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WEIGHTS, KOVALEVSKAYA EXPONENTS AND THE
PAINLEVE PROPERTY

by Hayato CHIBA

ABSTRACT. — Weighted degrees of quasihomogeneous Hamiltonian functions of
the Painlevé equations are investigated. A t-uple of positive integers, called a reg-
ular weight, satisfying certain conditions related to singularity theory is classified.
For each polynomial Painlevé equation a regular weight is associated. Conversely,
for 2 and 4-dim cases, it is shown that there exists a differential equation satisfying
the Painlevé property associated with each regular weight. Kovalevskaya exponents
of quasihomogeneous Hamiltonian systems are also investigated by means of reg-
ular weights, singularity theory and dynamical systems theory. It is shown that
there is a one-to-one correspondence between Laurent series solutions and stable
manifolds of the associated vector field obtained by the blow-up of the system. For
4-dim autonomous Painlevé equations, the level surface of Hamiltonian functions
can be decomposed into a disjoint union of stable manifolds.

RESUME. — On étudie les degrés pondérés des fonctions hamiltoniennes quasi
homogenes des équations de Painlevé. On classifie un t-uplet d’entiers positifs,
appelé poids régulier, satisfaisant certaines conditions liées & la théorie de la sin-
gularité. A chaque équation polynomiale de Painlevé est associé un poids régulier.
Inversement, pour les cas des dimensions 2 et 4, on montre qu’il existe une équation
différentielle satisfaisant la propriété de Painlevé associée a chaque poids régulier.
Les exposants de Kovalevskaya des systemes hamiltoniens quasi homogenes sont
également étudiés au moyen de poids réguliers, la théorie des singularités et la
théorie des systémes dynamiques. On montre qu’il existe une correspondance bi-
univoque entre les solutions de la série de Laurent et des variétés stables du champ
vectoriel associé obtenues par I’éclatement du systéme. Pour des équations auto-
nomes de Painlevé en dimension 4, la surface de niveau des fonctions hamiltoniennes
peut étre décomposée en une union disjointe de variétés stables.

1. Introduction

A differential equation defined on a complex region is said to have the
Painlevé property if any movable singularity (a singularity of a solution

Keywords: Painlevé equation, quasihomogeneous vector field, regular weight, Kovalev-
skaya exponent.
2020 Mathematics Subject Classification: 34M55.



812 Hayato CHIBA

which depends on an initial condition) of any solution is a pole. Painlevé
and his group classified second order ODEs having the Painlevé prop-
erty and found new six differential equations called the Painlevé equations
Py, ..., Pyr. Nowadays, it is known that they are written in Hamiltonian
forms
i dq o 8HJ dp o 8H]
B %= &~ 8
Among six Painlevé equations, the Hamiltonian functions of the first, sec-
ond and fourth Painlevé equations are polynomials in both of the indepen-
dent variable z and the dependent variables (¢, p). They are given by

J=1,..., VL

1
H1=§p2—2q3—zq,
(1.1) oot La 1 o
11 2]9 2q 2zq aq,

Hyy = —pg® + p*q — 2pgz — ap + Bq,

respectively, where a, 8 € C are arbitrary parameters.
In general, a polynomial H(xy,...,2,) is called a quasihomogeneous
polynomial if there are positive integers ag,...,a, and h such that

(1.2) HA\%zq, .. \%x,) = N'H(zq,...,2,)

for any A € C. A polynomial H is called a semi-quasihomogeneous if H
is decomposed into two polynomials as H = H” + HY | where H' satis-
fies (1.2) and HY satisfies

HY\zy,.. A% x,) ~o(A"), |\ = oo.

The integer deg(H) = h is called the weighted degree of H with respect
to the weight deg(x1,...,2,) = (a1,...,a,). H and HV are called the
principal part and the non-principal part of H, respectively. The weight of
H,H? and H" are also calculated by the Newton diagram as follows. Plot
all exponents (71, .. .,7,) of monomials z]*x5? - - - 27 included in H” on the
integer lattice in R™. If they lie on a unique hyperplane a1z +- -+ a,x, =
h, then deg(H*) = h with respect to the weight (ay, ..., a,). Exponents of
monomials included in H” should be on the lower side of the hyperplane.
See [3] for the detail.

The Hamiltonian functions for Py, Py; and Pry are semi-quasihomoge-
neous. If we define degrees of variables by deg(q,p,z) = (2,3,4) for Hj,
deg(q,p,z) = (1,2,2) for Hy and deg(q,p,z) = (1,1,1) for Hyy, then
Hamiltonian functions have the weighted degrees 6,4 and 3, respectively,
(Table 1.1) with HYY =0, HY = —aq and HY, = —ap + Sq.
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WEIGHTS AND THE PAINLEVE PROPERTY 813

The Hamiltonian functions of the third, fifth and sixth Painlevé equations
are not polynomials in z, and their weights include nonpositive integers
(Table 1.1). They are not treated in this paper, while the analysis of them
using weighted projective spaces is given in [7].

Higher dimensional Painlevé equations have not been classified yet, how-
ever, a lot of such equations have been reported in the literature. A list
of four dimensional Painlevé equations derived from the monodromy pre-
serving deformation is given in [20, 21]. Lie-algebraic approach is often
employed to find new Painlevé equations [12, 14, 18, 27]. Several Painlevé
hierarchies, which are hierarchies of 2n-dimensional Painlevé equations, are
obtained by the similarity reductions of soliton equations such as the KdV
equation. Among them, it is known that Hamiltonian functions of the the
first Painlevé hierarchy (Pr), [22, 23, 31], the second-first Painlevé hierar-
chy (Prr.1)n [9, 10, 22, 23], the second-second Painlevé hierarchy (Prr2)s
and the fourth Painlevé hierarchy (Prv), [15, 22] can be expressed as poly-
nomials with respect to both of the dependent variables and the indepen-
dent variables. They are Hamiltonian PDEs of the form

9¢; _ 9H; Op; _ _ 9H; s R

(1.3) {QZi—apj, 9z, = " 9q, j=1L....nyi=1,...,n
H;,=Hi(q1, - qn,P1y--sDPny 21y 2n)

consisting of n Hamiltonians Hi,..., H, with n independent variables

21y-+-52n. When n = 1, (P1); and (Prv); are reduced to the first and
fourth Painlevé equations, respectively. Both of (Prr.1); and (Prr2); coin-
cide with the second Painlevé equation, while they are different systems for
n > 2. When n = 2, Hamiltonians of (PI)27 (PH_l)Q, (PII_2)2 and (Plv)g
are given by

9/2
H}"? = 2popy +3p3q1 + ¢4 — o — B — 211+ 22(F — @2),
9/2
(1.4) (P)2{ HY? = p2 + 2papran — ¢ + p2az + 3¢3¢2 — 201432
+21(q] — q2) + 22(22q1 + 12 — P3),

7/241
Hl/ M = 2p1p2 — P3 — P14 + 43 — 21p2 + 22p1 + 2001,

(1.5) (Prr1)2 H27/2+1 = —pi + p1p3 + P1p2Gi + 2p1G1g2 + 2101
+22(22p1 — P1G5 +P1p2) — (2p2qi + 242+ 2221 ),

HY = pipa — p14i — 2142 + P2qig2 + 0143
+q221 + 22(q1q2 — p1) + aqi,

H3 = pi — p1ip2q1 + P3q2 — 210102 — P2@3 + G145
+21(q1q2 — p1) — 22(pray + @3 + q222) + apa,

(1.6) (Prr2)2
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814 Hayato CHIBA

H{™ =p? 4 pipo — 1@ + p2a2 — D23
—z21p1 + 22p2q2 + aq2 + Ba,
Hyt™ = pipaqi — 2p1p2a2 — P3¢2 + P2q143 + p2gaz
+22(p1p2 — P245 + P2q222) + (D1 — 1G2 + g222) @ — Bpa,

(1.7) (Prv)2

respectively, with arbitrary parameters «, 8 € C (these notations for Hamil-
tonian functions are related to the spectral type of a monodromy preserving
deformation [21]). The weighted degrees of these hierarchies determined by
the Newton diagrams are shown in Table 1.2 (see also Table 1.3). From
Tables 1.1 and 1.2 and the equations, we deduce the following properties.

deg(q;) + deg(p;) = deg(H1) — 1.

deg(z1) = deg(H1) — 2.

deg(z;) + deg(H;) is independent of i = 1,...,n.
ming <;<n{deg(q;),deg(p;)} =1 or 2.

The equation (1.3) is invariant under the Z4-action

(i, P> 7i) (wdeg@)% wdesi) wdeg(znzl,),

where
s :=deg(H;) — 1 and w := *™/* |

e The symplectic form

idqi A dpi + i:dzl A dHi

i=1 i=1

is also invariant under the same Zg-action, for which H; — wdesH )T,

We decompose the Hamiltonian function H; into the principal part HY
and the non-principal part H¥. Then, we further deduce

e The non-principal part HY consists of monomials including arbi-

trary parameters.
o deg(H}) = deg(H;) — deg(H;) + 1. In particular deg(H") = 1.
e The variety defined by

Hf)(qla"'vqYuplw"7pna05"'?0):O

in C?" has a unique singularity at the origin.

ANNALES DE L’INSTITUT FOURIER



WEIGHTS AND THE PAINLEVE PROPERTY 815

In Section 2.4, several above properties will be proved from the others.
For (P;), (Pr1) and (Prv), we have

1
HF (¢,p,0) = =p? — 2¢°,

2
1 1
HI}I)(qap, 0) = 5[)2 - §q4,

H(¢,p,0) = —pg® + pq.

