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Abstract:

The gravitational field in four dimensional spacetime may be described using free initial
data on a pair of intersecting null hypersurfaces swept out by the future null normal
geodesics to their two dimensional intersection surface.

A Poisson bracket on such initial data was calculated in [32][33]. The expressions
obtained are tractable but still rather intricate, and it is not at all obvious how this
bracket might be quantized. A change of variables that simplifies the bracket would thus
be desirable.

The bracket does have the feature (reflecting causality) that it is non-zero only between
data lying on the same generating null geodesic, and that it only depends on the data
on this generator. That is, the data on each generator forms an essentially autonomous
Poisson algebra. The limited role of the two transverse dimensions suggests that the
Poisson algebra would remain substantially the same in a symmetry reduced model in
which the transverse dimensions have been eliminated.

Here this expectation is confirmed in the context of cylindrically symmetric gravita-
tional waves. Specifically, the Poisson algebra of the metric variables in free null initial
data for cylindrically symmetric gravitational waves is obtained, and it is found to be es-
sentially identical to the bracket on the metric sector of the initial data found in [32][33].
Then, using the integrability of the dynamics of cylindrically symmetric gravitational
waves an explicit transformation from metric data on a null hypersurface to so called
“monodromy data”, a one parameter family of unimodular matrices, is obtained. The



Poisson brackets of the monodromy data are then obtained from that of the null data.
These have been obtained earlier via another route in [24] in a slightly more restricted con-
text. They are quite simple, and what is more, a unique preferred quantization is known
[24]. It is also demonstrated that the transformation to monodromy data is invertible.
Aside from these original results extensive background material is presented, including
a review of the Geroch group of symmetries in cylindrically symmetrical gravity.
The original results presented here are joint work with Michael Reisenberger.
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Introduction

Canonical formulations of general relativity most commonly use initial data on spacelike
hypersurfaces to parametrise the space of solutions of Einstein’s equations. In spite of the
advantage of comforting familiarity and similarity to successful approaches in other field
theories, the complexity of the resulting structure—in particular the non-linearity of the
constraints on such initial data—Tled to difficulties when trying to pass from the Poisson
structure to an algebra of quantum operators. Some, but not all, of these difficulties have
been overcome with the discovery of loop quantum gravity [34][37].

An alternative approach is to formulate canonical general relativity using initial data
on piecewise null hypersurfaces. One advantage of null initial data is that it is easy
to solve all the constraints explicitly and identify free initial data (see discussion and
references in [32][33]). In [32][33], Reisenberger calculated the Poisson bracket on free
initial data on a certain class of piecewise null hypersurfaces. More precisely he found a
Poisson bracket on the free data which reproduces Peierls’ form of the Poisson bracket on a
“sufficiently rich family of sufficiently nice” observables of the spacetime geometry [32][33].
The initial data surface used is the union of a pair of intersecting null hypersurfaces swept
out by the future null normal geodesics (called the generators) emerging from the two
dimensional intersection surface. The data consist of some quantities specified only on
the intersection surface, and the main datum, which describes the induced metric on the
null hypersurfaces. The generators are both tangent and normal to the hypersurfaces
they sweep out. Therefore, in a suitable chart, the induced 3-metric consists of a 2-
metric of signature (+,+) and zeros. The determinant of this 2-metric can be used as
a coordinate along the generators and the main part of the initial data becomes the
unimodular 2-metric, the 2-metric divided by the square root of its determinant.

The Poisson bracket between these metric data obtained in [32][33] is elegant, but
nevertheless somewhat intricate, and it is by no means obvious how it might be quantized.
Can it be simplified by a change of variables, or be put into a form that has already been
studied? In the present work steps are taken in this direction.

The Poisson brackets vanish between data at points that cannot be connected by
a causal curve, a fact that reflects causality — one cannot act on fields outside one’s
lightcone. On a null hypersurface this means that it vanishes unless both points lie on
the same generator. Furthermore, the bracket only depends on data on that generator.
The Poisson algebra thus essentially decomposes into autonomous Poisson algebras on
each generator. (This is not quite correct because the brackets are distributions over the
coordinates transverse to the generators, so there is no Poisson algebra literally on only
one generator, one always has to work with a congruence of generators.)

This observation gave birth to the idea of the present work: If the transverse dimen-
sions have such a limited role then perhaps in a symmetry reduced model in which the



dependence of the fields on the transverse coordinates has been eliminated the Poisson
brackets would be essentially the same, but could be studied more easily.

This turns out to be true. In the present work we study cylindrically symmetric gravi-
tational waves, that is vacuum gravitational fields that are invariant under rotation about
a symmetry axis and under translations along the symmetry axis. More technically, they
have two commuting, hypersurface orthogonal Killing fields, a feature which is captured
in the little acronym EG2CHSKF (Einstein gravity with two commuting, hypersurface
orthogonal Killing fields). One of the Killing fields vanishes on the symmetry axis, and
we will assume that the metric is regular on the axis. Cylindrically symmetric fields can
be described as fields on a two dimensional spacetime, obtained from the full spacetime
by factoring the Killing orbits. Initial data can be set on a null hypersurface consisting
of the Killing orbit of a null geodesic emerging from a point on the symmetry axis at
a given instant of time. In the two dimensional quotient spacetime this hypersurface is
represented by a null curve emerging from the timelike worldline of the symmetry axis.
All the generators have been collapsed to one.

By restricting the Einstein-Hilbert action functional to cylindrically symmetric fields
an action is obtained that correctly describes the dynamics of these symmetric fields, and
defines Poisson brackets. We evaluate the Poisson bracket on the main (metric) free null
initial datum in the symmetry reduced theory by a procedure similar to that employed
in [32][33], and obtain a bracket that is virtually identical to that found in [32][33] for
the full theory. Specifically, the bracket on the lone generator in the symmetry reduced
theory is just the bracket of the full theory stripped from the transverse delta function.

Cylindrically symmetric gravitational waves and EG2CHSKF more generally, has been
studied intensively in the past because the class of solutions is large enough to include
many interesting situations and yet the field equations are solvable. If one of the Killing
fields is timelike, the solutions are the stationary and axially symmetric gravitational
fields. If both are spacelike and one Killing field vanishes on a spacelike curve then they
correspond to colliding gravitational plane waves or Gowdy universes. Finally, if both
Killing fields are spacelike and one vanishes on a timelike curve, then the solutions are
the cylindrical gravitational waves [18]. For a related subject, the Hamiltonian treatment
of plane waves in terms of evolution along a null direction see [4].

The field equations can be solved basically because cylindrically symmetric gravita-
tional waves (or indeed any class of spacetimes described EG2CHSKF) form an integrable
system. Roughly speaking, this means that there exist sufficiently many Poisson commut-
ing conserved quantities to form a complete set of canonical momenta. This is associated
with the existence of a very large symmetry group, called the Geroch group, on the space
of solutions. Indeed this group is transitive — it can be used to map any solution to any
other [9][17].

Integrability makes the theory unusually manageable and also makes available several
useful tools from the general theory of integrable systems [2]. Using precisely such tools
Korotkin and Samtleben (KS) were able to construct in [24] a quantization of cylindrically
symmetric gravitational waves that are asymptotically flat in a suitable sense. To arrive
at this result they calculate the Poisson bracket on spacelike initial data. Then they
define two one complex parameter families of conserved quantities 7, (w) in terms of
these data and compute their Poisson brackets. They note that the resulting Poisson
algebra is a modification of a semi-classical Yangian double, a Poisson algebra which has



a well known quantization. Incorporating the modification at the quantum level they
are able to define a *-algebra that quantizes the Poisson algebra of the T, (w). Finally,
they argue that the T, (w) constitute complete data to describe the field, as follows: A
so called monodromy matrix M(w) may be constructed from the 7,(w). For real w
the monodromy matrix M(w) is closely related to the metric on the symmetry axis at
an instant of time determined by w — M is its Kramer-Neugebauer transform, which
corresponds to a metric not regular on the axis. Korotkin and Samtleben argue that the
monodromy matrix M determines the field on all of spacetime.

The monodromy matrix is a very interesting object. Classically KS find that it has a
simple, closed and elegant Poisson algebra, and the quantization of the T (w) determines
a similarly closed and elegant quantization of this Poisson algebra. But what makes it
especially interesting for null canonical gravity is that it may be defined without reference
to what happens at infinity. Although it is defined in [21] in terms of the asymptotic
quantities T, (w), this is not necessary. In particular, suppose N is a compact null line
segment in the symmetry reduced spacetime that meets the worldline of the symmetry
axis. (This worldline forms a boundary of the symmetry reduced spacetime which consists
of only the radial and time dimensions of the original spacetime.) Then data on N
determines the metric and its Kramer-Neugebauer transform on the symmetry axis at
times lying within the domain of dependence of N. It thus determines M(w) on an
interval VW of real values of w. This is important because in general for gravitational
fields, without Killing vectors there usually are no smooth and infinitely extended null
hypersurfaces, because the generators inevitably form caustics, and so it is convenient to
formulate the canonical theory in terms of data on compact, truncated null hypersurfaces.

Here an explicit expression for M(w) in terms of initial data on A is found, and it is
proved that the null initial data may in turn be recovered from M (w) on the interval W.
Thus what has been found is a (non-local, non-linear) change of variables: M(w) on W
can be used to describe the gravitational field in the domain of dependence of N. The
Poisson bracket of M(w) is then calculated from the Poisson brackets on the data on N.
As expected it coincides with the bracket found in [24], but our derivation is somewhat
more widely applicable; since it involves only fields in the domain of dependence of N it
is not necessary to assume asymptotic flatness or anything else about the behaviour at
infinity.

Finally, as a further check, the matrices T;,/4(w), the analogues of T, (w) in [24], are
defined in terms of null initial data in the asymptotically flat context, and their Poisson
bracket is calculated from that on the null initial data. Again the result of [24] is recovered.

This work is divided into two main parts. The first part, encompassing chapters 1 to
4, is devoted to reviewing the existing theory of cylindrically symmetrical gravitational
waves. In chapter 1, starting with Einstein’s equations, we derive an action for general
relativity. In Chapter 2, the independence of the fields of two of the coordinates is used
to perform a Kaluza-Klein reduction and introduce two interrelated formulations of the
theory as a non-linear sigma model. Chapter 3 covers the basics of symplectic geometry,
integrability, the role of initial data and symmetries. Chapter 4 introduces the auxiliary
linear system which will be the basis of all our work. In Chapter 4 it is used to construct
an infinite dimensional algebra of symmetries of the theory — the algebra of generators
of the Geroch group. Another part of the chapter is dedicated to the analytic properties
of solutions to the linear system.



In the second part, consisting of chapter 5, we calculate the symplectic 2-form on null
initial data and derive a Poisson bracket. This expression is shown to be analogous to the
bracket obtained in [32]. A change of variables to the monodromy matrix is proposed and
the inverse of this transformation is shown to exist. We then show that our bracket yields
the same Poisson algebras for the conserved quantities and the monodromy matrix found
in [24]. This provides a cross-check and indicates that the expressions for the bracket on
null initial data in [33] and in this work are correct.

The original results presented in this thesis are the result of a collaboration with
Michael Reisenberger. I am very grateful for all his feedback, comments, explanations
and contributions. Also, I thank Herbert Balasin from the Technische Universitat Wien
for making possible my stay in Uruguay and initiating our collaboration.
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Chapter 1

The Action of General Relativity

In this section we derive the Einstein-Hilbert-Hawking action for general relativity in-
cluding the boundary term starting from Einstein’s equations for vacuum. This action
will be the starting point for section 2.1, where we will use two coordinate independences
induced by two commuting Killing fields in order to reduce the action integral and obtain
an effectively 2-dimensional theory.

Einstein’s equations in vacuum are

1
G =0 with G =R, - §g,wR being the Einstein tensor. (1.1)

R, and R are the Ricci tensor and scalar respectively.
What we are looking for, is a functional S[g] of the metric tensor such that

845[9] =/D5g[6g L(g)] =ch€gG’“’5gW with ¢ = const. (1.2)

because then the requirement that the action be stationary under a variation dg,, will
yield the field equations (1.1). D c M is some domain in spacetime M such that 0D
is spacelike, ¢, is the volume element associated with the metric g (see also appendix
E). The variation dg,, is required to vanish on the boundary OM of M, hence also the
derivative in any direction along the boundary, but not necessarily the derivative in the
direction normal to the boundary. This last fact will produce the “Hawking”-boundary
term.

Let us pause for a moment to look at the variation from the viewpoint of differential
geometry. We may view J, as a derivative operator acting on functionals on the space C of
field configurations, which in this case of a field theory is an infinite-dimensional manifold,
a function space or “function manifold”. “Functions” on C are called functionals and
taking derivatives of them is called functional derivation. The application of a tangent
vector field such as d, on a functional F[g] on C at an element gy € C may be realized by
first evaluating the functional along the integral curve g(\) through gg = g(\)|x=0 of the
vector field 0, with parameter A and then taking the ordinary derivative with respect to
the parameter A of F[g()\)] at the value A =0.

