with at all.

When m =J+% we have, using Eqgs. (6.20), (6.6), (6.7),
and (6.8),

viv=e2P,,(— )7 -1,
Hence
Y
¥

St va o

z ) d z ’
fZNdz vy g '

1

which we can evaluate using the expressions (4.19) and
(4.20) for the polynomials P,; on each of the intervals in z.
We find

1d Y. oo | 27411
=——|1 e - — .
¢NN 2 dr n§}"xe 2 r (7 1)
and, asymptotically,
¢NN~zN—(J+%)%, oo (7.2)
as it should.
When m =J — i we will have
2J+1 d?
(=¥ “— () )2
4r?  dz? J,J—1/2
—ﬂz%lez”{ﬁozpu—ZﬁlﬁoPu-l
”
+ﬁ12P2J—2} ’
where

o N 2rz, k
Mk = 2 }»,e 1(2 —Z,') (7.3)

i=1

are the particularly convenient choice of the polynomials
M, [Eq. (6.10)] alluded to previously. Defining

N
Oval= 3 Ay

iz 4o 42 )

‘a

)\,"ae

X II (z g2 (7.4)
B<y
we find the next entry in the Higgs field to be
1d 2J7—-11
¢N—1,N-—1=EE(IHQN—Z'_IUQN—I)— > 5 (7.5)

It has the asymptotic behavior

1
N N—1~Zy1—T =), r—>o0 .
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For m=J++—a (>0) we are unable to perform the
computation completely. However, suppose we conjecture
a form for the quantity v'v, agreeing with the above two
cases, as follows:

a’x = ,
vhv=22 41y S, e2Y;Pyy_i(—) .

22 = (7.6)

In Eq. (7.6) X is a quantity vanishing quadratically at z,
and zy so, as far as computing the Higgs field is con-
cerned it is irrelevant. ¥ is a function of J alone (indepen-
dent of r,2z) vanishing at J=a—+. Y¥; is defined in terms
of the M and P polynomials:

jrk 20,

J+k=i
where M ; is the cofactor of P,;_; in the determinant

A

My -+ Mgy Py_q
ﬁa ﬁZa—l Py,
Then,
NN —a= 2 IOy _ 1 _g—InQy_g)
—a,N—a™= 2 dr —l—a —a
2J +1-2a l’ 7.7
2 r

which, using the definition of the Q’s, has the correct
asymptotic behavior for large r. That Eq. (7.6) implies
(7.7) is indicated in Appendix D.

For negative values of m the corresponding component
of the Higgs field is found by replacing » by —r in the ex-
pressions for positive m. They have the correct asymptot-
% behav1or also, remembering that z, <z, <  *+ <zy and

2 =

All of the expressions derived above agree with the cor-
responding expressions obtained by Bais and Wilkinson
but, as mentioned before, we have not been able to treat
fully the case m=0. However, one can work through the
case for N=3 explicitly, and, for completeness, we include
the results of this calculation.

We have

MyP,
M,P,

let s

z
U?}z,o =e"”P1”1/2 le dt

e_”P—-l/z M,P,
1 A
r M P,

2rz

Vip0=—

PO z ﬁOPO
—1 2rt
P1 ] le dt e ’

3111

- [ 172 N
3] |-

L M[(Zl) (22rzz

2rz,
- —e ) i,2 »
2r (z,—2z;)

d2
o' 22 dz 2(01/20)

Using these expressions, we find

1
= —

2 A e '[M (z)]?

z

3
f dz vTv+sTs=—
%1 t—l

1 2rzi —2rz.
— 57 2he " Zhye T,
i j
where a subtle cancellation of terms of order 1/r2 and
1/r* has occurred. This is the same normalization factor
as obtained for m=J —+, J > +. Finally,

23
fz dzzv' +2z,8 Ts
1

z
f ? dzv'y +sTs
Z
M (z)]?

2 7\.,-2,-e 2
i

I

2 A,-ezn"ﬁl(zi )
i

—2rz,

RN Wi
i

&Ig_‘

l In 2 K,-e
2 i
That this is the correct result can be checked by taking the

expressions for ¢33 [Eq. (7.1)] and ¢, and insisting that ¢
be traceless.

VIII. CONCLUSION

We have seen (contrary to our own expectations) that it
is not a simple exercise to carry through Nahm’s construc-
tion even in the case of spherically symmetric monopoles.
In fact, this task has taken us through a number of in-
teresting mathematical problems whose elegant solutions
would have come as a complete surprise had they been
posed out of the present context. Among these, perhaps
the most interesting is the solution to the equations for T
described in Secs. III and IV, where we were able to obtain
a complete solution in terms of ratios of polynomials.