They define Ay, A3 and Dy singularities at the origin, respectively. In sin-
gularity theory, it is known that if a singularity defined by a quasihomoge-

neous polynomial H(x1,...,x,) = 0 is isolated, then the rational function
(T 1) (T 1)

1.8 T) =
(1.8) X(T) (Tor —1)-- (T — 1)
becomes a polynomial (Poincaré polynomial), where deg(z;) = a; and
deg(H) = h.

Motivated by these observation, we classify regular weights, a tuple of
integers (ay,...,an,b1,...,by;h) satisfying certain conditions in Section 2.

In particular, for n = 1 and 2, we will show that there is a correspond-
ing Painlevé equation for each weight such that deg(q;) = a;, deg(p;) = b;
and deg(H) = h. In Section 2.4, a Hamiltonian system, whose Hamilton-
ian function satisfies certain assumptions on the quasihomogeneity, will be
considered. Then, some of the above properties of weights will be proved.

In Section 3, a brief review of Kovalevskaya exponents of quasihomoge-
neous vector fields, which seems to be closely related to regular weights,
is given. A list of Kovalevskaya exponents of 4-dim Painlevé equations are
shown in Table 3.1. From the table, it is expected that Painlevé equations
defined by semi-quasihomogeneous Hamiltonian functions can be classified
by their weights and Kovalevskaya exponents.

In Section 4, Kovalevskaya exponents of quasihomogeneous systems are
further studied by means of singularity theory and dynamical systems the-
ory. In general, the level surface of quasihomogeneous Hamiltonian func-
tions has a singularity at the origin. The weighted blow-up of the singu-
larity at the origin induces a vector field on the exceptional divisor. Then,
Laurent series solutions, Kovalevskaya exponents and the level surface are
investigated via the vector field. In particular, it is shown that there is a one-
to-one correspondence between Laurent series solutions and fixed points of
the vector field, and the eigenvalues of the Jacobi matrix of the vector field
at the fixed point precisely coincide with Kovalevskaya exponents. With
the aid of these results, it is shown for several 4-dim Painlevé equations

TOME 74 (2024), FASCICULE 2



816 Hayato CHIBA

that the level surface of Hamiltonian functions can be decomposed into a
disjoint sum of stable manifolds of the fixed points.

Table 1.1. deg(H) denotes the weighted degree of the Hamiltonian
function with respect to the weight deg(q,p,z). k denotes the Ko-
valevskaya exponent defined in Section 3.

! | deg(q,p, 2) | deg(H) | & |
P, (2.3,4) 6 |6
Prr (1,2,2) 1|4
Prv (1,1,1) 3 |3

Py || (=1,2,4) 2 2
P, || (=1,2,3) 2 2
Pri1(pe) (0,1,2) 2 2
Py (1,0,1) 2 |2
Pyp (1,0,0) 2 |2

Table 1.2. Weights for four classes of the Painlevé hierarchies.

! [ deg(q;,p)) | deg(zi) | deg(H:) |
®Pon | (25,20 +3-2j) |2n—2i+4]2n+2i+2
Proi)n | (2 —L2n+2—2j) | 2n—2i+2| 2n+2
(Prio)n Gnt2—7) n—it2 | n+it2
(Prv)n Gont+1—37) n—it1 | ntitl

Table 1.3. Weightsfor four classes of the Painlevé hierarchies when
n = 2,3, where deg(q;), deg(p;)’s are shown in ascending order.

! | {deg(q;), deg(p;)} | deg(z:) | deg(H,) |
(P1)s (2.3,4,5) 6,4 8,10
)

(P13 (2,3,4,5,6,7) | 8,6,4 |10,12,14
(Pri1)2 (1,2,3,4) 4,2 6,8
(P1)s | (1,2,3,4,5,6) | 6,4,2 | 8,10,12
(Pri2)2 (1,2,2,3) 3,2 5,6
(Pr2)s || (1,2,2,3,3,4) | 4,3,2 | 6,7,8

(Prv)2 (1,1,2,2) 2,1 4,5
(Prv)s (1,1,2,2,3,3) 3,2,1 5,6,7

ANNALES DE L’INSTITUT FOURIER



WEIGHTS AND THE PAINLEVE PROPERTY 817

2. Classification of regular weights

Let a1,...,a,,b1,...,b, and h be positive integers such that 1 < a;,b; <
h. Motivated by the observation in Section 1, we suppose the following.
(Wl) minlgign{ai, bz} =1or2.
(W2) a;+b;=h—1fori=1,...,n.
(W3) A function

(1" = (T 1) (T~ (T 1)

(21)  x(T)= (Tar — 1)(Tt — 1) (T% — 1)(T% — 1)

is polynomial.

In Saito [29], a tuple of integers (ay, ..., an, b1, -+ ,by; h) satisfying (W3)
is called a regular weight. In this paper, a tuple is called a regular weight
if it satisfies (W1) to (W3). In this section, we will classify all regular
weights for n = 1,2, 3. In particular, for n = 1 and n = 2, we will show
that there are Hamiltonians of Painlevé equations associated with regular
weights such that deg(q;) = a;, deg(p;) = b; and deg(H) = h.

21. n=1

PROPOSITION 2.1. — When n = 1, regular weights satisfying (W1)
to (W3) are only

(a,b;h) = (2,3;6), (1,2;4), (1,1;3).

They coincide with the weights (deg(q), deg(p); deg(H)) of Hy, Hyy and Hyy
for 2-dim Painlevé equations, respectively, given in Section 1.

Hence, there is a one to one correspondence between regular weights and
the 2-dim Painlevé equations written in polynomial Hamiltonians. Note
that deg(z) is recovered by the rule deg(z) = deg(H) — 2 (see also Propo-
sition 2.5). Now we show that Hy, Hy and Hyy can be reconstructed from
the regular weights with the aid of singularity theory.

STEP 1. — Consider generic polynomials H(q,p) whose weighted de-
grees are deg(q,p; H) = (2, 3;6), (1,2;4) and (1,1;3). They are given by

H= Clp2 + C2(]37
_ 2 2 4
H = c1p® + c2q”p + c3¢7,
H = c1¢® + capg® + e3p®q + cap®,

respectively, with arbitrary constants ci,...,cCq4.

TOME 74 (2024), FASCICULE 2
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STEP 2. — Simplify by symplectic transformations. One of the results
are
1, 3
=- 2
217 q,
15 14
= 510 5(] )

respectively.

STEP 3. — Consider the versal deformations of them [3]. We obtain

1
H = -p* —2¢° + auq + a,

2
1, 1y 2
H—2p 54 + a2q” + azq + ay,

H = —pg* + p*q + ca1pg + asp + Baq + as,

respectively, where «;, 8; € C are deformation parameters. The subscripts
1 of o, B; denote the weighted degrees of «;, 3; so that H becomes a quasi-
homogeneous.

STEP 4. — Now we use the ansatz deg(z) = deg(H) — 2 observed in
Section 1. If there is a parameter «; such that i = deg(H) — 2, then replace
it by z. The results are

1
H = -p*—2¢" + 2q + a,

2
1 1
= §p2 — 5614 + 2¢° + azq + au,

H = —pq® + p*q + 2pq + aop + Paq + as,

respectively. They are equivalent to Hy, Hyy and Hyy up to the scaling of z
(constant terms in Hamiltonians such as ag do not play a role).

Hence, when n = 1, there is a one to one correspondence between the reg-

ular weights and 2-dim polynomial Painlevé equations, and we can recover
one of them from the other.

ANNALES DE L’INSTITUT FOURIER
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2.2. n=2

PROPOSITION 2.2. — When n = 2, regular weights satisfying (W1)
to (W3) are only

(a1,a9,be,b1;h) = (2,3,4,5;8),
(1,2,3,4;6),
(2,2,3,3:6),
(1,2,2,3;5),
(1,1,2,2:4)
(1,1,1,1;3),

7

where we assume without loss of generality that a1 < as < by < by. For
each weight, there exists a polynomial Hamiltonian of a 4-dim Painlevé
equation (not unique).

Explicit forms of Hamiltonian functions are given as follows.

(2,3,4,5:8)

The first Hamiltonian Hf/z of (Pr)2 shown in (1.4) has this weight with
deg(q1,q2,p1,p2) = (2,4,5,3). Another example is
(2.2)

73 11 1 1 @

Hcosgrove = =4p1p2 20301 — oo ti+ 4 0102 = 53— 012~ 3 <q1 + E) o
This Hamiltonian system is derived by a Lie-algebraic method of type Bs
and can be written in Lax form [8], thus it enjoys the Painlevé property.
It seems that it does not appear in the list of 4-dim Painlevé equations
in [20, 21, 26]. If we rewrite the system as the fourth order single equation
of ¢ = y, we obtain

1
(2.3) y" = 18yy” + 9(y)? — 241> + 162 + ay (y + 9a> .

This equation was first given in Cosgrove [11], denoted by F-VI. He con-
jectured that this equation defines a new Painlevé transcendents (i.e. it is
not reduced to known equations).

TOME 74 (2024), FASCICULE 2
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(1,2,3,4:6)

The first Hamiltonian H17/2+1 of (Pyr.1)2 shown in (1.5) has this weight
deg(q1,q2,p1,p2) = (1,3,4,2). Another example is the matrix Painlevé
equation of the first type HMat [20, 21] defined by

1
(2.4) H'™ = 51’% —2q} — 2p3¢> + 6q192 — 2q1% + 2aps,

with deg(le QQaplapQ) = (27 47 37 1)
(2,2,3,3;6)
For Hl7/2+1 and H;/QH of (Pr1.1)2 shown in (1.5), perform the symplectic

transformation

Y1 Y2
S, p1 =21, @o ==, p2 =222,

2.5 S
(2.5) T 22 5

Then we obtain the Hamiltonians

(2.3,2,3) 2 N s
H, = —dajws — 8xy + L + F — 2z — 2wy — 1,

(2,3’2,3) _ 4 2.2 at2y2 T 2

(26) H2 =—a] — 43;11;2 — =t T 1y21y2 — 222
2
2.2 2 Z2Y3 Qazayi 2awoy1
—2%] = 2zmxixe + = — T2+ T2 —a.