Gl = | FlaO 9(0) = g0

11



When dealing with the relation of the equations of motion to the action functional the
exact form of d, is not so important. Only some general characteristics of d, such as the
vanishing on the boundary of some domain are fixed. In these situations it is sometimes
useful to imagine a curve g(\) in C having the desired properties and then applying
%|)\=/\0'

What about the object dg(z),,? For a fixed point x and a fixed pair of numbers (1, v)
with 0 < p,v <3, g, () can also be regarded as a functional on C - it maps an element g
of C to its value of the component (u,r) at the point . For different points z and values
of (p,v) we get a family of functionals, parametrized by =, and v. dg(x),, is just the
result of applying the tangent vector ¢ to the functional g(z),,. The set of functionals

{g(x);w | IGM, OSM,VS?)}

may be viewed as a basis set of functionals. Any other functional F’ may be expressed as
a function of elements of this set.

Let us continue with (1.2). We start the computation trying to invert the chain rule in
order to find the appropriate £(g). What we certainly have to know, is the variation of
the volume element

ddet g,
2\/det g,

g is a symmetric matrix and can thus be brought to diagonal form by a similarity
transformation g = A-diag(A1,..., A1) - A, \; being the eigenvalues. The determinant of
a matrix doesn’t change under similarity transformations and so is equal to the product
of the eigenvalues. We get

3

Sy = 6y/det g, dz® A ... A da® = dz® A ... A dad.

5detg=5explndetg=6explnH)\i :§exp21n)\i =

o\
det g = g"0g,, det g

- Z,: :
1 v
= g4 = éegg“ 0Guw -

The variation ¢ is defined on the metric with two covariant indices. The variation of the
inverse, contravariant metric can be computed in the following way:

368 =0=0(9""gpw) = 6" g + g"0g,, = 09" = =g 47700, - (1.3)

Considering (1.1) and (1.3) we obtain
1
d(egR) = ¢4 (EQWR - Rapg"“gp”) Ogu + 99" OR,, = —€gG* 0 gy + €49 O R,

The variation of ¢,R gives us the desired Einstein tensor, but also one term we don’t
want, so we may consider taking the Ricci scalar R(g) as one part of the Lagrangian
density £ and adding another term compensating the variation of the Ricci tensor. To

12



this end we will further differentiate JR,,. As explained before, we imagine a curve g(\)
giving us a A-dependent family of Ricci tensors R(\),,. In this picture

d
d\
where we have expressed the covariant derivative V, associated to g(\) using the covariant
derivative V associated to g(0) and the corresponding difference tensor

6RIU/ = |>\:0[vﬂc(}\)puu - VVC(A)’DW) + C()‘)ppac()‘)guu - C()‘)puao(/\)aupL

CO = 59OV 1709y + 9,90\ = Tog (W) (1.4

At A =0 they vanish because the covariant derivative V annihilates g(0). Consequently
the derivatives of the terms quadratic in C* oo Will vanish because the one factor not
differentiated will always be 0 when evaluated at A = 0. A similar thing happens when
4 acts on the first factor in (1.4). The terms Vg evaluated at A = 0 all vanish. In 6C we
are left with terms of the form Vg yielding

1
QWCSRW :§gul/gpgvp(vu5.gm/ + Vuégua - vaéguu)_

1
- igwgpgv’/(vﬂfsgpﬂ +V p09ou = VoOgpu) =
=VPVH S g — V209", = V,(VFegP, — VP ig",).

This divergence gives us a boundary term, that is we have

5/};59]% = ‘/Dgg‘SgquW + /e;D ennp(V*g”, - VPg",), (1.5)

where h is the induced metric on the boundary, €, the corresponding volume form and n,,
the unit normal to the boundary implying ¢,, = hu —n,n,. In the following we assume
that on the boundary in dg = 6h — dnn — ndn the terms on and dh are each 0.

The integrand in the boundary term of (1.5) simplifies as follows:

n? (W = n#*n") (V09 = Vp0guu) =
=nPh" (V0G0 = Vp0guu) = RN )6, (1.6)

since 0g = 0 on the boundary and therefore also the derivative h**V,dg,, along it.
The boundary is a 3-dimensional submanifold of spacetime. A natural measure for how
much it is “curved” in the surrounding spacetime is the exterior curvature

K, =h/fv,n,.

It measures the lack of parallel transport of the normal vector n, as one moves along the
boundary.
The variation of the curvature scalar is

0K = 6(W*V,my) = =k 5C*, n, = 5h"'n, VP8 g,

The variation of ¢, also vanishes

1
55h = §€hh’uy(5hl“,.

13



Taking a look at (1.6) and (1.5), we finally arrive at the complete action functional

Y
SzistgR+/<faDehK. (1.7)

The factor § is convention. We keep it to allow comparison of our results e.g. with the
ones obtained in [32], [33] and [24] at different stages.

14



Chapter 2

The action of vacuum Einstein
gravity with two commuting,

hypersurface orthogonal, spacelike
Killing fields (EG2CHSKF)

In this chapter we restrict our attention to the class of spacetimes, which respect the
symmetries corresponding to two commuting, hypersurface orthogonal, spacelike Killing
fields. Using the method of Kaluza-Klein dimensional reduction we adapt the quantities
in the action (1.7) to these symmetries. The resulting reduced action will be defined on
the subspace of solutions to Einstein’s equations, which respect our symmetries. In order
not to leave this subspace when considering variations of the fields, variations will also
have to respect these symmetries.

2.1 Dimensional reduction

2.1.1 General procedure

Kaluza and Klein developed a technique, which in the situation of independence of the
metric of a coordinate ™! or equivalently existence of a Killing field #, effectively
reduces the dimension of the problem by interpreting the (n+1)-dimensional vielbein

v = 158,060 with ¢fe GL(n+1) , n=diag(-1,1,...,1) (2.1)

as a compound of an n-dimensional vielbein e,*, two scalar fields ¢ and ¢, and a 1-form
A,,. The factorization (2.1) is locally invariant under

e - Lie), LeSO(1,n+1), (2.2)

because SO(1,n + 1) is the isometry group of 7. We deal with spacelike Killing vectors.
Thus, by exploiting the freedom of local Lorentz transformations and thereby partially
fixing the corresponding gauge, we can achieve that €, is the timelike basis element,
€, ...,€," are perpendicular to the spacelike Killing vector % while €+ has a com-
ponent in the direction of the Killing vector. The (n + 1)-dimensional vielbein can then

15



be related to the n-dimensional vielbein e, and the fields 1, ¢, A by

I Lt et e e PA
el oan ept| T et o wer oA, (23)
o - 0 énﬁl 0 0 o

Note that this equation determines ¢ completely to ¢ = €11, while it determines ¢ and

e, only up to multiplication by a scalar factor and its inverse respectively
be,t =pssTle,t = (Yo)(sTe,) = e (2.4)

Here and in the following we use the following index convention: Latin indices from the
beginning of the alphabet (a,b,c,...) will range from 1 to n, if they carry a ~ (a, Z), ¢, ..)
they will range from 1 to n+1. In general quantities carrying a ~ will be (n+1)-dimensional
while those without a ~ will be n-dimensional. Accordingly, spacetime indices u, v, ... on
(n + 1)-dimensional (n-dimensional) quantities will range from 1 to n+1 (1 to n).

The question now arises if the fields ¢, ¢ and A, really transform as scalar fields and a
one form respectively. We consider an infinitesimal coordinate transformation generated
by a tangent vector field £#(z) independent of z"*!. The infinitesimal change of the
vielbein is given by the Lie derivative along 5

Denoting the first n components of 5/* by & and using (2.3), we have

seo [Oves+vder oA+ 804\
0 8¢

I.s- §vobet+YLe e £0,0A, + (LA +0,6™)
€ 0 €0, '

Comparing the two expressions, we see that 1 and ¢ really transform as scalars and A,
transforms like a U(1) gauge potential in electrodynamics, 0,£"*! plays the role of the
u(1)-valued one-form, the difference between two equivalent gauge potentials. Below we
will see that only the field strength tensor F' = dA, which is independent of this gauge,
will appear in the action integral.

For the metric g, = ﬁagé/fléj’ we get

¢2A1/ ¢2 - —1/1_2AV ¢—2 + ¢—2A2

The task now is to reexpress the quantities built out of the (n + 1)-dimensional vielbein
appearing in the action integral in terms of the n-dimensional metric and the new fields

Guw = (¢29“”+¢2A“A” ¢2A“), g = (WWV JA ) (2.5)

16



A, ¢, Y. We will apply the Kaluza-Klein reduction twice, once for each of our commut-
ing Killing fields, ending up with a new, symmetry reduced model on a 2-dimensional
Lorentzian spacetime. In the sequel we show the necessary calculations to reduce the
action from n + 1 to n dimensions as indicated in (2.3). The main quantity we have to
reexpress is the Ricci scalar. The others will behave quite simply. An introduction to the

vielbein formalism we will use is provided in appendix A.
According to (2.3)
sa _ wea’ vn+1 ¢A+ ¢d2§n+1

The corresponding covielbein is
Ey =97 By~ Al O, B =67 0.
We will frequently use the notation
O := E¥0,  and more generally v, := Efv,
for a covector v,. Following (A.3), we compute

&% = hde® + el A e = hded +h20Eb A &9,

1
de™™ = O e A A + —qﬁFabe“ A€’ + 0,0et Adax™! =

= lop10,06 A e + = w 20 F e A el

Since

dén+l — éa /\(:Jnﬂ

we can read off
un+1 w ¢ 1aa¢én+1+ w 2¢Fa

v.a a 1 a y
Wit = ¢ 1¢ 18 ¢en+1 ¢ 2¢F b

This implies that

<b

“n+1

_ 2 (IVn+1
de® = A% + AR = P ALY ——1[1 (0Y Xe

But by (2.9)
de® = & Aw + P 20peb A &

Thus because of the antisymmetry condition (A.5), we have

v -2va a —25 1 - a zn

17
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Now that & has been found we may begin to evaluate the Riemann tensor by computing
d?, = dw®, — Y0 Ohec A €+ h 10U DApES A Ep+
+ 130,000 A €T — 730,0%DE A & + Y Oppde® — P 0% dey—
4@/1 LO2FC Frge® A&t + &M A el (. )gc,
Ay = (V6 D) — 2671 0,0°G)E A Gy + 89 A& (L)
The Riemann tensor is
R, = dify + 6% A, + 0%, g AT =

= dw®, — P10 (Ophe® A E" — D"PE° A &) + b~ (O 8bwe AE*—

= 0.0"PE° A &) + 12 (OphE AW — OUYPE Awpe) — 2pTIPPFG FL8¢ A &0+

+ W AW + P 2w A (O — E,0%) + w‘2(8cwéa - 0%pe.) AW+

+ 7 0ape® — 0%PE,) A (Oyhe® — Oy — L2 ™ P By A &+

vn+1 ( )b’

R = do® . + 0% AP, =
= (PG OO — G B B)E A Eer — 0 I P A BT
3G O GE A ET 4 h 3G M déy A EM
+ 2t PP Y F e A+ & ne(LL)E
The Ricci tensor is
Ry=E, 1R% + E,,y JR™", =
= P By Jdwt, — b (9 (1 — )& — OE, + pbeS)+
+ 730.00pE (1 = n) = p720,0%pey + h > 0.0pe° = 2Oy (B, I W)
— 20wy + V30D (Ey Jwpe )€+ E, 3 (W AwS)+
+ (Eq 2w )2 (60 = 6,0°0) + wieth ™20 + ndeapth™*w,—
= 02w, = (Ea Jw)P~> (Oeape = 9™pe.)~
— U O F G Fogl® + 7 0ab(n - 1) (9500° — 0°0é, )~
— (Db — 0"Ye, ) (Dpth b — O“Ynap )+
+ 10T Y Byt + T 000y 0 — 2 0. 0p e~
~ 7 T Dy~
~ 3T 0O PEy — 3T PP Py e + Oppp T e, =
= Y E, 3 dw® + 010 0b2(n — 2)E° — (n - 2) 040 éEy+
+ 1 20,00pe(2 = n) — 30,08, + 1 E, 1 (W AwS)—
— (B, 2w ) 36,0% + (n = 1) 204pw’, — (B, 1w ) 204pe%+
+ V10OV + 2P DpOppe — P DDy — 1/1_1¢_1ac¢wbc—
— 39T 0O ey + VPG Opp 0.0 — YT PP F G Foaé?,
Rn+1 = E —'Rn+1 =
= (2= )3 B G — 2T D, pE -
20 By 2w )EM — LypigR e b o
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Finally, the Ricci scalar is

R=E, R +E,.; JR™! =
= 2R - 100" ((n - 2)? = n) + 2(1 - n)Y 30,0+

+2(1 =) 300 (E, 3w™) - 207207 10,0° ¢~

= 207297 Dep(Eq 1w )+

+2(2-n)Y 3¢ 040 - 3T PP F P Fy.
Considering (A.2), we have for an arbitrary covector v,

Vavu = EVV, (0pel) =E2 (9, 0p€h, — vpw)e€l) =
:(8avb -(E, 4 wcb)vc)ez = (Vaup)eb.