Thus we conclude that Nahm’s construction does not
facilitate the description of spherically symmetric mono-
poles, but it may well still provide a way of understanding
their parameter spaces and quantum numbers.
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APPENDIX A

In this appendix we collect together various properties
of the quantities C/, *C/ which we have used in Secs.
III—VI. C/is a spin-j representation of SU(2) so

C/INCI=iCI . (A1)
The quantities *CJ have to satisfy Eq. (3.10) which im-
plies, considering an infinitesimal rotation, that

—cticlt —cl~Cl =ieun ~ClHY! (A2)
(A1) and (A2) together imply that

Ci-Qitl==—CJ+I¢Ji+1 (A3)
Clearly

CIA ~Citl=jq~CJ/+!. (A4)

So, taking the cross product of (A4) with C/ on the left
and the cross product of (A1) with “C/*! on the right we
obtain

CjCI-Cj*t' —j(j+1) ~CI*l=iaCIA ~CI+!
=—ag?~Citl,

CICI i1 _CHCI~Ci+)=iCIA ~CI+!
=—a~Ci*,

Subtracting, and using (A3), we find a=j+1 or —j.
Also

—CIHIACIHI=ig =TIt (A5)

and a similar argument leads to B=j+2 or —j—1.
However, using (A2) twice to reorder the left-hand side of
(AS) and comparing with (A4) we have a=2—p. Hence
a= —J ’ B =] +2.

Similar manipulation leads to

+CIA ~Ci=i(2j —1)C/,
—CIHIA +CIH = —j(2j +3)C/

(A6)

(A7)

on assuming a specific normalization for *C/-~C/, viz.,
+CI-Cl=j(2j —1). (A8)

Other identities are obtained by conjugation.

In order to obtain the equations satisfied by components
of w [Egs. (6.5a) and (6.5b)] we made use of the following
properties:

Cl@j,+ i+ md=jlis i++.m),
Claljgij—5m)=—G+D|j15 j—1.m),

ié’j'é’lm,é; jF3+,m)=0,
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+CFj, 55 i+ 5.m)
=[2j + D2+ |j+1,5; j++.m),
~ChG |y i—1om)

=[2j —DQ2j+ D" |j—1,3; j—5.m),

and
o3l kst my =4 =2 L k)
2]+] 2 2
2 i1y 2
2j+1[(1+2) m~]

X jr5; iF5.m) .
APPENDIX B

The basic tool used in deriving relations between deter-
minants, such as (4.17) and (4.18), is a result r§
Jacobi which we may state as follows. Suppose that M
is an rXr submatrix of the adjugate matrix M of the
N XN matrix M, and MY =" denotes the (N —r) X (N —r)
submatrix of M obtained from M by striking out the rows
and columns similarly placed to tll?r)rows and columns of
M used to define the elements of M ', then

det’t"” = (detM ) ~'detM N =7 (B1)

To prove Eq. (4.17) we note that each of E; ', E!, G,
and F] may be regarded as submatrices of E;*!. Thus
E; is obtained on striking out the first row and column,
E!~! by striking out the first two rows and columns, F]
the first row and second column, and G, by removing the
second row and second column. Thus, a straightforward
application of (B1) yields (4.17).

For Eq. (4.18) we have to be more subtle. We could re-
gard H. ', EI, K., EI~', FI~!, and F! as submatrices of
E[*! but it is not so helpful. It is more useful to consider
E7*! obtained from E.*! by deleting the first row and
repeating the last row. Clearly detf,, =0. Then the
listed matrices are submatrices formed by striking out the
following listed rows and columns:

FI~!: first and last row, first and third column.
F;: next to last row, second column.

E; =1 first and last row, first and second column.
K;: next to last row, third column.

H!~!': first and last row, second and third column.
E;: next to last row, first column.

Applying (B1) to the 3 X3 matrix found by the intersec-
tions of the first three columns of £ r+1 with the first row
and the last two rows yields (4.18).

The pair of equations listed in Egs. (6.9) are proved in a
similar way

APPENDIX C

In order to show that Egs. (6.5a) and (6.5b) are actually solved by the expressions (6.13a) and (6.13b) we shall need to

check that
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J—j—1 J—j . : 1
Wn gy o | B O =B O | r@jtlo2m) g _JAm A o &)
dz E;i1 2j+1 m 2j+1 ™
and
. . ) .
d®jm F{J_J®jm+E.2’J_J_1'Qj+lm r(2j+1+42m) J—m+3
—(2j . — ®,,= 2r)%Q; C2
52+ ) 211 im 511 (2r)2Q;), (C2)

each arising from a direct substitution of the ansatz into the equations. It is convenient to organize the calculations as
follows. Firstly, compute each of the expressions in curly brackets to be Q;,,, ®;»,, respectively, where in (C1)