Thus, putting o = 0 yields semi-quasihomogeneous Hamiltonians of

deg(H1(273’2’3),H2(273’273)) = (6,8) with respect to deg(x1,y1,x2,y2) =
(2,3,2,3) and deg(z1,22) = (4,2). Although this is equivalent to (Pyr1)2
for o = 0, they should be distinguished from each other from a viewpoint
of a geometric classification of Painlevé equations (i.e. a classification based
on the spaces of initial conditions) because the above symplectic transfor-
mation is not a one-to-one mapping. The direct product of two (Pr) also
has this weight, see Example 4.14.

(1,2,2,3:5)

The first Hamiltonian H} of (Pr.2)2 shown in (1.6) has this weight with
deg(qla q27p17p2) = (1a 27 3) 2)

ANNALES DE L’INSTITUT FOURIER
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(1,1,2,2;4)

The first Hamiltonian H; ™" of (Py)2 shown in (1.7) has this weight
with deg(q1, g2, p1,p2) = (1,1,2,2). Another example is the matrix Painlevé
equation of the second type HM?' [20, 21] defined by

1
(2.7) Hy®" = 5]9%—]91(]%4‘101%—2;0%6]2—41?2(]1% —p12+2ape+28(p2+4q1),

with deg(q1,g2,p1,p2) = (1,2,2,1). The direct product of two (Py) also
has this weight.

(L1,1,1;3)

The Noumi—Yamada system of type A4 [21, 27] defined by

(2.8) Hf\?{‘( =2p1paq1 +p1q1(p1 — @1 — 2) + p2ga(p2 — ¢2 — 2)
+ap1 + Bq1 + vp2 + g2

has the weight deg(q1, g2, p1,p2) = (1,1,1,1), where «, 3,7, are arbitrary
parameters. The direct product of two (Pry) also has this weight.

2.3. n=3

To determine all regular weights satisfying (W1) to (W3), the following
lemma is useful. Without loss of generality, we assume a; < as < -+ <
an < by < -+ < b < by. There exist integers N and j(1),...,j(N) such
that

a1 == a50) <41 =T @) < <AL= =y
Sy = =bjnyy1 < <bjey = = bjy41 < bj) = -+ =bu.
We put J; = j(I) —jl—-1)( = 1,...,N + 1), where j(0) = 0 and
JIN+1)=n.
LEMMA 2.3.
(i) When N =0 (i.e. a; = ay), then
(a1y . y@pnyby, ... b1 R)=(1,...,1,1,...,1;3)
=(1,...,1,2,...,2:4)
= (2,...,2,3,...,3;6).

TOME 74 (2024), FASCICULE 2
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(ii) When N > 1, the equality b;;y = bj(i41) + 1 holds fori=1,..., N
and J;y1 > J; holds for i = 1,...,N — 1. If a,, # b,, further
b, =a, +1 and Jyy1 = Jy hold.

(iii) If a; < aj41 for anyi=1,...,n — 1, then

(a1, yan,by,....b1;h)=(1,...,n,n,....2n — 1;2n+ 1)

1,...,nym+1,...,2n;2n + 2)

2,...,n+1n+2,....2n+ 1;2n 4+ 4).

—~

—~

[ O

Proof. — Because of (W2), (2.1) is rewritten as
(T+l —1)...(Tan+l — 1)(Tbn+1 —1)--- (Tb1+1 -1)
(Ter — 1)~ (T — 1)(Tbr —1)---(T% — 1)

(i). — In this case, a1 = a,, < b, = by due to (W2), which implies
(Ta1+l _ l)n(Tb1+1 _ 1)77,

(o = (T = 1
Since it is polynomial, either b; + 1 or a; + 1 is a multiple of by. If
bym = by + 1, then (m,b;) = (2,1) and we obtain (a1,...,an,bpn,...,b1) =
(1,---1,1,...,1). If a; = by, the same result is obtained. Now suppose that
bym = a; +1 < by + 1. It is easy to verify that m = 1 and b; = a; + 1.
Then,

—~

(2.9) x(T) =

X(T) =

a1+2 _ n
x(T) = w

Since aq + 2 is a multiple of a1, we have a;m = ay + 2. This provides a; = 1
or 2 (we need not use (W1)).

(ii). — In what follows, we suppose that by > 1. In this case, b; > 1 for
any j = 1,...,n due to the assumption 1 <a; <---<a, <b, <--- <Y
and (W2).

Step 1. — Since x(T') is polynomial, there is a multiple of b;(;) among
exponents b;;) + 1 in the numerator. If b1ym = b;1) 41, then (m,b;)) =
(2,1) and it contradicts the assumption b;(1y = by > 1.

If bjym = bjg) + 1 < bjqy + 1 for some [ > 1, it is easy to verify
m = 1,1 = 2 and bj1) = bj(2) + 1. There are J; factors Tb® — 1 in the
denominator. This implies that 2J5 > J; when N = 1 and a,, = b,, and
Jo > Jp otherwise.

Step 2. — Now we assume that for some 7 < N, bj(;) = bj(i41) + 1 holds
for i =1,...,r —1. There exists a multiple of b;(,y among b, +1. If I <,
we have

bjtm =bjay +1=bjqen) + 2= =bje) +r—1+1,

ANNALES DE L’INSTITUT FOURIER
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which yields
1<bj(r) <r—Il+1<r.
This proves bjy = b, = a, = 7 (otherwise, a; becomes nonpositive).
Hence, r = N + 1, which contradicts the assumption r < N.
If bjym = bjqy + 1 for some [ > r, then m = 1,1 =7+ 1 and bj(,) =
bj(r+1) +1. There are J,. factors TP —1 in the denominator. This implies

j
that 2J,41 > J, when r = N and a,, = b,,, and J,4+1 > J, otherwise.

Step 3. — By induction, we obtain b;;y = bj11) +1fori=1,... N,
and J;41 = J; fori =1,... N — 1. In particular, if a,, # b,, JN+1 = JIN
also holds.

Step 4. — There exists a multiple of bj(y1) = b, among exponents of
the numerator. Suppose b;(n41)ym = bj;)+1 forsomel =1,..., N+1. The
same argument as Step 2 shows that a,, = b,,. Suppose b;(n41)ym = a;i) +
1 <bjny1y+1forsomel =1,...,N+1. Then, we obtainm =1, = N+1
and bj(n4+1) = bn = an + 1. This completes the proof of (ii).

(iii). — This is verified by a direct calculation with the aid of (ii). O

PROPOSITION 2.4. — When n = 3, regular weights satisfying (W1)
to (W3) are only

(alu as, as, b37 b27 b17 h) = (27 37 47 53 67 7a 10)7

(2,3,3,4,4,58),

(1,2,3,4,5,6;8),

(1,2,3,3,4,57),

(2,2,2,3,3,3;6),

(1,2,2,3,3,4;6),

(1,1,2,2,3,3;5),

(17 ]‘7 ]‘7 2) 27 2’ 4)7

(17 17 1’ 17 17 1; 3)7
where we assume without loss of generality that a1 < as < ag < by <

ba < by.

This proposition is easily obtained with the aid of Lemma 2.3 To find
corresponding Painlevé equations is a future work. The weights of 6-dim
Painlevé equations (P1)s, (P1.1)s, (Pr2)s and (Pry)s shown in Table 1.3
are included in Proposition 2.4 The author does not know a Painlevé equa-
tion whose Hamiltonian function is semi-quasihomogeneous but its degree
does not satisfy (W1) to (W3).
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2.4. Properties of weights for semi-quasihomogeneous
Hamiltonian systems

We gave the definition of a regular weight which is independent of differ-
ential equations so far. Now let us consider the 2n-dimensional Hamiltonian
system

dql‘ 0H dpi 0H

2.1 = = —— ,=1,...
(2.10) dz 9dp;’ dz Oq;’ ! et

with the Hamiltonian function H (g1, ..., qn, P1,- - -, Pn, 2) with a single time
variable z for simplicity. We suppose the following.

(A1) H is semi-quasihomogeneous; it is decomposed into two polynomials
as H = H” + H" . For the principal part H”, there exist integers
1 < a;,b;, 7 < h such that

(2.11) HP (A, \ep, A"2) = N HF (¢, p, 2),
for any A € C, where
Ag=(A"q1,...,A"q,)
and
Nop = (Arpy, ..., A0py).
(A2) The Hamiltonian vector field of HY satisfies

OH” oH”
)\a Ab )\r :)\1+a7~,
o (A"q, \'p, A" z) or (¢,p,2),
OHP OHP
Mg, Aop, N'z) = AMHh :
9 (A"q, A’p, A"2) % (¢:p,2)
(A3) The non-principal part satisfies H™(A\%q, APp,\"2) ~ o(A\") as

|A| = oo.
(A4) The Hamiltonian vector field of H = HF + HY is invariant under
the Zg action

(2.12) (4P, 2) = (W q;,w"pj,w"z),
where s = h — 1 and w = e2™/5,
(A5) The symplectic form Z;:l dg; A dp; + dz A dH is also invariant
under the same Zg-action, for which H — w"H.
From these assumptions, we will explain some of the properties of weights
shown in Section 1.
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Remark. — The assumption (A2) is used to define the Kovalevskaya
exponents in the next section. In this case, we can construct Laurent se-
ries solutions of (2.10) systematically. Due to the assumptions (A1), (A2)
and (A5), it is easy to show that the Hamiltonian vector field of H”
is invariant under the action (2.12). The assumption (A4) requires that
the vector field of HY is also invariant under the action. Then, (2.10)
induces a rational differential equation on the weighted projective space
CP**l(a,b,r,s) [5, 6].