The volume element simply transforms as

gg=/—detg dz' n...Adx™ =deté dz' A... AdZ"T =" gy Adx™H

eventually yielding
2 [D eyt = 2 fD R Bl (R e I
+2(1 = n)Y 3V VY = 2072071V, V0 + 2(2 = n)yY 3100 — i¢‘4¢2F“bFab}. (2.14)

Note that in Fj;, we do not have to substitute partial derivatives by covariant derivatives
in order to get a covariant quantity because Fy;, = E, 1(E, 1dA) and the exterior derivative
d is independent of the connection used.

Let us now look at the behaviour of K under the reduction:
For the induced metric A on the boundary of D we have i = g +nrny with g#n,n, = -1.
It follows that ##V,i,, = %ﬁy(ﬁ“ﬁ#) = %ﬁy(—l) =0 and hence

o Turss v v _vabs v vab U U
K ="'V, n, = g"V iy, = §0Vang = 07 (0any + By 1w

We assume that n is orthogonal to the dimension being reduced, that is n,,11 = %Jﬁ =0.
Note that
~ab ab

i =nt, Qi =0, Oy =Er0, =8B, = 0, ity =N (2.15)

The last equation comes from the fact that if n = n,é% has norm -1 w.r.t. ¢ then
n =nge =ngye* has norm -1 w.r.t. g:

_vpvy ¥ _ cabppupwsesdy v _ o ab v.c dy ¥ _ v
-1=g¢"n,mn, =n E{ije“e,,ncnd—n EﬁEbeMeyncnd—g“ nyuny.
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Now let us reduce
K = 7™ 0,m, — B, 3 (wh +720%)e’ - =20Pe )+
+ By 2 (W 97100 )0y,
=710, — Y E, JwPny, — ¢ 20%n, + nh20%n g+ (2.16)
Ll 9%n, =
=7V, + (n - DY 0,00 + 7 7,09,

K =
ﬁ- [a e
= K [a En A dx"”{w”’%vana +(n-1)Y"3¢n,0%) + w"’znaaa¢}. (2.17)
D
If we integrate the third and the fourth term in the right hand side of (2.14) partially,

the boundary terms exactly cancel the second and third term of (2.17). We are thus left
with

gL€§R+KLD€ER=
:g ng A dxn+1{wn72¢R _ wnf4¢(aw)2((n _ 2)2 _ n)_
~2(1-n)0, (" 3¢)0" + 20,20 + 2(2 — n)Y" 30O P
- %¢"4¢3FabFab} +K fa L ERA dz" YK = (2.18)
=2 [ ey ndam {00 + 6790 (0 - 3+ 2)+
+2(n-1)Y" 30,00 — iw”‘%gF“bFab} +K /6 € da™ Y 2eK.  (2.19)

We are going to reduce the dimension twice, so in the second step we will have to reduce
terms involving inner products in the action, in particular F.;F b and 0550, s and ¢
being scalars. These can be expanded in terms of lower dimensional fields via identities
much like those of (2.15):

F&BFEdunwnbd = w74Fachdnacnbd + 2w72¢72Fan+1an+lnab
and 865057577‘35 =120, 505, (2.20)
We have now reduced all the quantities we need. The coordinate z™*! can simply be
integrated over its domain because the integrand is independent of it. This integration

gives a constant factor, which we will drop, since it cannot influence the equations of
motion.

2.1.2 Applying the reduction process twice

In our situation of Einstein gravity with two commuting, hypersurface orthogonal, space-
like Killing fields the coordinates and the vierbein may be chosen so that the vierbein is
independent of two of the coordinates (see e.g. chapter 7.1. of [39]):
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Commutativity of the two Killing fields, let’s call them & and y, implies by Frobenius’s
theorem that coordinates x# can be found such that

0 0
f—@ and X—@

The Killing fields are assumed to be spacelike, which is why we called these coordinates
22 and x3, and none of them 20, which we want to reserve for a timelike coordinate.
Using these coordinates, Killing’s equation takes the simple form

0 0
0= Lfgll«l/ = @glﬂ/’ 0= Lxg;u/ = %gulu (222)

(2.21)

which tells us that the metric is independent of 22 and z3. We are in a situation where
we may apply the Kaluza Klein reduction technique twice to reduce first from 4 to 3
and then from 3 to 2 dimensions. Each time we will choose the functions ¢ and ¢ in a
convenient way.

In the first step (n = 3) we choose ¢~ = ¢ and call ¢ “Al/2” and we name the one-form
B, that is

@, 1 A-1/2 (3)6“(1 AI/QB#
= 0 AV

We get
g B p_ LA 2 1A2 2 ®
S=% [, con{ OR-1A20AP -1 FBY} -k [ | con OK (223)

where we have denoted the induced metric and exterior curvature on the 2-dimensional
boundary 03D of G)D by Gk and ®)K respectively.

Now we invoke the hypersurface orthogonality of the Killing fields. This implies that
the coordinates x2 and x? may be chosen to be constant on hypersurfaces orthogonal to
the Killing fields, and thus d,0 and 0,1 are orthogonal to d,2 and 0,3. In other words, the
metric is block diagonal, having two 2 x 2 blocks. The vierbein may then also be chosen
to be block diagonal in the same way, with the consequence that By =0 = B; and hence
Fo =0.

Remark: The requirement of hypersurface orthogonality may also be derived from two
alternative conditions:

e One of the Killing fields vanishes at one point in spacetime.
e 17, =0.
See again [39] for details.

In the second step (n =2) we call » “\” and ¢ “p”, and the Kaluza-Klein one-form will
be denoted by A,. Thus

(3)6 & _ ()\ (2)€Na PAu)
K 0 P '
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For the treatment of the terms in (2.23) involving the fields A and B,, let’s take a look
at (2.20) and remember Fy; = 0 = Fy. This together with (2.19) now tells us that

2a_ kK (2) -1 “1aa, 1y-2 2 2 1A-2 2
S—2L)D€(2)gp{ R+ 2\ 0,007 0% — IN 2P F(A)? - LA2(9A)%+

_ %p—QAZ(aBQ)Q} +K fa(2)D cappK. (2.24)

Again for hypersurfaceorthogonality A must be zero. The 4-dimensional vielbein now has
the form

A2\ @ea 0
We i = 0 A-12p AV2B, (2.25)
0 0 Al/?
and the metric is
JANSD CRCI 0 0
Guv = 0 pQA—l + A(B2)2 ABQ . (226)
0 AB, A

The field A is the squared norm of the Killing vector %, A B, is the inner product of
the two Killing vectors, and pdx2dz3 is the area element on the Killing orbits. Note that
A is not determined by the metric, only the combination A2 (?)g is. Later, in subsection
2.3.3, we will see that one of the field equations requires p to be a harmonic function with
respect to A2 g (or (Pg, it makes no difference). Thus if p and it’s harmonic conjugate
are taken as coordinates on the two dimensional quotient manifold then A\? (g, becomes
proportional to diag(-1,1). Setting (?)g,,, equal to diag(-1,1) then gives an unambiguous
value to A, determined by the 4-metric.

This parametrization (2.26) of the metric is well adapted to the cylindrically symmetric
context if we take x2 to be the azimuthal angle 6, and 23 the axial coordinate z. We
will demand of our cylindrically symmetric spacetime that it contains the symmetry axis
p =0, and that the metric is regular at the axis in a certain coordinate system X, Y 6 Z,
T about the axis constructed from the fields.

The three spatial coordinates X, Y, Z are constructed from p, 6, z just like Cartesian
coordinates are constructed from cylindrical coordinates in Euclidean space: X = pcos#,
Y = psinf, and Z = z. (The fact that pdfdz is the area element on the Killing orbits
makes p a curved spacetime analog of the cylindrical radius.) The time coordinate T is
then chosen so that the equal T" hypersurfaces are orthogonal to the curves of constant
X,Y,Z. That this is possible is a consequence of the field equations, which, as already
mentioned, require p to be harmonic on the quotient spacetime. The requirement is
fulfilled if and only if 7" is the harmonic conjugate p of p, or a function of it only.

The components of the metric in these coordinates are easily worked out! and they
are regular at the axis iff A, By, A, and (?)g are regular functions of z* and, as p - 0

1
ds® == A7IN2dT? + A7'A?(cos? 0dX? +sin® 0dY? + 2 cos A sin d X dY)

2
+(ATh 4+ AB—;)(sin2 0dX? + cos® dY? - 2cosHsin0dXdY)
p

B
+Adz? + 2022 (cos dY dZ — sin 0d X dZ).
p
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1. A has a non-zero limit,
2. Byfp -0,
3. A > 1 (if @g is set to diag(-1,1) in the coordinates p, p).

Condition 2. is equivalent to requiering that that B, and its gradient d B, on the quotient
spacetime vanish at p = 0.

2.2 The Kramer-Neugebauer transformation

EG2CHSKF possesses a remarkable discrete symmetry, the symmetry under the so called
Kramer-Neugebauer transformation. Because of this symmetry the solutions may be
obtained as stationary points of two distinct actions, an action S and another action S
obtained from S by replacing the fields by their Kramer-Neugebauer transforms. The
two actions thus have exactly the same form in their respective field variables, but these
are defined differently in terms of the 4-metric.

Here the symmetry will be demonstrated, basically following [9], by obtaining the two
actions. We begin with S which is identical to the action (2)S given in (2.24), but will
be expressed in terms of different variables. Taking into account that the hypothesis of
hypersurface orthogonality implies that F'(A) =0, the action (2)S becomes

@g-2 L)De%p{ AR - LA 2(9A)? - Ly 2 AX(9B,)*+

+ 2>\_18a)\,0_18“p} +K [8(2)D coppK, (2.27)

Suppose we rewrite the two terms —2A=2(9A)% + 2A719,A\p~19%, in terms of A = p/A.
The result is

~LA2(0A)? + A10,Ap710%p - $p72(0p)? + 20719 N p L0,

It is clear that the second and third terms can be absorbed in the fourth by a suitable
redefinition of A, yielding an expression of the same form as we started with: With
A = Al2p71/4\ = A=12pl/4) one obtains —1A-2(0A)2 + 2X-10,\p~10%p. The action can
thus be rewritten as

&5 K @R LA-2(9A)? _ LA-2(97)2
S—QL)DS(z)gp{ R-1A2(9A)? - LA-2(0B)%+

221D} fa o DK, (2.28)

Here B, has been named B, and the action has been named S, because it involves the ~
fields. It is precisely the action (S though.
Now we find another action equivalent to (2S. Define the field B “conjugate” to B
by the differential equation
0B = p T A2 Bey, (2.29)

or equivalently 3 .
A9, B = A™10°Beyy,. (2.30)
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This equation has solutions because by virtue of the equation of motion for B, easily
obtained from (2.28), . )
Va(pA™20°B) = 0.

Equation (2.29) defines B up to the addition of a constant. We will leave this constant
undetermined, as the results obtained are valid for any value.

Note that A=2(dB)? = A~29,B0,;Beecdy,, = ~A2(0B)2? so @S written in terms of
B, A and A takes almost the same form as the same action written in terms of B, A,
and A:

@q_l @) p_ LA-2 2, 1A-2 2
S_QL)DE(Q)Q;){ R-1A2(9A) + 1A2(0B)%+
+2/\‘18a/\p—18ap}+l€j(;(2)D€(2)hpK. (2.31)

It differs in form only in the sign in front of the B term.
Now consider variations of (2)S. If only B is varied then

@g=_~% , 290 5[ ) 200
oS 5 (2)D€< >gVa(pA 0°B)0B + 5 8(2)1)8( ypNapA“0°BOB, (2.32)

where n is the normal 1-form to the boundary. At solutions (2)S is stationary with
respect to variations that leave the original fields in the expression (2.27) invariant on
the boundary. In particular, B = B, must be invariant on the boundary. This does not
imply that B is invariant on the boundary. Thus under the variations in question the
boundary term in ¢ B does not in general vanish.

But suppose we add (% times)

Be®v,8,B =0,

to the Lagrangean density. It is identically zero, so it does not change the action at all.
This term may be expressed as

Va(BsabﬁbB) - 9,Be"9, B

or, using (2.29),
Va(pA2B*B) - pA20,B"B.

Therefore .
@g=8+= E@pNapA BB,
02D

with
_k @) p_1LA-2 2_1A-2 2
S =3 (2)D€(2)gp{ R-3A (0A) 5A (0B)*+

AN} fa o EORPI. (2.33)

Notice that S is of precisely the same form as S, even the B term now has the same sign.
The variation of S under a variation B is minus the variation (2S given in (2.32). The
variation of the boundary term is

E -2 a a _ E -2 a ab D
) fd oy ECnapA (GBI + BOOB) = fd oy Eon{napA 2B B 4, B0, B).
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When 6B = 0 on the boundary then also nasab8b5B 0 since this is a tangential derivative
along the boundary of B. Thus, when B is fixed on the boundary the variation of the
boundary term precisely cancels the boundary term in the variation of S. It follows that
)8 = § is stationary under variations of B that fix B on the boundary iff v,(pA-209B) =
0, or equivalently iff S is stationary under variations B that fix B on the boundary.