A{(m,j,®) A,(m,j,0) Aj_ji(m,j,0)
Py Pj 1 Py
Qjm=| Pyjs2 Pyits PJ—{:j+l (C3)
Py Prijyr Py
and, in (C2)
A(m,j—1,0) 4j(m,j—1,0) Aj_jyom,j—1,0)
&, = P:Zj Pz,:'+1 PJ4;1+1 . <
Pyija Pyijs1 Pyy
r
That these expressions are correct can be verified for the for i=2,...,J—j+1, k=1,...,J—j+1. These are

coefficient of each A, in turn using the techniques of
Appendix B applied to Ay =Py (i 4x)—2, Lk=1-"+J—j
+ 1. For (C3) all we need is a straightforward application
of Jacobi’s theorem to A. For (C4) we apply it to A, a
modification of A in which the first column and last row
are repeated. Clearly, detA=0, and we make use of the

again proved for each coefficient of A, or its derivative in
turn, using the tricks of Appendix B. Finally, all the
remaining determinants entering Egs. (C1) and (C2) differ
only in their first rows. Hence, we collect them together
using the identities

second trick outlined in Appendix B. d4; Loy _2r . Lyg .
Next, we can collect together the first two terms of each dz (m,j,@)= 2j +1 =m+3)4i(m,j,0)
equation:
+5U+m+5)4; 4 o(m,j—1,0)
ji . ~ ~ 2j+1
=2+ D = J
) 4+ —1DA4; _(m,j,0) (C7)
jm . = ~
—(2j4+1)9,, =0Ojp, ,
dz ” g and
where
dA; 2
(Qjm)1k=72k—(m,j,w)—(k——l)Ak_l(m,j,w) R dz (m,j—1e) 2j +1 Gtm+3Mipilm,j—1,0)
_ (Cs) 2
(Qjm )ik =Poy (i +i0—2 +%(j—m +3)4;(m,j,0)
and
N dA, +(2j +iA;(m,j—1,0) . (C8)
(O )1k = —d—(m,j— Lo)—(2j+k)4x(m,j—1,0),
. Az (c6) These follow from straightforward manipulations of the
(O it = (Qjm it integrals occurring in the definition of 4; [Eq. (6.12)].
APPENDIX D

To show Eq. (7.7) we first note that

% S YiPry_ il = V= YiPys_p_i (=) (2J—2a—k) .
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Then

and we must evaluate

2rzd

N 2rz; . ~ N
S Aie” [Mg(z;)]* and 3, Aze —[M (z)] .
1 1

For convenience we put
Ai---jz}\i . xjle(zi+ +zj)
so that from the definition of M preceding Eq. (7.7)

ﬁaz 2 A,—l...,-a(z— " ) Z-Z )aH (Z ,5
,‘l...ia 7<8
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-1
2:1 i[M zl)]z [zke ’Z a(Zi)]z _Eﬂ:&q_
= 2r
(D1)
(D2)

The expression for M, can be split into sums of terms each containing a distinct subscripts chosen from 1,...,N.
Thus summing over all permutations of the a elements we have typically

M= S 0Nz —zo()(2 —22))*

o

Obviously, Ayy)-

26(0’)(2 —zo(l))(z —20(2))2 cee(z —Za(a))a

o

(2 =2g(0)) " As1) - --

ola) H (zi _Zj )

i<j

- o(a) 18 completely symmetric from its definition so we only need to consider

It is a polynomial of degree a and one way to see this-is to compute (d%+'/dz%*+")M . verifying that it vanishes. It also
vanishes, not only when z =z; for some i but also if any pair of the z’s happen to be equal. Hence

ﬂ;ocAl a1z —21)22(2—20(1))(2 —Zo2)) " (2
i<j
and

A?am 2 Ail...ia(z

,‘]...,a

—z;) " (z2—z) 11 (z, —
r<d

—’za(a))

(D3)

Armed with (D3) we can compute the first of the quantities we need:

N i~
E Ai[Ma(Z,')]ZO: 2 Aﬁl e iajl
i=1 [ PIRRY §

jl...ja

..ja(z,-——z,-l)' b

Analyzing terms corresponding to a fixed set j, - * - j, we
see from arguments along the same lines as above that the
term is actually independent of z;, - - - z; , in which case a
factor Qn_, [Eq. (7.4)] appears naturally in (D4). The
other factor is proportional to Qy _1_,.

(Zi —zia )(Zi —zjl') M

(z—z,) II6 (z;,—z )"z —z,)* . (D4
Y<

The second quantity is similarly computed to be pro-
portional to 2Qxy_i_, (d/dr)Qxn_,, with the same con-
stant of proportionality. Substituting these results into
(D1) yields the quoted result, Eq. (7.7).
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