In what follows, we assume h > 3 (if h < 2, (2.10) is linear).

PROPOSITION 2.5. — Suppose that (2.10) satisfies (A1) to (A5) and
h > 3. Then,

(i) a;+b;=h—1fori=1,...,n,

(ii) r=h -2,

(ii) deg(H™) =1,

(iv) if (2.10) is non-autonomous, min;;<n{a;, b;} = 1 or 2.
Proof.

(i). — The first statement immediately follows from (A1) and (A2).

(ii). — Because of (A5), there exists an integer N such that r + h =
N(h —1). Since r < h, we obtain 0 < r = N(h — 1) — h < h. This yields
h < N/(N—2)if N # 2. This contradicts the assumption i > 3. Therefore,
N = 2, which proves r = h — 2.

(iii). — Let g} -~ gt»p{* - - - p¥» 2" be a monomial included in HY. Due
to (A3), the exponents satisfy

0<Z(aiui+biw)+m<h—1-

i=1

Further, (A4) implies that there exists an integer N such that

(aip; + b)) +rn—a; —b; +r=N(h—1).

n

=
—

This and (i), (ii) give

Z (aipi +biv;)) +mnp=N(h—1)+ 1.
i=1

Hence, we obtain 0 < N(h— 1) +1 < h — 1. This proves N = 0 and
i (aipi 4 bivi) +rn = 1.
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(iv). — Suppose that H includes z. Since deg(H) = h and deg(z) =
h — 2, z is multiplied by a function whose weighted degree is 2. It exists
only when min;¢;<n{ai,bi} =1 or 2. O

3. Kovalevskaya exponents

Kovalevskaya exponents are the most important invariants of a quasiho-
mogeneous vector field related to the Painlevé test. Here, we give a brief
review of properties of them according to [5]. Let us consider the system
of differential equations on C™

dz; .

(31) de :fi(1'1,---,l'm,2’)+gi($1,---,l‘m,2’)7 Zzla"'7m7
where f; and g; are polynomials in (z1,...,2m,,2) € C™TL. We suppose
that

(K1) (f1,-.., fm) is a quasihomogeneous vector field satisfying
(32) fi(Aalxla RN )‘amzma )‘TZ) = AlJraifi(xla s 7xm7z)

forany A€ Cand i =1,...,m, where (a1,...,am,r) € Z;’Larl.
(K2) (g1,--.,9m) satisfies
G A" xy, . A, AT2) = oA, A = 0.

Put fA(x1,...,2m) = fi(z1,...,2m,0) and fN4 = f; — fA (i.e. f#* and
I 4 are autonomous and nonautonomous parts, respectively). We also
consider the truncated system

(3.3) = fMzy,. . xm), i=1,...,m.

By substituting x;(z) = ¢;(z — 20)~% into the truncated system, we find
the following definition.

DEFINITION 3.1. — A root ¢ = (¢1,...,¢n) € C™ of the equation
(3.4) —aici:ff‘(cl,...,cm), 1=1,....,m
is called the indicial locus.

For each indicial locus, z;(z) = ¢;(z — z9) % is an exact solution of the
truncated system for any zy € C. Due to the assumption (K1), ¢ = 0
is always an indicial locus, which corresponds to the fixed point at the
origin. Usually, we assume ¢ # 0 for an indicial locus. Considering the

variational equation along the exact solution z;(z) = ¢;(z — z9) ~* suggests
the following definition.
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DEFINITION 3.2. — For an indicial locus ¢ = (c1,...,¢y) # 0, the ma-
trix
afZA m
(35) K = K(C) = (61, R Cm) + aiéij
Ox; ij=1

and its eigenvalues are called the Kovalevskaya matrix and the Kovalevskaya
exponents, respectively, of the system (3.1) associated with c.

PROPOSITION 3.3 (see [2, 5, 16] for the detail). — Suppose (K1)
and (K2).

(i) =1 is always a Kovalevskaya exponent with the eigenvector

(aicy, ...y amem)t.
(ii) A =0 is a Kovalevskaya exponent associated with ¢ if and only if ¢
is not an isolated root of the equation —a;c; = fiA(cl, ceesCm)-

(iii) The Kovalevskaya exponents are invariant under weight preserving
diffeomorphisms.

Consider a formal power series solution of (3.1) of the form
(36) €T, = Ci(Z — Zo)_a"’ + bi,l(z — Zo)_a"’—i_l + bi)g(z — Zo)_ai+2 + -

Coefficients b; ; are determined by substituting it into (3.1). The column
vector b; = (b1j,...,bm ;)7 satisfies

(3.7) (K — jI)b; = (a function of ¢; and b;  with k < j).

If a positive integer j is not an eigenvalue of K, b; is uniquely determined. If
a positive integer j is an eigenvalue of K and (3.7) has no solutions, we have
to introduce a logarithmic term log(z — zo) into the coefficient b;. In this
case, the system (3.1) has no Laurent series solution of the form (3.6) with a
given indicial locus c. If a positive integer j is an eigenvalue of K and (3.7)
has a solution b;, then b; 4+ v is also a solution for any eigenvectors wv.
This implies that the power series solution (3.6) includes a free parameter
in (b1,,...,bm,). Therefore, if (3.6) represents a k-parameter family of
formal Laurent series solutions which includes k — 1 free parameters other
than zg, at least k — 1 Kovalevskaya exponents have to be nonnegative
integers. Hence, the classical Painlevé test [1, 16, 33] for the necessary
condition for the Painlevé property is stated as follows;

Classical Painlevé test

If the system (3.1) satisfying (K1) and (K2) has the Painlevé property
in a sense that any solutions are meromorphic, then there exists an indicial
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locus ¢ = (¢q,. .., ¢m) such that all Kovalevskaya exponents except for one
—1 are nonnegative integers (such an indicial locus is called principal), and
the Kovalevskaya matrix is semisimple. In this case, (3.6) represents an
m-parameter family of formal Laurent series solutions.

Due to (K1), the system dz;/dt = fi(z1,...,Zm,2) is invariant under
the Z, action

(3.8) (X1, T, 2) = (W2, W, W), wi= e2mi/s,

where s = r + 1. We assume that the full system (3.1) is also invariant
under the same action (i.e. the perturbation term g; admit the same Z;
action as f;);

(K3) The system (3.1) is invariant under the above Z, action.

PROPOSITION 3.4. — Suppose (K1) to (K3). If the system (3.1) has a
formal power series solution (3.6), then it is a convergent power series on
0 < |z — 20| < & for some € > 0. In particular, when g; =0 (i = 1,...,m)
this is true without the assumption (K3).

This proposition is shown in [17] for autonomous systems and extended
to nonautonomous systems (3.1) in [5] by using the weighted projective
space CP™(ay,...,am,r, s). The assumption (K1) and (K3) are used
to confirm that the system (3.1) induces a rational vector field on the
space CP™ Y (ay,...,am,r,s). The classical Painlevé test gives the nec-
essary condition that (3.1) has an m-parameter family of formal Laurent
series solutions. Proposition 3.4 means that if a formal power series solution
of the form (3.6) exists, it is convergent. In Chiba [5, Proposition 3.5], the
necessary and sufficient condition that (3.1) has a k-parameter family of
convergent Laurent series solution (3.6) is given under the assumption (K1)
to (K3) with the aid of the weighted projective space, Kovalevskaya expo-
nents and the normal form theory of dynamical systems.

For the next theorem, we further assume that

(S) The origin is the only fixed point of the truncated system (3.3), i.e,
(3.9 fMz1,...,xm)=0 (i=1,...,m)= (z1,...,2m) = (0,...,0).

THEOREM 3.5 (see [5]). — If the system (3.1) satisfies (K1), (K2)

and (S), any formal Laurent series solutions with a pole at z = zy are of the

form (3.6) such that (c1,...,¢m) # (0,...,0). If we further assume (K3),
they are convergent (due to Proposition 3.4).

This theorem implies that there does not exist Laurent series solutions
(21(2),...,2m(z)) of (3.1) such that the order of a pole of x; is larger
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than a; for some ¢ (For the proof, (S) is essentially used). Furthermore, if
(c1y...,¢m) = 0 (ie. the orders of a pole of z1,...,x,, are smaller than
a1,...,am), it should be a local analytic solution. Therefore, the leading
term of a Laurent series solution is strictly given by c¢;(z — z9) ™% with a
given weight (ay,...,an) and an indicial locus (cq,...,¢n) # 0.

In the rest of this section, we consider the semi-quasihomogeneous Hamil-
tonian system (2.10). If it satisfies (A1) to (A5), then it also satisfies (K1)
to (K3) and the above results are applicable. Further, the assumption (S)
implies that a singularity of the algebraic variety defined by {H = 0} is
isolated. This fact is used to study a relationship between the Painlevé equa-
tions and singularity theory (see (1.8)). The next lemma is well known [4,
16, 19].

LEMMA 3.6. — For a semi-quasihomogeneous Hamiltonian system (2.10)
of deg(H) = h satisfying (A1) and (A2), if k is a Kovalevskaya exponent,
so is p given by k + p = h — 1. In particular, h is always a Kovalevskaya
exponent for any indicial loci.