There are thus two actions for the system, S and S, where both S and the corre-
sponding boundary conditions on the variations are obtained from the action S and its
associated boundary conditions by the substitution

A '_)5\ _ )\p1/4A_1/2,
RLP
A-A =— 2.34
= i A’ ) i ( )
BB, with  A70,B=A"19"Be,,

The space of solutions is therefore invariant under this transformation. This is the
Kramer-Neugebauer (KN) transformation. Note that it is its own inverse.

The KN transformation will play an important role in chapter 4 when we derive the
Geroch group of symmetries of cylindrically symmetric gravitational waves. By itself it
is not, however, a symmetry of the space of such waves, because it does not preserve the
regularity of the metric on the symmetry axis: From the discussion after equation (2.26)
we know that regularity requires that A have a non-zero limit on the axis p = 0. But in
the KN transformed spacetime A is replaced by A = p/A which tends to 0 if A had a
non-zero limit. The KN transform of a metric regular on the axis is not regular there.

2.3 Formulation of EG2CHSKF as a model on a sym-
metric space

2.3.1 The action

EG2CHSKF can be reformulated as a o-model; it can be described by a field taking values
in the symmetric space G/H = SL(2)/SO(2) and some further fields. Equivalently, it
can be described in terms of a field taking values in the group G = SL(2), and additional
fields, with an H = SO(2) gauge invariance. There are two ways to do this, using SL(2)
valued fields V and V related by the Kramer-Neugebauer transformation.

We will begin with V defined to be the lower right 2 x 2 block of the vierbein (2.25)
divided by the square root of its determinant:

~ P£\1/2 1/2 Al/2 A-1/21
V= ((Ag (( ) )1/123 ) _ (AO/ AA_/l/f), (2.35)
p

V is a matrix of determinant 1, and thus an element of SL(2). It is upper triangular,
but this is only a convenient choice. General relativity formulated in terms of a vierbein
has an SO(3,1) gauge invariance, corresponding to a local Lorentz transformation of the
vierbein. Since the internal index is the second index in the vierbein (2.25) local Lorentz
transformations are realized by left multiplication by the corresponding SO(3,1) matrix.
In the process of dimensional reduction this gauge freedom was fixed, and so we ended
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up with a definite vierbein (2.25), however it is useful to restore an SO(2) subgroup of
the local Lorentz gauge freedom, the subgroup that rotates in the tangent plane to the
Killing orbits. It acts as

Vs Vh, (2.36)

with h € SO(2). With this additional gauge freedom V can be any SL(2) element.
Put another way, any SL(2) matrix can be put into upper triangular form by right
multiplication with a suitable SO(2) element h. Then A and B can be read off the
triangular matrix.

There is a unique representative of the form (2.35) in each equivalence class of SL(2)
matrices under the gauge action (2.36) of SO(2): It is easy to check that there are pre-
cisely two upper triangular matrices in each equivalence class, differing only by overall
sign. If one also requires that the 11 matrix element be positive, as is the case in (2.35),
then the matrix becomes unique. (This matrix element cannot vanish since the determi-
nant is 1.) Thus the fields A and B are uniquely defined by the gauge equivalence class
of V, and of course vice versa. The gauge equivalence classes, which are the elements of
SL(2)/SO(2), thus represent the fields.

The KN dual of V,

A2 A-12P
V= ( 0 A-1/2 ), (2.37)

and its SO(2) equivalence class represent the fields A and B in the same manner.

In the context of cylindrically symmetric gravitational waves the description in terms
of V has an important advantage over that in terms of V: The 4-metric on the axis is
regular iff V and A\ are regular on the axis. Regularity of the 4-metric requires regularity
of A, A and Bs, and moreover that B, and its gradient vanishes on the axis p = 0. (This
is discussed after (2.26).) The conditions on B, = B can be satisfied by setting B, = 0 at
a point on the axis iff B and A are regular at the axis, as can be seen immediately from
(2.29). This demonstrates the claim.

For this reason we will usually use the field V. Let us express S in terms V (and p, A,
and the metric (!¢ on the symmetry reduced spacetime). We need

(2.38)

1 {A1'9,A 2A-10,B
— -1 _ = “ “w
Ju= V70V =3 ( 0 —AlauA)’

and its symmetric part is

b L (A719A8 A9,B
o\ a19,B —A19,A )

We denote its antisymmetric part by ¢),. Note that

Tr(P?) = %(A‘Q(GA)Q + A (0B)?) - %((p_l(?p - ATIOA) + AIBYY)  (230)
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so (2.24) can be cast in the form

K
= — (2) — 2 -1 -19a
S 5 L)Daz)gp{ R—-Tr(P?)+2X 0, \p™ 0 p} +/€f6(2)D€(2)hpK. (2.40)
Obviously
~ K _ 5 B
= — 2 (2) — 2 -1 -19a 9
S 5 [Z)D& )gl){ R-Tr(P?)+2X"0,Ap™ 0 ,0} B HA(Q)DS( K. (2.41)

By construction these actions ought to depend only on the gauge equivalence class of
V or V. Let us verify this directly. Under the gauge action (2.36)

P=3(J+J") =g [R7VA(VR) + d(RTVT)V TR = (2.42)
= $h7 (T + J")h+ S(h7tdh + dh 7 h) = b7 Ph, (2.43)

since SO(2) elements satisfy h=! = hT. It follows that Tr(P?) is unaffected by the SO(2)
action.

2.3.2 Facts about symmetric space models

It is useful to understand the o model structure found in the last subsection from a wider
perspective. Here we present some facts about symmetric spaces and theories modelled on
them, as well as the notation that we will use to describe both. For details on Lie-groups
and Lie-algebras see [38][29][5].

The definition of a globally symmetric space has a priori nothing to do with the quotient
of a Lie group by a compact subgroup. But as shown in chapter 4 of [19] the two concepts
are closely related and basically equivalent. We are confronted with the quotient of the
non-compact Lie group G = SL(2,R) by the compact subgroup H = SO(2,R) and by
the above equivalence, this quotient may be called a symmetric space as e.g. in [20]. We
denote the Lie algebra of G by g, that of H by b and the orthogonal?> complement of b
in g by ¢

hbot=g, (2.44)

@ denoting the direct sum of vector spaces. The projections onto the subspaces € and b
will be denoted by |E and ‘h respectively or sometimes simply by subscripts £ and h. What
about the various commutators of elements of the subspaces? Since H is a subgroup, b
is a Lie subalgebra and so [h,h] € b.

As explained in [19], a maximal compact subgroup H of a semisimple Lie Group G
can be characterised as the fixed points of an involutive? automorphism 7 on G called
Cartan involution,

H={heG|n(h)=h}

It should always be clear from the context whether we talk about 7 = diag(-1,1...1) or
this involution 7 and this double use of the symbol 7 sticks best with the conventions of
our most important references.

20rthogonal with respect to the Cartan-Killing form given by the trace of the adjoint representation.
3Involutive means 7? = id.
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Since 71 is an automorphism 7(id) = id, id being the identity element of the group.
Consequently the differential of 1 at id maps g (linearly) to g. We use the same symbol
7 for this differential map on g. It is an automorphism of g since

tAetB) —

etn(A)+tn(B)+%n([A,B])m(tS) e (etA+tB+§[A,B]+O(t3)) ~ (e

= () n(etB) = (D) m(B) (A +n(B)+ 5 [n(A) n(B)]+0()

Differentiating with respect to ¢t twice and evaluating at ¢ = 0, we get that

n([4, B]) = [n(A),n(B)].

n? =id and so 1 can only have the two eigenvalues +1 and —1%. The eigenspace for the
eigenvalue +1 (-1) is b (¥). For the various commutators we have

n([b,0]) = [n(h),n(b)] = [b,b] b,
n([b.€]) = [n(b),n(t)] = -[b. el c &, (2.45)
([t €]) = [n(€),n(&)] = [t €] c b.

Given a Lie group valued field V one may define the Lie algebra valued one-form J =
V-1dY. This is a flat connection because the curvature vanishes:

ANT+JIAJ ==V VYV AdV + VAV AVIdY = 0. (2.46)
It can be decomposed according to (2.44)
Ju=P,+Q, with P, €&, Quebh.

Using (2.45) the ¢ and h components of the (vanishing) curvature may be expressed in
terms of ) and P, yielding the equations

ap,PI/ —8,,PM + [Q,uapu] - [pr,u]
auQu - 81/@;1 + [Q;u Qy] + [P;u Py]

0, (2.47)
0. (2.48)

As mentioned above we want to consider fields taking values in the quotient space G/H
or equivalently we want a theory which is (gauge) invariant under the right multiplication

of the G-valued field V(x) by an H-valued field h. How does J transform under V(z)
V(x)h(x)?

VY » VY (dVh + Vdh) = 'V dVh + htdh = I+ b dh.
Note that since 7 is an automorphism

n(h=tJh) = n(h™")n(J)n(h) = h'n(J)h

41f it had only +1 or —1 and not both it would be the identity map or minus the identity map
respectively.
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so h™'Ph et and h™'Qh € . Clearly h='dh € b, so
P+ h™'Ph, (2.49)

Q = h™'Qh + h~dh.

We see that P transforms in the adjoint representation of H, while ) transforms as an
H connection. We can use this connection to construct a covariant derivative

D, =0, +adg, (2.50)
on fields in the adjoint representation. This allows us to rewrite (2.47) as

D,P,-D,P, =0.

2.3.3 Equations of motion

We will now derive the equations of motion from the action (2.40)

= E _ 2 -1 -19a
S = 2./1369'0{R Tr(P?)+ 2\ 0, \p” 0 p}+/€[8(2)D5hpK

for V, p, A and the metric g (from now on we drop the superscript (?)). We are working
with an adapted action and fields restricted to satisfy the symmetries invoked by the
two Killing fields. Variations of these fields will therefore also belong to a restricted
class satisfying the symmetries. When deriving the equations of motion by considering
corresponding variations of the action, we might miss some equations, which would only
appear if more general variations were considered. A comparison of our equations with
the ones derived in [39] directly from Einstein’s equations without the detour of a reduced
action shows that this is not the case — our set of equations is complete.

We start with a variation 0y, such that 0 = oy = dpp = dyg, but 6,V arbitrary, except
on the boundary where we require it to vanish. This gives

0=06pS=-kK —/l;engr{PuéyPy}g”” =
- & fD e Tr{ Py (-V15VV10,V + V10,00) g =
- fD ey Tr{ = pJ, BYVIOV + pP,J, V16V = 0, (pF, )V 10V b =
= T P* Pr]) VL6V
’fv/l;gg T{(VM(P )+ [ ])V V}

As explained in chapter 1 and section 2.3.2, for fixed z, dV(x) is a tangent vector in
Tv@)G and V71(2)0V(x) is its pullback (by the left group action) to T;4G = g, the Lie
algebra. Letting x vary V~10)V therefore is a g-valued field. According to g = t® b we
can consider variations for which V=10V € £ or V=16V € . Using the orthogonality of the
inner product 7 and (2.45) we get from the first case (with (2.50))

0= (V, + adg,)(pP") = Du(pP") (2.51)
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and from the second case just [ P,, P#] = 0 which is an identity. Stationarity with respect
to variations of A\ requires

P P
O:(S,\Szmfl)sgﬁu(y)@“p:—nfl)egyv%.

Thus

V2p = 0. (2.52)

Now we vary w.r.t. the metric g,,. As explained in chapter 1

K K ”
6g(§fD5gR+m[aM5hK):—Estng“ 0G

and so
045 = g fD egp0gu] — G + p IV VY p - p gV + Tr (P PY)-
AN p - Lg Tr(P?) + g“”/\_lﬁa)\p_laap}.
(2.53)
Therefore
G =Tr(PrPY) = 2X7 oW p™ 0" p = S Tr(P?) + g™ A\ 0, \p™1 0 p+
VIV p = pT g V. (2.54)

Finally, varying p yields

_ _k _ 2y -1
0=0,5 = 2[)59{5{ Tr(P?) - 2v,(\ @“A)}(Spﬂf/aDehKép, (2.55)

so stationarity with respect to variations of p vanishing on the boundary requires

0=2v2InA- R+ Tr(P?) (2.56)

This last equation can be simplified using the freedom to make a local rescaling ¢ = A —» Q\
and a compensating rescaling of the zweibein e,% = Q~'e,* in the decomposition (2.25)
or, equivalently, a rescaling g —» Q72¢ of the 2-metric. Since any 2-metric is conformally
flat this allows us to make g flat, and thus remove the Ricci scalar term in (2.56):

In two dimensions the rescaling of the metric has the effect R —» Q2(R -2V%InQ) on
the Ricci scalar [39], so if €2 is chosen to satisfy R = 2V2In() then the Ricci scalar of
the rescaled metric vanishes. (The disappearance of the R term is compensated by the
change in the A term 2v2In A » 2V2In(QA) = 2v2In A + 2v2In(Q2.) Furthermore, in two
dimensions the Riemann tensor is proportional to the Ricci scalar: R%,,, = Rep,“¢e,)s, SO
the rescaled metric is flat.