Example 3.7. — The first Painlevé equation in Hamiltonian form is given

by
dz 2
=6y +=2
(P1>{§y
a =%

It satisfies the assumptions (A1) to (A5) as is mentioned with (ay, as;h) =
(3,2;6) (Table 1.1). The indicial locus is uniquely given by (ci,c2) =
(—2,1). The associated Laurent series solution is given by

(- (rQr-(0-(ar (e

where T = z — 2y and Ag is an arbitrary constant. Lemma 3.6 shows
that h = 6 is a Kovalevskaya exponent. As a result, an arbitrary constant
appears in the sixth place from the beginning (i.e. in the coefficient of
T73+h — T3)'

We give a list of Kovalevskaya exponents of 4-dim Painlevé equations
shown in Section 2.2. In Table 3.1, Hf/z, H17/2+17 H? and H{™" denote the
first Hamiltonians of (Pr)sa, (P11.1)2, (Pr12)2 and (Pry )2, respectively, given
in Section 1 (this notation is related to the spectral type of a monodromy
preserving deformation [21]). For example, (—1,2,3,6) x 2 in Table 3.1 im-
plies that there are two indicial loci ¢, for which the associated Kovalevskaya
exponents are kK = —1,2, 3 and 6. Since Kovalevskaya exponents are invari-
ant under weight preserving diffeomorphisms, we can conclude that two
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Hamiltonian systems having the same weights are actually different sys-
tems if their Kovalevskaya exponents are different from each other.

For a differential equation dz/dz = f(z,z) on (z,z) € C™*! an m-dim
manifold M(z) parameterized by z is called the space of initial conditions
if any solutions of the system give global holomorphic sections of the fiber
bundle P = {(z, z) | € M(2),z € C} over C [28]. In particular, the space
of initial conditions exists for a system having the Painlevé property in the
sense that any solutions are meromorphic. Many experts believe that the
Painlevé equations can be classified by the geometry of the space of initial
conditions, which was confirmed for two dimensional Painlevé equations
by Sakai [30] and Takano et al. [24, 25, 32]. In Chiba [5], an algorithm
to construct the space of initial conditions for semi-quasihomogeneous sys-
tems is obtained by the weighted blow-up of the weighted projective space.
The weight for the weighted projective space is just the weight of the
variables, and the weight for the blow-up is given by Kovalevskaya ex-
ponents. This suggests the conjecture that polynomial systems having the
Painlevé property can be classified by their weights and Kovalevskaya ex-
ponents.

For 2-dim Painlevé equations, we have constructed the Painlevé equa-
tions Pp, Pr; and Py from the weights (Proposition 2.1). In this case, the
Kovalevskaya exponent is given by h (Lemma 3.6), which is included in the
information of the weight (a,b;h). For 4-dim Painlevé equations listed in
Table 3.1, they are classified by the weights with Kovalevskaya exponents.
Thus, the above conjecture looks true at least up to four dimensional quasi-
homogeneous systems.

As a convenience for readers, we provide a few 4-dim Painlevé equa-
tions whose Hamiltonian functions are polynomial, but the weights are not
positive integers. Thus, they do not satisfy the assumption (W3).

2
(3.10) HNM = ]% — P14} +D1G2+2p1p2g2 — 4p2q142 — 2P3 0162

—P1G12 — 2p2q22 +2p2q160 — p161 + 2p2q161
—p102+2q102 +2p2q1 02,
(3.11) HO2L0 =31 —2p1g3 +2p1g2 — 2p1page
—2p2q1q2 + (2p1q1 +2p2q2) 2 + (202 +262) 1
+2B2p1 +2B3pa,
(3.12)  HOBEY2) =py —p3—2p1g1ga — pags + 28342+ 2B5q1 + P2z
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The first one HN®', whose degree is deg(q1, g2, p1,p2; h) = (1,2,1,0;3), is
the matrix Painlevé equation of the fourth type Hp:** [20, 21]. H®21L0) (=
3) and H-5142) (I = 4) are obtained in [8] by a Lie algebraic method
as well as Hoosgrove. Although the weights are nonpositive, they still sat-
isfy (W2) and (A1) to (A5). See also Table 3.1.

4. Blow-up of quasihomogeneous systems

Let us investigate the role of Kovalevskaya exponents for quasihomoge-
neous systems from a view point of dynamical systems theory. Since the
Kovalevskaya exponents are defined by the autonomous part of a quasiho-
mogeneous system, we consider the following autonomous system

(4.1) C(llxz’ = fi(@1y. ey @), G=1,...,m

satisfying the assumptions (K1) and (S) for the weight (a1, ..., an) € ZT,.
For an indicial locus ¢ = (¢1,...,¢n) # 0 € C™ given as a root of —a;¢; =
filer, ..o em), xi(2) = ¢;z7% is an exact solution.

We introduce the weighted blow-up 7 : B — C™ of the system (4.1) at
the origin by the coordinates transformations

n o rx(? X
az (1) a az v (m

TR Bl I R O I I e
Tm r?’"X,g@l) rg""st) rom

and the blow-up space B by
B:BluBQU"'UBm, Bj:Cm/Zaj.

Here, the space C™/Z,; is defined as follows: Let (rl,Xz(l), . ,Xr(,%)) be
the coordinates of C™. Then, B; is defined as a quotient space by the Z,,
action

(4.3) (ri, XSV, xWD)
N (eQﬂi/al 1, 6727Tia2/a1 )(2(1)7 o ,6727riam/a1 )(7(5))7

and similar for Bs,...,B,,. Let m : B — C™ be the surjection defined
through (4.2). The exceptional divisor

(4.4) D=7r't{o})={r=00U{rp,=0U---U{r,, =0} C B
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Table 3.1. Weights and Kovalevskaya exponents k of 4-dim Painlevé
equations. The weights for dependent variables q1, q2, p1, p2 are shown
in ascending order. For example, (—1,2,3,6) x 2 means that there are

two indicial loci whose Kovalevskaya exponents are given by k =
-1,2,3,6.

’ H ((ll,ag,bg,bl;h) ‘ K ‘
H)"? (1.4) (2,3,4,5:8) | (—=1,2,5,8) x1
(-3,-1,8,10)  x1
Hcosgrove (2:2) (2,3,4,5;8) | (—1,3,4,8) x1
(-=5,-1,8,12)  x1
H{?T (1.5) (1,2,3,4;6) | (—1,2,3,6) X2
(-3,-1,6,8) X2
HMat (2 4) (1,2,3,4;6) | (—1,2,3,6) X2
(-2,-1,6,7) x1
(=7,-1,6,12)  x1
=323 (2.6) (2,2,3,3;6) | (—1,1,4,6) x1
(-3,-1,6,8) X2
H? (1.6) (1,2,2,3;5) | (~1,1,3,5) X2
(-2,-1,5,6) x3
H(1.7) (1,1,2,2:4) | (—1,1,2,4) x3
(—2,-1,4,5) x5
HMat (2.7) (1,1,2,2;4) | (—1,1,2,4) x3
(—2,-1,4,5) X2
(—5,-1,4,8) X2
(—1,-1,4,4) x1
HLs (2.8) (1,1,1,1;3) | (-1,1,1,3) x5
(-1,-1,3,3) x5
(-3,-1,3,5) x5
HMat (3.10) (0,1,1,2;3) | (-1,1,1,3) X2
(-1,-1,3,3) x3
(-2,-1,3,4) X2
(—4,-1,3,6) x3
H®210) (3.11) 0,1,1,2;3) | (-1,1,1,3) X2
(-2,-1,3,4) x4
HELL4A2) (312) || (=1,1,2,4;4) | (—1,1,2,4) X2
(—3,-1,4,6) X2

ANNALES DE L’INSTITUT FOURIER



WEIGHTS AND THE PAINLEVE PROPERTY 833

is isomorphic to the m — 1 dimensional weighted projective space
CP™ Yay,...,am), and w|p\p : B\D — C™\{0} is a diffeomorphism.
Since (c¢1,...,¢m) # (0,...,0), we assume ¢; # 0 and denote the first lo-
cal coordinates (rq, Xz(l)7 e ,X,(,})) on the chart By as (r, Xs,...,X,,) for
simplicity. In this coordinates, (4.1) is written as

% = 041*1’!"2.]61(1,)(27 e ,Xm)

e = fi(1, Xay oo, X)) — LrXifi(1, Xoy o, Xn), i=2,...,m.
A new independent variable ¢ satisfying the relation d/dz = r - d/d¢t is
introduced, that results in

45) {ﬁj;=;rf1(1,xz,...,xm)

A=, Xa, o X)) = 2 X 11, Xy, X), 0=2,...,m.

We regard it as a vector field on By. The set {(0, Xa,...,X,,)} C D is an
invariant manifold.

LEMMA 4.1.
(i) For an indicial locus (c1, ..., ¢y) of (4.1) with ¢; # 0,
(46) (T7 XQ, e ’Xm) = (O7 Cl_a2/a1 C2ynns Cl_anL/lllcm)

is a fixed point of the vector field (4.5). Conversely, for any fixed
point (0, Xs, ..., X,,) of (4.5) on the divisor, there exists an indicial
locus (c1, . .., cp) satisfying (4.6).

(ii) For an indicial locus ¢, the exact solution x;(z) = c¢;z7%, (i =
1,...,m) on the blow-up space converges to the fixed point (4.6)
as z — 00.
Proof.

(i). — A fixed point satisfying r = 0 is given by a root of the equation
(47) alfi(l, X27 e ,Xm) - aiXifl(l,Xg, N 7Xm) = 07 (Z = 2, N ,m).

If there is a root (Xa,...,X.,) satisfying f1(1,Xs,...,X,,) = 0, then
fi(1, Xa,...,X;,) = 0 for ¢ = 2,...,m. This contradicts the assump-
tion (S). Thus, there is a number A # 0 such that (4.7) is equivalent to

{fia,xz, o X)) = @ XA

(4.8)
fl(]-aXQa cee 7Xm) = *(11)\71.

By using the assumption (K1), we rewrite the above equation as
Aa”+1fi(17 XQ, . 7Xm) = fi(Aal s AH2X2, ey )\aan)
= —)\‘“HaiXi)fl = —ai)\‘“Xi,
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fori=2,...,m, and
>‘a1+1f1(1aX23 s 7Xm) = fl(AalaAazXQa cey )\aan)
= AT AT = —g A",

By putting A = ¢; and A% X; = ¢;, it turns out that (4.8) is equivalent to
the equation —a;c; = fi(c1,. .., cm) to determine an indicial locus. A proof
of (ii) is straightforward. O

Note that the choice of a branch of ¢; “/* does not matter because of
the Z,, action (4.3). When ¢; = 0, there are no fixed points in the chart
B, but exists in B; when ¢; # 0. In this manner, there is a one-to-one
correspondence between indicial loci ¢ and fixed points of the vector field
induced on the divisor, denoted by P(c). If we do not assume (S), there is a
fixed point of (4.5) on the divisor, which results not from an indicial locus
but from a fixed point of (4.1) other than the origin. The next proposition
associates the Kovalevskaya exponents with the local dynamics around a
fixed point of the vector field.

PROPOSITION 4.2. — Let k1 = —1,ka,...,kyn be Kovalevskaya expo-
nents of the system (4.1) associated with an indicial locus ¢ = (c1,. .., ).
The eigenvalues of the Jacobi matrix of the vector field (4.5) at the fixed
point P(c) are given by

(4.9) A== X = kg, A = o] .

Hence, the ratio of eigenvalues is the same as that of the Kovalevskaya
exponents.

Proof. — Let K be the Kovalevskaya matrix for an indicial locus c. Set
vy = ajcy and vy = (asCa, ..., amcm). Then, (vi,v9)T is an eigenvector of
K associated with k1 = —1 (Proposition 3.3). Define

(v 0 [ vwt oo (K1 K
P‘(UQT id)’ P _(vl—lvg ia) K= K; Ki)'

‘We obtain
-1 v K —1 oK,
PT'KP = L =: 12
( 0 Ky—v 'K, ) 0 K )’

where an (m — 1) x (m — 1) matrix K = (IN(,J)Z’LJ:Q is given by

~ Ofi a;c; 0f1
4.1 Kij = gy i
(4.10) = Ba ¢ w11 D (€) + a;idij

By the definition, eigenvalues of K are Ka, ..., FEm.
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On the other hand, the Jacobi matrix of (4.5) at the fixed point P(c) is

given by
A O
J = ~1,
where
)\1 = —fl( _az/al Coy. vty Cl_am/alcm)
1 —(a a — a
= —cl( 1)/ 1f1(617 ~'7Cm) = —C v 1,
a
and
~ 0 i —as/a —am/a
Jij = aIfj(l,c1 2/ Yooy, m/ Yem)
8f1 —as/a —am/a
_ X 3%( )€ 2/ tegy .., / tem)
— 7f1( 7a2/a1027 N ,C;am/alcm)éij
— —(’lr‘rl—aj)/al% _ % —ai/ar, —(a1+1 a;)/ar Of1
a R 5
Qi —(a1+1)/a
- ;101( 11/ 1f1(c)5ij
_ —1/a1_—(ai—aj)/a1 Ofi 4G % S
- “ (8;@ aicy Oz (c) + aidij | -
This shows
Ci/al j;j = Cl_(ai_aj)/alf?ij.
Let x be an eigenvalue of K with the eigenvector u = (ug, . . ., )7 satis-
fying ZKUUJ = Kku;. Putting u; = clj/ ', yields

2 : —(aimaj)/a1 o~ o~
c Kiju; = ku;.

This proves that & is an eigenvalue of the matrix c}/ “J. O
We turn to the quasihomogeneous Hamiltonian system of degree m

dg; OH dp; _8H

dz  Op;’ dz 9g;’

We assume stronger conditions than (A1) and (A2) as follows.

(HO) There exist polynomials H = Hy, Ha, ..., H (1 <k <m) that com-
mute with respect to the canonical Poisson structure; {H;, H;} = 0

(4.11) i=1,...,m.

fori,j=1,...,k.
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(H1) H, is quasihomogeneous; there exist positive integers a;,b; and h;
such that

(4.12) H;(\q, \’p) = N'ViH;(q,p), i=1,...,k,
for any A € C, where
Ng = (A\"q,...,\"qy) and Ap= (Alipy,...,\0mp,,).
(H2) hi =a;+bj+1for j=1,...,mand hy < h; fori=1,... k.
(S) The origin is the only fixed point;

0H, O0H; )
= =0 =1,...,m) = (q1s - GmsP1y s Pm) = 0.
8]71’ 8(]1' (Z ) 7m) (Q17 dm, D1 p )

Note that (H1) and (H2) for k£ = 1 is equivalent to (Al) and (A2), see
Proposition 2.5(i). Let ¢ = (¢, . .., ¢am) be an indicial locus determined by
H, as

OH, OH, .

4.13 c) = —aic;, —I(¢)=bicmai, t=1,...,m.
@) G G (©) = bic
The Kovalevskaya matrix at c is

2 2 3

aaplg; (€) gp];; () diag(ay,...,am) 0
K(C) = 2 2 + )
I - -

0q0q 9qOp 0 dlag(bl, ce ,bm)
where 92 /0pdq = (82/8pi8qj)i ;-

LEMMA 4.3.

% OH, OH;
4.14 a-q-—i—b-p-):hiHZ- q,p).
(114) ;(”8% 5 (0.9)

Proof. — This is obtained by the derivative of (4.12) at A = 1. O

LEMMA 4.4. — For any ¢ = 1,...,k and indicial loci ¢, we have
Hi(c) =0.

Proof. — Use the relations (4.13), (4.14) and {H.,H;} = 0 at
(¢,p) = c. O

In what follows, the gradient of a function H is denoted by a row vector

dH = (8H8H‘9HaH>

oq 9qm Op1 Opm
The assumption (S) implies that dH;(q, p) = 0 if and only if (¢, p) = 0; i.e.
the origin is a unique singularity of the variety {H; = 0}. The following
result was first obtained by Yoshida [34]. Here, we give a simple proof.

(4.15)
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THEOREM 4.5. — For an indicial locus c, the following equality
(4.16) dH;(c)(K(c) — hj -idamxom) =0, j=1,...,k
holds. In particular, if dH;(c) # 0, then h; is a Kovalevskaya exponent.
Proof. — {H1,H;} = 0 gives

0
= —{H,H;
O 3(11{ 1, J}

B z”": ( 0°H, OH;  OH, 0°H;  9°H; OH, OH; 9°H, )
“~ \0q;0q dp; ~ Oq; OpiOq  0q;Oq dp;  Oq; Opidai)

Substituting (g, p) = ¢ yields

- 0%H,; O?H:  0*°H, 9H;, OH; 0*H,
0= iCim—a + biCmi s i )
Z (a “ 0q:0q i Opidq | 9q:0q Opi  Oq; Opida

i=1
By the derivative of (4.14) with respect to ¢, we obtain

- 9%*H; 0*H; ) OH; OH;
aiq; + b;p; J +G7J:h'7j.
; ( 40400 """ opioa "oq ? Oq

Thus, we obtain

o~ ((0°H\ 0H;  9*H, OH, H;
(4.17) O:Z( L= : ’)+(hj—al)]

“—~ \9q:0q 9p;  OpiOq Dq; dq;
for I = 1,...,m. The derivative of (4.14) with respect to p; gives similar m
relations. The resultant 2m relations are equivalent to (4.16). O

Example 4.6. — We consider the Hamiltonians of degree 2

Hi =2 +32+4—2—2,
(4.18) { 1 P2pP1 P2q1 — 41 — 4142 — 43

Hy = p? + 2pap1qy — ¢} + p3g2 + 3¢3q2 — 2q143.

They are autonomous parts of (Pr)s given in (1.4). They satisfy (HO),
(H1), (H2) and (S) for the weight (a1,as2,b1,b2) = (2,4,5,3) and hy =
8, ho = 10 shown in Table 1.2. There are two indicial loci ¢; = (1,1,1, —1)
and co = (3,0,27,—3). For the former ¢;, the Kovalevskaya exponents
are k = —1,2,5,8. Thus, the corresponding Laurent series solution (3.6)
represents a general solution including four free parameters (Painlevé test).
Since k # —10, Theorem 4.5 implies that dHz(cq) = 0. For the indicial locus
co, we can verify that dH;(c2) # 0, dHa(c2) # 0. Therefore, Theorem 4.5
and Lemma 3.6 show that the Kovalevskaya exponents are given by x =
—3,-1,8,10 (see H./? of Table 3.1).
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Let V be a variety defined by the level set
(4.19) V ={(q,p) €C*" | Hj(q,p) =0,5=1,...,k} 20.
Lemma 4.4 shows ¢ € V for an indicial locus ¢. Because of (H1), the orbit
{A%er, .. A" e, N i1y, AP o) | A € C)

is also included in V. Let us consider the weighted blow-up 7 : B — C?™
at the origin

(4.20) B=DByU---UByy, B;=C*"/Z,, Byii=C"/T,

fori =1,...,m. The exceptional divisor D is a 2m—1 dimensional weighted
projective space

(4.21) D =7"1{0}) =CP>™ a1, ...,am,b1,...,bm).