All this can be seen quite easily in the null coordinates defined in appendix B. In
these coordinates g, dx*dz” = 2g,_dz*dz~. That is, g = Q0?7 with Q? = -2¢,_. Rescaling
by the conformal factor €2 reduces the metric to the Minkowski metric. Letting o :=1n A\
the field equation (2.56) becomes

0.0_0 = —3Tr(P,P.). (2.57)
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The other field equations also take simple forms in null coordinates and with the metric
flat: The +— and —+ components of (2.54) become the identity 0 = 0, the ++ components
are

0.00,p = pTr(P.P.) + 30.0.p. (2.58)
Equation (2.51) takes the form
D.(pP-) + D_(pP;) =0, (2.59)
and equation (2.52) becomes
0,0_p=0. (2.60)
This equation can be solved immediately. Its general solution is
1 (ot — (=
o) =5 (0" @) = (). (2.61)
The factor % as well as the minus sign is convention. We shall also define
N Y -
pi= (o @) o)) (262)

p is a harmonic function and p is clearly also harmonic, it is the harmonic conjugate to
p, defined (up to a constant) by V,p =¢,V,p: In null coordinates this equation becomes

6¢ﬁ = iai%

which is solved by (2.62).

More can be said about p and p. We are considering cylindrically symmetric gravita-
tional fields, so there is a symmetry axis where the rotation Killing field has magnitude
zero, and increases linearly in distance away from this axis to lowest order. This axis has
a worldline in the dimensionally reduced spacetime, a timelike curve on which p =0, but
dp # 0. See the discussion at the end of subsection 2.1.2.

The conjugate function g must increase (or decrease) monotonically along this curve.
If it did not there would be a point on the worldline at which the derivative of p along
the tangent ¢ to the worldline vanishes: 0 =% _1dp = t'¢ 'V, p. But since t is timelike t#¢e
is linearly independent of ¢, so this could only be the case if dp = 0 at this point, which
we require not to be the case. p can therefore be used as a time coordinate.

Equation (2.57) is actually not an independent equation, but rather a consequence of
the other equations. In fact only one of the two equations (2.58) is needed. To prove this
claim note first the identity [D+P,Je = [DyPx e

[G;Pi]g = [8;(V_18iV)]E = [_Jq:Ji + V‘lék@iV]g,

S0
[8¢Pi - aiP¢]€ = [Jia J?]E = [Qiu P?] - [Q?7Pﬂ:]7
which establishes the identity.
Now we take the derivative 0_ of the ++ component of (2.58). The derivative of the
left side is 0_(0,00,p) = 0-0,00,p by (2.60). That of the right side is

LTr{0.(pP.)P, + pP.O_P, | =

- %TT{D_(pP+)P+ +pP.D_P, —2p[Q_, P+]P+}.
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But the commutator terms have vanishing trace, so, invoking the recently demonstrated
identity, the preceding expression is seen to equal

Lr{D_(pP,)P; + pPiD. P} =

%Tr{R[D,(pR) + D+(pr)]} - %aWT"’{P*P*} B

= -30.pTr{P.P |

by (2.59).

To establish (2.57) it suffices to show that 0, p is non-zero at every point. But if d,p =0
at a point p of the reduced spacetime then 0, p = 0 also at the point on the axis with the
same z*, that is where the future directed null geodesic through p cuts the axis world
line. But 0, is not parallel to the axis worldline, since it is null instead of timelike, so
this would imply that dp = 0 there, contrary to our hypothesis. The claim that (2.57) is
not an independent field equation is thus established.

But this is not all. The function p*(z*) and the ++4 component of (2.58) provide an
expression for 0,0 which can be integrated along constant x~ curves to determine o up
to a function of z=. Similarly p~(2~) and the — component determines o up to a function
of x*. Our calculation allows us to show that these determinations are consistent, and
thus that both equations (2.58) may be solved.

Exchanging + and — in the calculation we see that (when (2.59) and (2.60) hold) the 0,
derivative of the —— component of (2.58) is equivalent to (2.57). Thus, if (2.59), (2.60),
and the ++ component of (2.58) hold on all of the 2-d spacetime, and the — component
of (2.58) holds on a constant x* curve, then all the field equations hold everywhere.

This implies that given a solution of (2.59), the equations (2.58) can be integrated
as follows: The value of o is fixed at one point. Then the —— component of (2.58) is
integrated along the constant x* curve through this point. Finally the ++ component is
integrated along all the constant = curves through the constant z* curve. This deter-
mines o and, according to our argument, assures that all the field equations hold. Solving
the field equations thus requires only solving (2.59).
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Chapter 3

Integrability, symmetries and
conserved quantities

In this chapter we try develop an understanding of integrable classical systems and its con-
nection with symmetries and conserved quantities. For finite dimensional systems there is
a well developed theory on integrable systems which allows to exploit the symmetries and
conserved quantities to solve the equations of motion and/or to lay the foundations for a
possible quantization. In the infinite dimensional cases much more effort has to be made
to develop a general theory of integrable systems — even the definition of integrability
cannot simply be adopted. Still, the basic mechanism and ideas seem to be the same as
for finite dimensional systems. The symmetry algebra is related to a subalgebra of the
Poisson algebra, namely to the algebra of conserved charges, which may be a convenient
algebra to quantize. In this chapter we stay at the purely classical level and give the above
mentioned connection between integrability, symmetries and conserved quantities in the
finite dimensional context. From time to time we will hint at a possible generalization to
field theories.

3.1 Basics of symplectic geometry

Symplectic geometry is the framework for Hamiltonian mechanics. An understanding
of the tools that it provides us with is therefore essential. In this section we give a
brief review of symplectic manifolds, Hamiltonian vector fields, and Poisson brackets and
introduce our sign conventions.

A (finite dimensional) symplectic manifold is a pair (M,w) consisting of a differentiable
manifold M and a closed, nondegenerate! 2-form w. In any coordinate system we can

compute
detw = det(-w”) = (-1)"detw” = (-1)"detw # 0,

with n =dimM. It follows that M has to be even dimensional.
The most prominent example for a symplectic manifold is the cotangent bundle 7*Q)
of some manifold ). Choosing coordinates ¢* on ) we can coordinatize the cotangent

by nondegenerate we mean that at every point 2 € M w viewed as a linear map from T, M to T,* M
has kernel {0}.
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spaces by p;(«) := a%i Ja, a€T*Q. As a symplectic 2-form w we take

w=dq' Adp; = —d(pidqg’) € TOD(T*Q).

Since p;dq* transforms covariantly under coordinate changes on (Q this is well defined.
Locally on any symplectic manifold M it is possible to find coordinates (g%, p?) (a “sym-
plectic chart”) such that

w =dq* Adp;.

This is the content of Darboux’s theorem (see e.g. [40]). The symplectic form in this
coordinate system is called the canonical 2-form. It can also be written as w = df,. with
0. := q;dp® the canonical 1-form. This construction is only local, still it shows that locally
every symplectic manifold is diffeomorphic to a subset U of a cotangent bundle. Similarly
we can only locally conclude from dw = 0 that 36, a symplectic potential, such that w = df.
Note that the canonical 1-form is only one particular symplectic potential.

At a fixed point z € M we can view w as a linear map from T, M to T, M, X » w,(X,-).
Since it is nondegenerate its inverse exists — we call it I, which can consequently be
viewed as bilinear antisymmetric map from 7*M ® T M to R, i.e.

M(w(X,),-) =id. (3.1)
This can be done at every point to define it on the whole of M.
A locally Hamiltonian vector field X on M is defined by
Lxw=0. (3.2)

For forms the Lie derivative can be expressed by the exterior derivative d and the dual
pairing 1 of a vector with a form

Lxw=X J(dw)+d(X Jw) =d(X 2w)
since dw = 0. The condition for a vector field X to be locally Hamiltonian is thus
d(X Jw) =0.

From this it follows that again locally X 1w = w(X, ) = df for some function f. If
X Jw =df holds globally we say that X = X is globally Hamiltonian and generated by
f. In this case we can use the inverse II to write Xy = II(df,-).

Now let us consider a one parameter family of transformations py of M depending
differentiably on the parameter \. We say that it is a canonical transformation if the
associated pull-back p} of w satisfies

PrW = W.

The infinitesimal transformation is induced by the vector field 8,\p,\‘ o0 and the infinites-
imal condition of invariance of w is then

Loy palrow = 0. (3.3)
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This is just the condition for this vector field to be locally Hamiltonian. Hamiltonian
vector fields thus correspond to generators of canonical transformations.
For two functions f and g we define their Poisson bracket by

{f.9} = w(Xy, Xg) = Xy 2 df =11(dyg, df ) = -I1(df, dg). (3.4)

Clearly this bracket is antisymmetric.
In a symplectic chart where w = dq¢* A dp; we have

) 0 A A o ) A
X = (X9 + (X)) oo = =X )0+ (XYl = 5+
af o af o
Xp=——= -
= 0q* Op; ’ Op; 0q
of o0 of 0
(f.g) =X, df =21 99 01 09 (3.5)

3qi Op; - Op; aqi'
This also shows that the Poisson bracket is a bi-derivation and satisfies the Leibniz rule.

Let X and Y be two locally Hamiltonian vector fields. Since Lixy)=[Lx, Ly], [X,Y]
is also locally Hamiltonian. It is even globally Hamiltonian

[X,Y]2w=Lyx(Y Jw)-Y JLyw= (3.6)
=X 2d(Y Jw)+d(X 2(Y Jw)) = —dw(X,Y). (3.7)

For two globally Hamiltonian vector fields X; and X, generated by f and g respectively

we get
[Xy, X,] = ~X{1.9}- (3-8)

The Poisson bracket defined in this way satisfies the Jacobi relation:
Using the general formula? for an (n - 1)-form « and n vector fields X1, ..., X,, (see [26])

n-1
d()é()(l7 7Xn) = X[l(O[(XQ, 7Xn])) - TOJ([XD,XQ],X:)” 7Xn]) (39)
we get, using the closedness of w, that
0= X[f1(w(Xf27Xf3])) _w([X[f17Xf2]7Xf3]) =
=Cyc 2Xf1(w(Xf2>Xf3)) - QW([Xf17Xf2]7Xf3) =
==Cyc 2{f1,{f2, fs}} + 2{fs, { f1, fo}} =
=-Cyc 4{f1.{f2: fs}},

the Jacobi relation.
(3.4) shows that the object {-, ¢} for some function g € F(M) is a tangent vector field.
Take another tangent vector field ¢, then because of (3.1)

w({-,9},0) =dg (3.10)

2This formula can actually be used to define the exterior derivative, also for infinite dimensional
manifolds.
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at least if w is nondegenerate. If it is degenerate, the relation remains valid for non-
degeneracy vectors d.

Now suppose we have a dynamical system with n degrees of freedom described by a
Hamiltonian H(q?, p;) of the position and the momentum coordinates. If we construct a
symplectic manifold with the canonical 2-form w where the ¢* and p; form a symplectic
chart, the differential equations for the flow of the associated Hamiltonian vector field

Xp (check (3.5)),

: N o OH
q :XH(q)_{qu}_ﬁpi,
. , - OH
z:)( ) = Z7H = — -,
P =Xu(p') ={p'. H} 9

are identical to Hamilton’s equations of motion (where the role of time is now played by
the parameter of the flow). Picking a point (qo,pp) on M and considering the integral
curve passing through this point corresponds to giving initial data for a “trajectory” of
whatever dynamical system is considered. In general, if the dynamics of a system are
given by a Hamiltonian, the evolution of an observable A € F(M) is given by

A={A H}

In particular if {A, H} =0 then A is constant along trajectories.

Since for any function f e F(M) {, f} is a tangent vector, namely the Hamiltonian
vector field generated by f, any function in this way induces a canonical transformation
by (3.3).

We will now introduce the concepts of generating functions of canonical transformations
and polarizations. These will help us understand the geometry of the Hamilton Jacobi
equation and the motivation for the definition of (Liouville) integrability given below.

A submanifold N of a symplectic manifold M is said to be Lagrangian if at any point
r e N and for all Y € T,M we have

wo(X,Y)=0YX€eT,N, YeT,M = YeT,N. (3.11)

More generally, we can define the complement S* of a subspace S of T, M at some point
x by
Sti={Y e LM | w,(X,Y)=0VXeS}

(3.11) then takes the form
(T.N)* = ToN VYaeN.