For an indicial locus ¢, we assume ¢ # 0 as before. The local coordinates
(r,Q2,...,Qm, P1,...,Py) on B is defined by

qlzra17qz':,raiQi (i:27"'7m)7

pi=1"P (i=1,...,m).
In particular, D N By is given by the set {r = 0}. The set 7=}(V) C B is a
disjoint union of D and 7~ 1(V\{0}). Let 7—1(V\{0}) be the closure with
respect to the usual topology and

Vo =Dna=1(V\{0}) C D,

see Figure 4.1. On the chart By, we have H;(q,p) = th'Hj(l, Q2,...,Py).
Hence, define

‘/01—{(0622,..., )ED|H(1 Qs,..., P, ) 0,5=1,. k}CDﬁBl

The sets Vy; on the chart B; are also defined in the same way for i =
2,...,2m. Then, we have

%:VOlu%QU"'U%,QTrLCD
' (V)=Dur ' (V\{0}) ~ DU (V, x C).
V and Vj are 2m — k and 2m — k — 1 dimensional manifolds, respectively,
with singularities. As in (4.5), the system (4.11) induces the vector field

X on B after a suitable change of the independent variable. On By, X is
expressed as

&= 190 (1,Qy,..., Pn)
(4.22) %= %;fl(l Q2. P) — Qz%;f;u Q2. .., P)
d£ — aH1(1 Q2,..., Pp) — Pl%gll(l,Qg,...,Pm).
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PROPOSITION 4.7.

(i) D is an invariant manifold of X.

(ii) Vo C D is an invariant manifold of X.

(iii) All fixed points of X are included in Vj.

(iv) For an indicial locus ¢ = (c1, . . ., Cam ), the orbit of the exact solution
¢i(2) = iz~ ™, pi(2) = cmyiz % of (4.11) is included in V. On the
blow-up space B, it tends to a fixed point P(c) on Vj as z — 0.

Proof. — Tt is sufficient to prove the statements on the chart Bj. Since

DN By = {r =0}, (i) immediately follows from (4.22). By the assump-
tion (S), all fixed points of X lie on the divisor D. Due to Lemma 4.1(i),
a fixed point P(c) on D N B is of the form (O7c;a2/alcg, ol c;b’"/alcgm)
for an indicial locus ¢. Then, Lemma 4.4 implies

H;(1 c_(”/alcQ,...,cl_bm/alqm) = cl_hj/alHj(c) =0,

€1
which proves (iii): P(¢) € Vo1 C Vy. Part (iv) is shown by Lemma 4.1(ii)
and Lemma 4.4. Finally, let us show the statement (ii) . Along an integral
curve of (4.22), we have

d

X H;(1,Q2,...,Py)

(’9H1 a; 8H1> - 8HJ ( (’9H1 bl 8H1>
g 4 L 2ipfel)
Z 9qi (82% alQ Op1 ; Op; dgi a1 Op

By mtroducmg a dummy parameter Q1 = 1, it is rewritten as

d
Hj(17Q27"'7Pm)

6H1 a; 3H1> i 6Hj < 6H1 bl 8H1)
——Qim— |+ ——=— —P—
< Opi alQ Op1 ; Opi 9q; ar  Op

; dq;

—~ (OH; 0H, OH, aHj> 1 OH; <~ ( 8H)
- a;f; + b P

; ( 9¢i Opi  Oq; Ip;i ) a1 Op ; o pi

Lemma 4.3 and {Hy, H;} = 0 show

d 1 OH,
1 = —h;H;(1 .
dt ( Q27 3 ) a a D1 ( Q27 ) m)
This is a linear equation of H;(1,Q2,..., Py,) solved as
toH,
Hj(17Q2(t)v-"7Pm(t)):Hj(1aQ2(0)a”wpm(o))‘exp - a ——ds
ay Jo Op1

This proves that if (0,Qa,..., Py) € V1 at the initial time ¢ = 0, so that
H;(1,Q2(0),...,P,(0)) =0, then (0,Q2,...,Py) € Vo1 forany t e R. O
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Fix an indicial locus ¢ = (¢1,...,cam) # 0 with ¢; # 0. Without loss of
generality we assume that ¢; = 1 by a suitable scaling of the independent
variable. By Lemma 4.1, the indicial locus associates the fixed point P(c) :
(r,Qa,...,Pyn) =(0,ca,...,cam) of the vector field (4.22) on the chart B;.
Proposition 4.2 shows that the Jacobi matrix at the fixed point written in

(r,Q2, ..., Py,)-coordinates is of the form
-1 0
4.23 J = ~
(123 ( . J> ,
and its eigenvalues coincide with the Kovalevskaya exponents k1 = —1 and
K2, ...,Kom. Thus, eigenvectors of Ks,..., Koy, are tangent to the divisor

D = {r = 0}. Let E;,E, and E. be the stable, unstable and center sub-
space at the point P = P(c), which are eigenspaces of eigenvalues with
negative real parts, positive real parts, and zero real parts, respectively.
Let W,(P), W, (P) and W,(P) be a local stable manifold, unstable man-
ifold and center manifold, respectively, which are tangent to E, E, and
E. at P. Because of Lemma 3.6 (k + x4 = hy —1 > 0), dimE,, > m and
1 <dimE; <m.

PROPOSITION 4.8. — Under the above situation, the unstable mani-
fold W,,(P) is included in D and the stable manifold W (P) is included in

71 (V\{0}) = V x C. If there are no purely imaginary eigenvalues (# 0),
W.(P) is included in Vj.

Proof. — Since E,, is tangent to the divisor D and D is an invariant
manifold, W, (P) C D. Let « be a point on W(P) and suppose z ¢ DUV
Since z € W;(P), a solution of (4.22) with an initial value at z tends to
the fixed point P as ¢ — co. Since z ¢ V, H;(z) # 0 for some j. This is a
contradiction because H; = 0 at P and H; is a constant along a solution.
Let 2’ be a point on W,(P) such that 2’ € D\Vy. Then, there is a point x
on Wi(P) and ¢ DUV because the eigenvector of k1 = —1 is transverse
to D, that is again a contradiction. If the Kovalevskaya matrix at ¢ has zero
eigenvalues, then an indicial locus ¢ is not isolated (Proposition 3.3). Thus,
the fixed point P(c) is not isolated and there exists a neighborhood U of
P(c¢) such that UNVj consists of fixed points of the vector field. If there are
no purely imaginary eigenvalues, U N V|, gives a local center manifold. [

Next, we consider the system (4.11) satisfying (HO), (H1), (H2) and (S)
with k& = m. In this case, V and 7—1(V\{0}) are m dimensional and V} is
an m — 1 dimensional variety with singularities. If the system satisfies the
Painlevé property in a sense that any solution is meromorphic, there is an
indicial locus ¢ such that all the Kovalevskaya exponents but unique —1
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are positive integers (Painlevé test). Thus, a stable manifold at P(c) is one
dimensional, which is precisely given by the orbit of the special solution
¢i(2) = ¢iz7%, pi(2) = cmaiz%. The next theorem consider the opposite
situation.

THEOREM 4.9. — Suppose that the system (4.11) satisfies (HO), (H1),
(H2) and (S) with k = m. Suppose that there exists an indicial locus
¢ such that vectors dH;(c),...,dH,,(c) are linearly independent. Then,
there exists a neighborhood U of P(c) such that

T IWV\{0}) UU = W,(P(c)) UU.

Proof. — Theorem 4.5 shows that hy,...,h,; > 0 are Kovalevskaya ex-
ponents. Due to Lemma 3.6, negative integers pu; = hy — 1 —h;, j =
1,...,m are also Kovalevskaya exponents. Thus, a local stable manifold
Ws(P(c)) of the vector field (4.22) is an m-dimensional smooth manifold
included in 7=1(V\{0}). Indeed, again Theorem 4.5 implies that the (right)

eigenvectors of K (c) associated with eigenvalues p1, ..., t,, are orthogonal
to dHy(c),...,dHy,(c). Hence, the stable subspace E; coincides with the
tangent space of 7=1(V\{0}) at P(c). O

An indicial locus ¢ satisfying the assumption of the theorem (that implies
hi,...,hy, > 0 are Kovalevskaya exponents), for which dim E,, = dimE, =
m, is called the lowest indicial locus. The existence of a lowest indicial
locus is proved by [13] for a certain class of integrable systems called the
hyperelliptically separable systems, while the existence for more general
systems is not known. Let us demonstrate our results for several 4-dim
systems obtained from the autonomous parts of Painlevé equations. See also
Table 4.1. They have lowest indicial loci and #=1(V\{0}) is decomposed
into the disjoint union of stable manifolds at the fixed points on the divisor.

Example 4.10. — We consider the autonomous part of (Pr)s given in
Example 4.6. Since the Kovalevskaya exponents of the indicial locus ¢; =
(1,1,1,—1), which corresponds to the principal Laurent series solution, are
—1,2,5,8, the stable manifold W, (P;) at the fixed point P(c;) is given by
the orbit of the special solution ¢1 = 272,q0 = 274, p1 = 2%, pp = —273.
The Kovalevskaya exponents of the indicial locus ¢ = (3, 0,27, —3), which
satisfies the assumptions for Theorem 4.9, are —3,—1,8,10. The 2-dim
stable manifold Ws(P2) locally coincides with 7—1(V\{0}). In this case,
7~1(V\{0}) is decomposed into the disjoint union of W(P;) and W (Ps),
see Figure 4.1.
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On the (r, Qa, P1, Py)-coordinates, H; and Hs are written as

H, = r8(1 +2P P + 3P22 - Q2 — Q%%
Hy = r'%(—1+ P2+ 2P, P, + 3Q5 + P2Qs — 2Q2).

Thus, Vp1 is defined by

Vm:{1+2P1P2+3P22—Q2—Q§:O, }

~1+ P2 +2P Py +3Qs + P3Q2 —2Q3 =0f

Since dHz(c1) = 0, Vy is singular at Py : (Q2, P, P2) = (1,1,—1). We
can verify that it is a Ay-singularity, for example, by using blow-up of
a singularity or direct suitable coordinate transformations (a singularity
whose normal form of defining equation is 32 + z° = 0).

NN
v
v
D
1;2\‘\
4
Py

Figure 4.1. A schematic view of 7=1(V),Vy and the dynamics on it
for Example 4.10. The singularity Py of Vj is of type Ajy.

Example 4.11. — The autonomous, quasihomogeneous part of (Prr.1)2
given in (1.5) is defined by the Hamiltonians

H, =9 — -+,
(4.24) { 1 P1P2 — P2 — P141 T 43

Hy = —p? + p1p3 + p1p2q? + 201¢1Go.
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The weights are (a1, a2,b1,b2) = (1,3,4,2) and hy = 6,hy = 8. Its four
indicial loci and the Kovalevskaya exponents are given by

1 = (1,0,0,0), k=-1,2,3,6
o = (=1,1,0,1), k=-1,2,36
s = (2,1,0,1), k=-1,-3,6,8
ca = (—2,3,9,3), k=-1,-3,6,8.

Among them, c3 and ¢4 satisfy the assumptions for Theorem 4.9. Thus,
the fixed points P(c3) and P(c4) have 2-dim stable manifolds that locally
coincide with 7—1(V\{0}). The fixed points P(c;) and P(cz) have 1-dim
stable manifolds that are given by the orbit of special solutions.

On the (r,Q2, P1, Py)-coordinates, H; and Hs are written as

Hy =r%(2P1P, — P; — P+ Q3)
Hy = r8(—=P? 4+ Py P? + P, Py + 2P,Q3).
Thus, Vp; is defined by
Vor={2P\P, — P — P, +Q%=0, —P? + PLP? + PP, + 2P,Q, = 0}.

Theorem 4.5 shows that dHs(c;) = dHs(cp) = 0. Hence, V; is singular
at P(e1) : (Q2,P1,P2) = (0,0,0) and P(ez) : (—1,0,1). We can ver-
ify that both P(c;) and P(c2) are Ds-singularities (the normal form is
y(? +y?*) = 0).

Example 4.12. — The autonomous, quasihomogeneous part of (Pria)2
given in (1.6) is defined by the Hamiltonians

Hy = pip2 = p1at = 2p1a> + + 163,
(4.25) { 1= P1p2 — P19i — 2p1G2 + P2q1g2 + 1G5

Hy = pi — p1ipaqq + P3a2 — 201¢1G2 — P243 + 4143.

The weights are (a1, a2,b1,b2) = (1,2,3,2) and hy = 5,hy = 6. It has five
indicial loci given by

1 = (1,0,0,0), k=-1,1,3,5
¢y = (=1,-1,1,0), k=-1,1,3,5
3 = (0,-2,4,—4), k=-1,-256
ca = (=2,-2,0,2), k=—1,-2,56
s = (2,0,0,2), k=—1,-2,5,6.

Among them, c3,cq and c5 satisfy the assumptions for Theorem 4.9. Thus,
the fixed points P(c3),P(cs) and P(c5) have 2-dim stable manifolds that
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locally coincide with 7=1(V\{0}). The fixed points P(c;) and P(cz) have
1-dim stable manifolds that are given by the orbit of special solutions.
On the (r, Qa, P1, Py)-coordinates, H; and Hs are written as
Hy = 1*(PLPy — Py — 2P1Q + P2Q> + Q3)
Hy = 1%(P} = PLP, + P3Qy — 2P1Q> — P2Q3 + Q3).
Vo1 is defined by
- PPy — Py —2P1Qs + P,Q2 + Q3 =0,
01 = .
P} — PP, + P3Qy — 2P1Q2 — PQ3 + Q3 =0
Since dHz(c1) = dHa(ez) = 0, Vg is singular at P(cy) @ (Q2, P1, Po)

(0,0,0) and P(cz) : (—1,—1,0). We can verify that both P(c;) and P(c2)
are As-singularities (the normal form is y? + 2% = 0).

Example 4.13. — The autonomous, quasihomogeneous part of (Pry)sa
given in (1.7) is defined by the Hamiltonians

Hy =pi+ —p1g® + a2
(4.26) { 1 =p1 +P1p2 — P1gi + P2q192 — P245,

Hy = pipaqi — 2p1P2q2 — P3G + p2q1G3.

The weights are (ay,as,b1,b2) = (1,1,2,2) and hy = 4, hy = 5. It has eight
indicial loci given by

¢ =(~1,-1,1,0), k=-1,1,24
¢s = (1,0,0,0), k=-1,1,24
s = (0,1,0,0), k=-1,1,2,4
ca = (0,—1,2,—4), k=-1,-245
s = (2,0,0,2), k=-1,-24,5
6 = (—1,1,1,0), k=-1,-245
cr = (1,2,0,0), k=-1,-24,5
s = (—2,-2,2,2), k=-1,-245

Among them, ¢4 to cg satisfy the assumptions for Theorem 4.9. To in-
vestigate the fixed points P(c1) and P(c2), we move to By chart with the
(r,Q2, P1, Py)-coordinates, on which H; and Hs are written as

H, = 7“4(P12 + PP, — P+ P,Qo — P2Q§)
H, = r5(P1P2 2P PQ2 — P22Q2 + PzQ%)
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Vo1 is defined by
P24+ PPy — P, + P2Qy — P2Q3 =0,
01 — .
PPy — 2P, P,Qs — PiQs + P2Q% =0

Since dHa(c1) = dHa(ca) = 0, Vo1 is singular at P(cq) : (Q2, P1, P2) =
(1,1,0) and P(c2) : (0,0,0). We can verify that both P(cq) and P(c2) are
Dg-singularities (the normal form is y(2? + y*) = 0).

Note that P(c3) is not included in B chart because the first component
of ¢z is zero. To study P(c3) we use to Bs chart with the coordinates
(Q1,7, P1, Py) defined as (4.2). In this coordinates, H; and H; are written as

Hy =14 (P} + PLP, — PLQ] + P,Q1 — P,)
Hy = r°(PLP,Q1 — 2P Py — P + P,Qy).
Voo is defined by
P} + PP, — PIQT + P2Q1 — P, =0,
e {P1P2Q1—2P1P2—P22+P2Q1:0 }

Since dHs(c3) = 0, Vi is singular at P(cs) : (Q1, P1, P2) = (0,0,0), which
is also a Dg-singularity.

Example 4.14. — Let us consider the following Hamiltonians
(4.27) Hy = (p1/2 - 2¢7) + (p3/2 — 243),
Ha = pi/2 —24§.

The Hamiltonian equation of Hy is a direct product of the autonomous part
of the first Painlevé equation. The weights are (a1, as2,b1,b2) = (2,2,3,3)
and hy; = 6, ho = 6. It has three indicial loci c1, c2, c3, whose Kovalevskaya
exponents are k = —1,2,3,6 for ¢y,co and k = —1,—1,6,6 for c3. Since
dHy(c¢1) = dHz(eg) = 0, Vp is singular at P(c1) and P(cz). We can show
that both singularities are As- singularity.

Similarly, consider the direct product of the autonomous part of the
second Painlevé equation

{H1 = (p1/2 - ai/2) + 03/2 — 43/2),
Hy =p}/2 - qi/2.

The weights are (a1, a2,b1,b2) = (1,1,2,2) and hy = 4, hy = 4. It has eight
indicial loci ¢y, . . ., cg, whose Kovalevskaya exponents are k = —1,1, 2, 4 for
c1,c9,c3 and kK = —1,—1,4,4 for the others. Since dH3(c;) = dHa(c2) =
dHs(c3) = 0, Vp is singular at P(c;1) to P(c3). We can show that singularities

(4.28)

of them are As- singularity.
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Finally, consider the direct product of the autonomous part of the fourth
Painlevé equation

Hy = —p1g3 + piqr.

The weights are (a1, as,b1,b2) = (1,1,1,1) and hy = 3, ho = 3. It has fifteen
indicial loci ¢y, ..., c15, whose Kovalevskaya exponents are k = —1,1,1,3
for ¢; to ¢5 and k = —1,—1,3,3 for the others. Since dHa(¢p) -+ =
dHs(c5) =0, Vp is singular at P(c;) to P(cs). They are Dy- singularities.

H, = (— 2 2 _ 2 2
(4.29) { 1= (=p1gi + pia) + (=p2gz + P2g2),

Table 4.1. Weights, Kovalevskaya exponents and singularity-types of
4-dim autonomous Painlevé equations.

’ H (al,ag,bl,bg;hhhg) ‘ K ‘ sing. ‘
Hy x Hy (4.27) (2,2,3,3:6,6) (-1,2,3,6) x2 | Ay
(-1,—1,6,6) x1
HII X HH (428) (1,1,2,2;47 4) (—1,1,2,4) X3 A3
(-1,-1,4,4) x5
Hyyx Hyy (4.29) (1,1,1,1;3,3) (-1,1,1,3) x5 | Dy
(-1,-1,3,3) x10
HY? (1.4) (2,4,5,3;8,10) | (—1,2,5,8) x1 | Ay
(-3,-1,8,10)  x1
HI* (15) (1,3,4,2;6,8) (-1,2,3,6) x2 | Dj
(—3,-1,6,8) x2
H? (1.6) (1,2,3,2;5,6) (-1,1,3,5) x2 | As
(=2,-1,5,6) x3
H(1.7) (1,1,2,2;4,5) (—-1,1,2,4) x3 | Dg
(=2,—1,4,5) x5
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