Also generally from the nondegeneracy of w we have that
dimS* = dimT,M — dimS

and thus the dimension of a Lagrangian submanifold is %dimM :

A (real) polarization of a symplectic manifold M is a foliation of M by Lagrangian
submanifolds. An example is the “vertical polarization”, the sets of points where ¢* =
const., of a cotangent bundle. It can be shown [40] that if P is a real polarization
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of a symplectic manifold (M,w) then one can find a symplectic chart (¢%,p;) in some
neighbourhood of any x € M such that the leaves of P coincide locally with the level
surfaces of the ¢*. In other words a polarization can be used to locally endow a symplectic
manifold with the structure of a cotangent bundle3.

Now let () be a manifold, then the graph A of a 1-form «,

A={(g.p) | p=ay},

is a submanifold of 7*@Q. It is of dimension %dimT*Q. If additionally w|y = 0, we know
that A is Lagrangian (taking w to be the canonical 2-form on 7*Q). « can be interpreted
as a map from @ to 7*Q, a: ¢ (¢, ). Therefore w|y =0 iff a*w =0. We have

a*w=a%dO =d(a*0) = du

and therefore A is Lagrangian iff « is closed. Furthermore, if this is the case, then locally
on ) we find a function S such that a =dS. S is then called the generating function of
A, dS = 25dgi = o = pidg’ and A can (locally) directly be given by

oq*
A={(¢"\p) | pi= 5} (3.12)

It is clear that if we have not only one such generating function, but a family of func-
tions depending differentiably on n parameters, which we shall call ¢’*, then this family
generates a (local) polarization if the leaves fill out at least an open subset of 7*M.
Since in (3.12) the ¢ don’t depend on S and consequently not on the ¢, only the p;-part
of the points on A can change when varying ¢’*. We should be able to move them in n
different directions in order to really fill out an open subset of 7* M. Infinitesimally these

variations are given by the vectors gg@ = %. If they are linearly independent, i.e. if
028
det ——— #0,
dq'0q"

we can be sure that we indeed get a polarization. Furthermore, we can use ¢* and ¢”"
as local coordinates on T*M. In these coordinates the canonical 1-form and 2-form are
given by

: oS . 028 o
O = —p;dq' = ———dq¢" d =———dq"dq".
pidg’ = —5odd and w =g oaodqdg
If we define 95
= —— 3.13
p’L aq,l7 ( )
then we get
, g 0S .. 4 . .
=d¢" Adp; = ——dq" Adq" = — -dq' A dq" =
w=dg' ndpi =5 5o 5da ndg =5 55 5ddt A d
- _ a p'jdqi/\dq'j =dq’i/\dp’i.

¢’
We have constructed a canonical transformation to coordinates (¢’,p’) adapted to the

polarization generated by S, adapted in the sense that the leaves ¢ = const are the
leaves of the polarization.

3From Darboux’s theorem we already know that this is possible, but a polarization can be used to
construct such coordinates.
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3.2 Integrability

Integrability

A dynamical system with n degrees of freedom described by a Hamiltonian H is said to be
(Liouville) integrable iff there exist n independent functions F; in involution {F}, F;} =0,
which are also invariant under the flow generated by H, {F;, H} = 0. [2]

The term independent means that at any point the gradients of the functions are linearly
independent or more geometrically that their level surfaces are mutually nowhere tangent
to each other. The invariance under the flow of Xy means constancy along solution curves
and thus the F; are conserved quantities. Note that it is an additional requirement that
these quantities Poisson commute. Furthermore by (3.4) we have

0={F, F;} = -II(dF}, dF}). (3.14)

IT is nondegenerate and therefore we can view the II(-,dF};) as n linearly independent
vectors. Looking for a vector v satisfying

T(v,dF;) =0

amounts to requiring v to lie in the intersection of the kernels of n linearly independent
linear functionals. In an m-dimensional space the intersection of these kernels is (m—n)-
dimensional. In (3.14) we are even looking for n linearly independent such vectors. Thus
the intersection of the kernels mus be at least n-dimensional and we get that m —n >n
or n < 3. Therefore, on a 2n-dimensional symplectic manifold there cannot exist more
than n such functions, in particular H has to be a function of the F;.

We motivate the above definition of (Liouville) integrability for finite dimensional systems
by the following (see again [2])

Liouwille theorem
The equations of motion for a Liouville integrable system are obtained by performing an
integral.

In the previous section we showed how a real polarization could be used to perform a
canonical transformation. Since we have the n independent functions F; we could try to
use them as one half of the new coordinates. As they are conserved in time we would
then have

Fi=0 (3.15)

and, since H is a function of the F; only, for the evolution of the corresponding momenta
pt (the other half of the symplectic chart, not yet defined) we would get

pgz{{p;,H},H}:-{g—Z,H}:o. (3.16)

The solutions of these equations are straight forward.
So let’s us try to do such a transformation:
For the submanifolds of the foliation we take the

Ay = {(d'p0) | F5(d' ) = f5 Y3},
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with {f;} being constant and in the image of F;. Assuming that the relations F;(¢’, p;) =
f; can be solved for the p;, A¢yy is given by the graph of the one form

a=p;(f;,¢")dq".

As shown in the previous section, these submanifolds are Lagrangian iff da = 0 or equiv-

alently iff w Ay " 0. Now the vector fields {-, F;} are linearly independent and tangent
i

to Agy;y and thus span the tangent space. They vanishing of w on these vector fields
w({'7Fi}7{'7Fj}) = {7FZ} JdFJ = {FJ7FZ} =0
thus implies w Ay " 0.
We can define the generating function S of the polarization via the path independent
integral
. q
S(fid') = o
qo

and the momenta p%, by

;08

Pr= afz :

The transformation is canonical and the equations of motion are (3.15) and (3.16). The
only trivial step is the computation of the integral above.

Having developed the tools of generating functions of polarizations, we can understand
the Hamilton-Jacobi-equation

. 08
H ¢ — | = . 1
(q , 6(]1) const (3.17)

from a geometrical point of view. It is a partial, nonlinear differential equation for the
function S(¢*). One looks for a generating function of a Lagrangian submanifold on which
H is constant, i.e. which is tangent to Xg. If one has a solution S one knows explicitly a
submanifold on which the motion takes place and it is no more necessary to consider the
whole of M. The equations of motion are no longer 2n equations for 2n variables, but n
equations for n variables:

, OH

op' i aﬁs_'

q
= aqt

Having an n-parameter family of such solutions S, as explained above, allows to introduce
new coordinates and trivialize the equations of motion by a canonical transformation.

3.3 3 more symplectic manifolds

The cotangent bundle of a manifold is the most prominent and easiest to handle example
of a symplectic manifold. We also mentioned that locally any symplectic manifold has
the structure of a cotangent bundle. Still it is not always useful to exploit this fact
and actually perform the Legendre transformation, as it is called in classical mechanics.
Especially when one deals with a presymplectic manifold, a pair (M,w) consisting of
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manifold M and a closed, possibly degenerate 2-form w, this transformation can become
tedious, although it has been well analysed [12].

In most physical theories an action, from which the equations of motion can be derived,
is known. In this section we briefly show how in these cases the tools of symplectic
geometry can be applied to dictate the dynamics, basically following [40]. We give two
examples of (pre)symplectic manifolds for finite dimensional systems and then generalize
one of them to describe field theories.

3.3.1 The tangent space

Consider a dynamical system with a finite number of degrees of freedom ¢* € @, the
dynamics of which can be described by Hamilton’s principle:
There exists a Lagrangian function L(¢%,v?), (¢¢,v%) € TQ, and the corresponding action

- [ Y L(gi0). 0 = ()t (3.18)

being a functional* on the space of all possible curves ¢*(t) with (¢*(¢),qd*(t)) € TQ. The
principle states that the physical trajectories are the points (in that space of curves)
which are stationary under variations vanishing on the endpoints ¢(ty) and ¢(¢;). This
gives us the famous Lagrange’s equations

d ( oL )

dt \ Ov'
Now we are looking for a 2-form w; and a function H such that the integral curves of
Xy, the Hamiltonian vector field of H defined by

oL
g O¢

vt

= 0. (3.19)

vi=gi

Xy Jwp, =dH, (3.20)

are the solutions of (3.19). In the previous section we had the Hamiltonian of classical
mechanics as a function on 7*@Q as the generating function of Xy. Remembering the
definition of the Hamiltonian function in classical mechanics

‘ o o _ .. 0L
H(¢,p;) =v' (¢, pj)pi = L(q', ' (¢, ) with pi(d’,0”) = 5
as a function of (¢,p;) € T*Q, it is only natural to consider the same function on 7@
H(¢’,v7) =" 8L — L(¢7,v7). (3.21)
ov'
Again on 7*@Q we had .
w = —d(pidq’),
so we attempt
oL . . 2L . o 02L . .
=-d dq' | = ———dq"' nd¢’ ——dq' A dv?. 3.22
L ((?UZ q) 0qI v’ ¢ nag +0v’8v3 ¢ nav (3.22)

4Originally L(q*,v?) is a function on 7Q. In many situations we will use L on different spaces, such as

the space of curves or solutions ¢'(t), where we have L = L(q" = ¢*(t),v" = ¢(t)). In those situations the
evaluation of L in this different manner will not always be explicitly mentioned. e.g. aqﬂ% N = % v (1)
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Let us check if this yields what we want:
If (¢¢,v%) = (q(t),¢'(t)) is an integral curve of Xy and a solution to (3.19), then

Xi = qia(zi ’ diaii
and so 2L 92 o o
Xy Jwy, = 28q[18'z}i] g'dg’ + RPN (¢'dv’ — @ dq"). (3.23)
On the other hand 0L R oL
dH =’ 5000 ¢ + v ERTI dv? - o7 dq". (3.24)

Considering again solution curves (¢*,v%) = (¢(t),¢*(t)), using the expressions (3.23) and
(3.24), (3.20) becomes

- O’L - 0L
—§'———d¢’ - ———§’dq' = -
q 0vidqt q (%%%Jq q

d [ 0L oL ~
— 4 - —\|dq* =
(dt (avZ vi:di) aql) 7=

which is identically satisfied because ¢*(¢) is a solution of (3.19).

The trajectories of a dynamical system described by an action integral (3.18) are the
integral curves of the Hamiltonian vector field on M =T () generated by the Hamiltonian
(3.21) and 2-form (3.22).

Note that we haven’t made use of the nondegeneracy of wy. In fact wy, is only nonde-

generate if -

L

det (81)73(%3') #0

A degenerate wr, has the following consequences®
1) The equations of motion and the initial data do not determine a solution uniquely.
Instead one can consider equivalence classes of solutions to the same initial data. This is
generally referred to as gauge freedom. Observables must then be functions independent
of the representative of the equivalence class.
2) The Legendre transformation from 7@ to 7*Q is singular. The treatment of such
singular cases was examined by P. Dirac [12] and generally leads to constraints.
3) The definition of the Poisson bracket as the inverse of w;, does no more make sense.

Only an inverse on gauge invariant functions can be defined (which on the other hand
should be sufficient).

L .
-dq'
aq,l/ q )

EG2CHSKF formulated as a nonlinear o-model on a symmetric space can be described
by a presymplectic manifold, as we will see later.

® A manifold equipped with a degenerate 2-form w is called presymplectic.
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3.3.2 The space of solutions

The action functional of a dynamical system is a functional on the space of all possible
curves connecting an initial state with a final state. We now consider a similar but of
course not equivalent and much smaller space M, the space of curves ¢‘(t), which are
actually solutions to the equations of motion. The values of ¢'(tg) and ¢'(tg) at some
specific value tg can be used as coordinates on that space if wy, is nondegenerate®. We
will now construct a closed 2-form on this space and thereby give it the structure of a
(pre)symplectic manifold. The definition of a Hamiltonian vector field whose integral
curves are solutions will be straightforward. Although of course this space is also finite
dimensional if the system has a finite number of degrees of freedom conceptually it is a
space of functions. We are therefore looking for a Hamiltonian functional and tangent
vectors regarded as operators on F (M) are represented by functional derivatives.
As Hamiltonian we take, similar to before,

oL

H(a(®) = (v'5: - La', )

a’=q(tg) °
Uz:qz (tO)

The equations of motions can again be interpreted as equations for a curve in M, since
the curve ¢'(t,s) = ¢*(t + s) parametrized by s solves

% (5)
ds \ Ovt

and may be considered a solution passing through ¢'(¢) for fixed ¢.
We proceed analogously as before. If ¢?(¢, s) is a solution of (3.25) and an integral curve
of Xy, then

oL
Ly OF

vt

-0 (3.25)

viZ%qi

. o
Xy = f ds" ¢'(s")— :
" 7 )5611(8’)
More generally, the components of a tangent vector to the space of solutions can be
characterised in the following way:

We consider a curve of solutions ¢*(¢; A) parametrized by A. The tangent vector u(t) to
this curve at A = \g is then given by

(3.26)

dq'(t; \)

vt ==

A=Xo

For any A, ¢*(t; \) must satisfy (3.25). Differentiating (3.25) with respect to A, we get a
relation for u(t)

d [ 0L g L :
dt ((%iam 0N ov'oq’ v (t)) .
012943 (t:Mo) T loi=gi(t20)
9L g L :
SR uj(t)_a o u’ (t) = 0.
T OV Lyi—gs (t:00) T xeno

OIf it is degenerate, they can still be used to label the gauge equivalence classes.
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The components of tangent vectors are solutions of the linearised equations of motion.

A natural 2-form w on M can be obtained in the following way. The action integral
Ip; (3.18) is primarily a functional on the space of all curves connecting two points ¢(to)
with g(¢1). But of course it can be considered on the smaller space of solutions. We can
then compute its derivative along a tangent vector U

U _dly =
511 v oL oL d )
[dsu (5)5 ) fds[o (&Zi(t)u(s)é(t—s) 93 () dté(t—s)u( )) dt =

- [ (s syie@) -

oL N\|I™ puf oL df oL \\ ,. ( oL \|™"
i (aq'i(w“) f (aqi(w ‘E(aqz‘(w))“dt‘ (aql’(t)“) t

since ¢(t) satisfies (3.19). Defining for each t a 1-form ©; by

=t

U160, = u'(t),

( )
we get
d[01 = @tl - @t()'

Thus
W = _d@tl = _d(@to + d]()l) = _d@to = —d@t

is independent of ¢ and can be well defined at every point of M (a point of M is an entire
solution ¢*(t) and w has to be independent of ¢ in order to be well defined). The minus
sign is convention and will assure that the analogue of (3.20) holds.

Now for any tangent vector U and Xy as in (3.26) we get, using (3.9),

w(XH,U) :—XH_Id(U_I@tO)+U_Id(XH_I@tO)+[XH,U]_I@tO =

=-Xg Jd(aq?éo)ui(to)) + UJd(@_(?([; )q'i(to))_
Xy o du (to)aaé) U di (to)a]é)
- [ a5 G0 * gy a0t )| )
o oo~ )+ - o) 6 )=
STy () t0) = G () 1) = 1) (1)

On the other hand

PL RN L oL
mu (to) +q (to)u (tO)ﬁq'i(to)aC}j(to) 0q? (to)

U JdH = ¢ (to) W (to).
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As before

d( OL oL i
w(Xy,U)-U JdH = (_E (8(}2'(15)) + 8qi(t))u (t)=0. (3.27)

We see that although conceptually this (pre)symplectic manifold is quite different to the
tangent bundle 7@ covered in the last section, formally there are many similarities and
again we have found a Hamiltonian H and a symplectic form w such that H generates
the dynamical flow via the Poisson structure.

3.3.3 The space of solutions for fields

The preceding example allows for an easy generalization to fields, which is eventually what
we need. In this case also the space § of solutions is generally an infinite dimensional
manifold. For the theory of infinite dimensional manifolds see e.g. [26].

We consider maps from an n-dimensional base manifold () equipped with a metric g
to some other space F', possibly a vector space or a group,

6" Qaxw ¢*(z) € F,

« labelling the degrees of freedom in F'. These maps form the space C of field configura-
tions. Equivalently we can consider the fields to be sections of the fibre bundle £ = Q
with typical fibre F', which we denote by &«

O: Qsx - (z,0%(x)) € E.

The metric g may also be the dynamical field itself, as in general relativity.
The dynamics shall be determined by an action of the form

1D=fD£(¢a,v“¢a,x”)gg, (3.28)

where D c @, the Lagrangian density £ being a function on the first jet bundle J!(FE).
In the case of general relativity, the volume element contains the dynamical field, the
metric g. In a coordinate system, it can be written as

eg = \V]gldz® A ... A da® = \/|gle.

In this case we agree to include the square root of the determinant into £. As before
Ip can be considered on the space of all field configurations C or on the smaller space of
solutions §. The field equations are derived by setting

0Ip =0

for variations ¢ vanishing on the boundary of D. This yields

oL oL \ .. oc .\
Ae[(aw‘v“aww)w +Vu(W5¢ )]_o. (3.29)

Here we used that [,V,] = 0. This can be understood as follows: What we do is we
choose a field configuration ¢*(x) and then consider arbitrary variations d¢© of the values
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¢“(x) at every point x, subject to the condition that 5¢0‘|8D = 0. Viewing the field as the

section ®@(z) of the fibre bundle E 5 @, the variations at a point = happen inside of
the fibre 771(z). On the contrary taking the gradient V, means considering variations of
this section along the base manifold ¢). We think of [§, V,]¢* as the infinitesimal version
of the change of ¢« along the curve

(2, A=0) > (z+€,0) > (x+6,\) > (z,\) > (z,0),
where x € ) and \ parametrises the integral curve of §. On FE this gives the curve
(2 A =0) = ¢%(x +€0) > ¢"(z + & A) > ¢%(x;4) - ¢*(2:0),

which is a closed curve and therefore [§,V,,]¢~ = 0.

In (3.29) the total divergence gives a boundary term, which vanishes since (5¢"“ op = 0
On the other hand, inside of D d¢* is arbitrary and therefore
oL oL
=0. (3.30)

- v J—
oo MOV ,on

Now we consider two (n — 1)-dimensional hypersurfaces ¥ and 3’ such that first X n ¥’ =
0¥ = 0% and such that secondly both can be used to pose an initial value problem
for some region in spacetime. We call two hypersurfaces with this property equivalent.
Furthermore let us assume that at every point p € ¥ or € ¥’ there exists a vector transverse
to X or X/, which is future directed. The region in between ¥ and >’ we call Dyyr. Let
further U be a tangent vector to the space of solutions with components u®. We again
compute

oL oL oL
dl = @y @ — @ _
U LDy, /Dw(aw“ +a<vu¢a>v““)€ faD a(ve)" ¢

oL / oL

= u® Je+ u® Je=xU 10y +U 10y,
= 9(Vo?) = 0(Vo©) - N

The signs have to be chosen in the following way. First Stokes theorem asks us to orient

the boundary positively w.r.t. an outward pointing transverse vector (see appendix E for

explanations). So the signs of the integrals over ¥ and ¥’ depend on which one lies to

the future of the other one. Secondly we define Oy, analogously to the previous example,
by

oL
U 10y := u® Je. 3.31
2 Jsawen 330
Here, in the definition of © we define the orientation to be positive w.r.t. a future directed
vector.

Again, for such equivalent initial value surfaces > and ', the 2-form

w = —d@z

will not depend on the choice of surface X..
If we wanted to continue analogous to the previous example, we would have to find again
a Hamiltonian H and then show that Xy Jw = dH. This is what is done in the canonical
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treatment of field theories. It requires a choice of “time”, along which the evolution with
H takes place. But actually we don’t really need such a Hamiltonian. We got the field
equations directly from the action (3.28) via Hamilton’s principle and we also already
have a closed 2-form w, which can be used to calculate Poisson brackets (with the above
restrictions coming from a possible degeneracy of w).

3.4 Symmetries of the e.o.m.

In this section we define symmetries of the equations of motion and study their connection
to conserved quantities. Since symmetries are very important in EG2CHSKF a detailed
treatment seams reasonable.

Everything will be done for the case of a field theory since it is more general.

A symmetry of the equations of motion is a vector field d, on C, the flow of which leaves
invariant its subspace S of solutions. It maps solutions to solutions. Let

c: RxC—->C
(A, 0%) = o (N, ¢%)

be such a flow. Then at a solution ¢ € S, o (A, ¢?) = ¢*(\) has to satisfy (3.30) for every
value of A. Differentiating at A = 0 we get the linearised field equation

02L 02L

o2L 021
= 8, Z =
9670577 " 9670V 0P

B _ = ST =
55vﬂ¢ VM (8V”¢aa¢555¢ + avu(ba&quéﬁ

V,,(SSQS’B) :

We allow 0,¢6%(x) to depend on the value of ¢®(z’) where ' is infinitesimally close to x,
that is on the value of V,¢%(z). Since the equations of motion can be derived from the
Lagrangian it is natural to look for a condition for d,I such that ds be a symmetry if this
condition holds. If ¢®(z;\) is the flow of §, with parameter A, then for infinitesimal A
we can write

I[6% (23 \)] = I[¢% (25X = 0)] + A8, . (3.32)

If ¢*(z; ) is a solution for every A if ¢*(x;0) is a solution (ds is a symmetry), then
infinitesimally we must have

0=81[6"(z; \)] = Afg(saszz A/g(aas,c 90,L )(w

oo MOV,

for arbitrary variations d vanishing on the boundary. §,£ must satisfy the Euler-Lagrange
equations.

We will now proof the following Lemma: The Euler-Lagrange equations hold for a quan-
tity A = A(¢p*(x), V,0%(x), x) iff Aislocally a total divergence A = V,a* for some vector
at.

Proof: We follow [6]. “=" Suppose that ¢ takes values in a vector space. Then for A € R

A(Np*(2), AV 0% (), x)
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is well defined. We now calculate

0A 0A 0A
A(A¢a($) AV, 0% (), ) = a¢a N 8W¢a Vud® =V (W¢Q) = V,ua}

A, 9,0%,2) - A.0,0) = [ A AOG (), AT, (2, 2).

A(0,0,x) is a function of = only, independent of ¢. We locally choose a coordinate system
z# and define

ay, = /:;1 A(0,0,2")dz™ and 0=a%; fori+1

0

Then locally A(0,0,z) = V,a’,;. Hence locally
A(9*, V0%, x) =V, (af +afp) = V,at

<" Suppose that A is locally a divergence. Then we split the region D in (3.28) into
regions U; such that A = U; U; and such that in every U; A = V,a!'. Then for every U;
and all variations § vanishing on 0U;

5[ ggA / g4V oal —/ (gg)poat =
a da 861# a Oa Oc
_/;Ui(gg)“ l(ad)a R 8V,,¢°‘) 0%+ (8VV¢°‘ )] f (€ 9)“8w¢“ ‘

On the other hand

9A i 9A .
5/ A= f (8¢a_ (av“gzsa))‘qu +fan(€)“avu¢a5¢
9A

~ v 0A
op MOV ,0”

=0. A

Since neither £ nor 6,0 depends on higher derivatives of ¢* and therefore also ;£ does
not, we can apply the result just obtained to conclude that

ds is a symmetry < locally Ja* such that 6,£ = v ,a*

Remark: We assumed that ¢ takes values in a vector space. In EG2CHSKF we deal
with group-(SL(2))-valued fields V(z) (V(z)). Nevertheless, the conclusion remains valid
because in (2.41) the Lagrangian depends on V() (V(z)) only via P,(z) (P,(z)), which
is Lie algebra-valued and therefore an element of a vector space. Actually one could even
use the J; (J;) instead of the V (V) as configuration variables as it is done e.g. in [24].

3.5 Noether’s theorem

In this section we treat Noether’s theorem, which in many cases enables one to easily
calculate conserved quantities from symmetries of the equations of motion.
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For a symmetry d, defined on C we had that J,£ = V,a* in some domain U. For any
Dysy c U being a region bounded by two Cauchy surfaces ¥ and Y/ we have

0slp,,, = i/;(S)ua”iL’(E)ua“,
but also on S

oL
5$[D221 iL(g)Mavu¢a58¢ ifz,(g)ﬂa :

Varying > and >’ such that their boundaries are kept fix and such that Dsy c U stays
valid, but otherwise arbitrarily, we conclude that on &

oL
fz(e)“ (a” - 9,07 (5S¢Q) = const., (3.33)

where “const.” means independent of 3. This is actually necessary if (3.33) with 3
“arbitrary” (in the sense defined above) wants to define a functional on . A functional
on § must map an entire point, a solution, to one value. If we define the functional to be
the integral over an “arbitrary” Cauchy surface, it has to be independent of the choice
of Cauchy surface. A field theory can be given a dynamical interpretation if we foliate
(a subset of) spacetime into Cauchy surfaces and consider the evolution of the field in
time as the change of the field from one surface to another. In this picture (3.33) can be
called a conserved quantity (conserved in time).
Rewriting (3.33) in the form of an integral over Dyys/, we have

Y (a“— oL 5@&):0, (3.34)

which is a continuity equation. We therefore call

oL

K
v,

050"

a conserved current. Clearly linear combinations of conserved currents are again con-
served.

3.6 Symmetry groups and algebras

It is intuitively clear that finite symmetry transformations form a group, continuous sym-
metry transformations form a Lie group and the infinitesimal symmetry transformations
ds treated above form a Lie algebra. Suppose that we have

51£ = Vu(l}f in U1 c Q, 52£ = Vuag in U2 C Q
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Then [07,02] is also a symmetry since

[01,02]L =V, (610l — d2al) in Uy nU, and again on S

[61,05]L = %mamﬂ + %vumamﬂ + %mavymm
+%vu@¢avyél¢ﬂ + %5152& - agfw V,,01020% = (01 <> 02) =
=Vu (%};}[51752%&)
and
fz(é?g)u (5#15 — 020} — %};[517 52]¢a)

is a constant of motion.

We might not know the entire symmetry group and algebra from the beginning. But
having found two symmetries 0; and dy, we know that [d01,d2] is also a symmetry. If
{[01,02],01,92} are linearly independent the commutator constitutes a new symmetry.
Higher commutators might give even more symmetry generators. We will later see how
in EG2CHSKF these repeated commutators of initially only 6 generators will give us an
infinite dimensional symmetry algebra.

3.7 Symplectic, Poissonian and Lie Poisson actions
of symmetry groups and algebras

The notion of a symmetry of the equations of motion does not yet specify how it acts on
the symplectic structure of the manifold under consideration. In this section we present
two distinct ways, which cover many examples.

Let GG be a Lie group acting on a symplectic manifold M by symmetry transformations
on points and on functions by

sqg: GxM - M GxF(M)—-F(M)
(g:2) = s(g,2) = gx (9:.f()) = fos(g™,)=gf()
and let G be its Lie algebra acting on functions by
d
sg: GxF(M)—~F(M) (X ) | fe) =X - F().
t=0

An action of G is said to be symplectic if

{11(92),9/2(9)} = { /1, f2} (g) (3.35)

or in terms of G if
{X - fi(@), (@)} + {fi(2), X - fo(2)} = X - { fi(2), fo(x) } - (3.36)
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One essentially demands that the symplectic form not change under the flows generated
by G. A sufficient condition for (3.36) to be satisfied is that locally there are functions
h such that the action of G on functions f can be realized by the locally Hamiltonian
vector fields X;,. Then

sz{f7h}

and (3.36) is satisfied by virtue of the Jacobi relation of the Poisson bracket. This
condition is also necessary (for the proof see [2], p. 526).

A symplectic action of G on M is said to be Poissonian” if it satisfies (3.36) and
additionally G acts by globally Hamiltonian vector fields X 1w = dHx, the Hx depend
linearly on X and

H[X7y] = {HX7 Hy} .

In this case one can define a moment pu
w: M—g*
such that for X € §
u(z)- X =Hy.

The action of X can then simply be written as

X-f=X-{fiu}
The p are conserved quantities (see [1], p. 277).

Another natural (and more general) condition for the behaviour of the symplectic 2-
form under symmetry transformations can be given if the Lie group itself is equipped
with a Poisson structure. For example, if the manifold M and the lie Group G are in fact
identical, one has a Poisson structure on both spaces. To analyse this case we note that,
functions on the Cartesian product of two sets X and Y can be written as

Fy) =2 @) veXyey (79 e FX), 17 e F(Y),

where the sum is in general infinite and requires some topology on F(X) x F(Y). If X
and Y are Poisson manifolds the product Poisson structure on X xY is

{f(z.y),9(2,9)} vy =
=2 {1@.07 @} 1 We W)+ L1 @e Y @ {17 0).7 W),

ihj

This allows to define the notion of a Poisson Lie group. A function f on a Lie group
evaluated at a point gg’, a product, can be viewed as a function on G x G. Now suppose
G is equipped with a Poisson structure. We call G' a Poisson Lie group [2] if the Poisson
structure is compatible with the multiplication of the group in the sense that

{11099, 12(99) Y ax = {11, f2} & (99")- (3.37)

7[40] for example uses the term Hamiltonian
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Similarly, suppose we are given a manifold M and the action of a Poisson Lie Group
G. We can view the expression f(gx) as a function on G x M. Since now G and M
are equipped with a Poisson structure, compatibility of the respective Poisson structures
with the action of the group reads

{f1(g97), f2(92) } o + {f1(97), f2(9) } 5p = { f1(92), f2(97) Y gons = {f1, fot s (97). (3.38)

If this condition is satisfies, we say that the actions is a Lie Poisson action. Note that it
reduces to (3.35) if the Poisson bracket on G is trivial (vanishes).

While symplectic actions are always generated locally Hamiltonian vector fields, this
is not true for Lie Poisson actions. Instead, con can construct so-called non-Abelian
Hamiltonians. To this end consider a Poisson Lie group GG. Then on G* one can introduce
a Lie algebra structure with the following idea (chapter 14.5 of [2] ):

Choose a basis E, of G. Then the vector fields VZ defined by

4

f(ePag)
dt|,_,

Vef(g)=

form a basis of 7,G at any point g. Since a Poisson bracket is a biderivation we can define
n*(g) by
{11(9). f2(9)} & = " (9) V& [1(9) Vi f2(9)-
Then n(g) :=n*(g)E,® Ey, € G®G for every g. It is just the Poisson bivector IT introduced
in (3.1) in a specific basis given by the E,. Consequently, dn(e) € G* ® G ® G and we can
use dn(e) to define a multiplication on G*. Denoting by {E?} the basis dual to {E,},
then
[E%, E*]g. = (dn(e)) " E°

defines a Lie algebra structure (Antisymmetry is clear, the Jacobi relation holds because

it holds for { , },, (3.37) ensures that for f € F(G), d.f € G* one can actually define
[de i de fog = do fr, f} because n(e) = 0).

This allows us to formulate the infinitesimal version of (3.38) in a compact way. We
put g = e X and differentiate w.r.t. ¢t at t =0

X f(@) fod gy = LA (), X - fod gy = X defry defolge = =X - {1(2), fa2)} . (3.39)

The Lie algebra structure on G* represents the Poisson structure on G. If G* is abelian,
that is if the Poisson structure on G is trivial, we get a symplectic action. We cannot
expect that a Lie Poisson action is generated by local Hamiltonians. But luckily there is
a generalization:

Introduce Darboux coordinates (¢¢,p;). The action of X € G is a vector field on M.
We can expand it as X = X¢' 8‘; + Xpi 321_. Define the 1-form Qy = X9'dp — XPidg® and
Q= EQp,. Then (3.39) is equivalent to

dQ + [, Q]g. = 0

Hence, locally Q = I'"1dI" and
Xof=X (g (3.40)

The symmetry group of EG2CHSKEF will act via a Lie Poisson action as we will see.
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Chapter 4

The Symmetry Algebra of
EG2CHSKEF

In this section we derive the subalgebra of the full symmetry algebra of EG2CHSKF,
which acts on the field V. The central extension of the group corresponding to this
subalgebra is what is known as the Geroch group [9]. The central element can be shown
to act on the conformal factor A\. In [20] the Geroch group is further extended and
transformations of the dilaton field p are introduced.

4.1 The SL(2)xSL(2) Symmetry

In section 2.3 we saw that there were two ways to formulate EG2CHSKF on a symmetric
space, (2.40) and (2.41). As explained in section 2.3.3 the metric on the two dimensional
symmetry reduced spacetime can always be chosen to be flat, so the Ricci scalar vanishes.
Furthermore, the boundary term is irrelevant for the upcoming discussions. It does not
influence the symmetries of the matter sector. (2.40) and (2.41) then become

gf5gp{—TT(P2)+2)\_18a)\p_18“p} and g/Egp{—Tr(]BQ)+25\‘18a5\p‘18“p}‘ (4.1)

One sees directly from (2.49) and by invariance of the trace under similarity transforma-
tions that the first action integral is invariant under transformations

V(z) ~ gV(z)h(x) geG=SL(2),h(x) e H=S50(2). (4.2)

The right multiplication by the H group valued field h is a remnant of the internal Lorentz
transformations of the vierbein. (To reduce the vierbein to the form (2.25) the internal
Lorentz transformation freedom was partly fixed, leaving only internal boosts of the
zweibein of the reduced spacetime, and the right action of 4 on V.) On the other hand the
left multiplication by the constant G element g changes the 4-metric. It maps a solution
to another solution with a distinct geometry. These will be the important, physical,
transformations that generate the Geroch group of symmetries. The h transformation
will be used to maintain V always in upper triangular form, with V;; > 0. This can always
be done and determines h completely.

The same transformation of V,

V(z) = gV (x)h(z) GeG=SL(2),h(z) e H=50(2) (4.3)
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leaves the second action in (4.1) invariant, and thus also maps solutions to solutions.
Here h does not have an obvious interpretation in terms of internal local Lorentz trans-
formations, but the Kramer-Neugebauer transformation maps triangular V with Vy; > 0
to triangular V with Vi1 > 0 (indeed we have only defined V in this triangular frame) so,
in the same manner as in (4.2), h is completely determined by the requirement that the
transformation preserves the triangularity of V and the positivity of its 11 component.
Note that although (4.3) has the same form as (4.2), V is not V. The transformations are
in fact generally distinct. We have therefore two SL(2) symmetries, that is, transforma-
tions that map solutions to solutions. But as we shall see, this is much more than it seems
at first, because applying several g and g transformations in succession one obtains new
symmetries, and ultimately an infinite dimensional and transitive group of symmetries,
the Geroch group.
The generators of the transformations (4.2) read

0V =89V +Vih(V,dg). (4.4)
The corresponding conserved Noether current is
% =2p Tr[P*V(3gV + Vh)]. (4.5)

The generators of the ~ transformations (4.3), and the corresponding Noether current are
of course analogous.
As a basis of g =s[(2,R) we use the set of the elements

5g1:(01 0) 52 = (8 (1)) 593:(_01 8) (4.6)

The b = s0(2) transformations are generated by

0 1
oh = (_1 0) = 592 + 593 (47)

Let us calculate how these symmetry transformations act on (V, ), i.e. on the fields A
and B contained in V (2.37) and the conformal factor A.

sy - (BAVPA ~LASSAB + AV2B
"o ~LA-326A

_Al/2 _A-1/2
(591V = ( AO 2—1/23) = (SlA = —2A7 (SlB =-2B

1/2
SgaV = (0 AO ):, 5y =0, 6,8 = 1

A2B _A3/2

5gsV + Voh(bgs, V) = ( 0 _A-l2p

) = 03A =2AB, §38B = B> - A?

The conformal factor A is invariant under d1,d,d3. The corresponding generators of the
~ transformations 0y, 02, 83 act in precisely the same way on (V )\) i.e. on the fields B, A

and \. The currents (4.5) corresponding to these generators are easily calculated from

A3P2ORA  —ABRPBOFA + A‘W(“)“B)

pryt =
“2\ABRoB —ABRBORB - ATV20rA )
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They are

J¥ = =2pAT'O*A + A BO" B,
1
5 = 9" BpA~?, (4.8)
5, = 2pATVOMAB + 0" BpA~2(B? - A?).
The currents corresponding to 01,09, 05 are given by the same expressions in terms of A
and B, which in turn can be expressed in terms of A and B using the Kramer-Neugebauer
transformation (2.34). The result is

jgl = 20(ATTOA - pL ot p - A2p 2 BOFB),

g = 9"BA%p!, (4.9)

) R ~ 2
= -20BAT A - o) + 0 B (B2 - 5.

The action of the generators d; on (V,\) can be transferred to an action on (V,\) using
the Kramer-Neugebauer transformation:

SA A
—_— = = 41
A X (4.10)
SN 16A
Lo = 4.11
Y9k (4.11)
e"9,0B = p(A20"6B - 2A35A0"B) . (4.12)

Note that the last equation does not determine 4B in terms of 0B and §A uniquely,
but only up to the addition of a constant. This reflects a freedom in the choice of
basis in the symmetry algebra: Consider d,. It leaves invariant A and A, while §,B = 1.
Constant multiples of d5 yield a constant  B. Thus, the fact that the Kramer-Neugebauer
transformation defines the action of § on B only up to constants amounts to the freedom
to add multiples of d, to & thereby shifting 0B by a constant. In other words, we may
choose the constants in 6B and 4B in a convenient way without altering the space of
symmetries as a whole.

At this point, we have six symmetry generators 8y, da, 03, 01, 02, 03 acting on both V,\)
and (V,\). We will now investigate their linear dependence. Explicitly, for the action of
01,029,035 on (V, ) from (4.10) - (4.12) we get

o1 01A =2A, A=A\, M 9,6, B = 2p ' A2OF B = 26" 9, B,
52 : 52A = 0, gg)\ = 0, 8‘“’3,,523 = 0,
051 03A=—-2AB, bA=-BX\, &"™9,03B =-2p(ptd"p - ATVOFA + A2p 2B B).

(4.13)
The equations on the right are always well defined because taking the divergence 9, gives

5‘“’6@8,,5@ =0 on the left sides whereas the right sides are always linear combinations of
the conserved currents (4.9) and their divergences are thus also 0. For easy comparison
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we again state the action of dy,d2,03 on (V, )

(51 : 51A = —QA, 61)\ = 0, 513 = —2B,
(52 : 52A = 0, (52)\ = O, (528 = 1,
(53 : 53A = 2AB, (53)\ = O, (SgB = B2 - A2. (414)

We see that d, is a constant multiple of 8,. Apart from the action on A, d; up to constant
multiples of 5 equals —d5. But their actions on the conformal factor A are clearly not
opposite. Taking a look at the equation of motion (2.58) for A, we see that in the case of
01, the rescaling 6\ = A amounts to a shift in the integration constant of o =1In A, do = 1.
b5 is also linearly independent. Its action on A, A and B can certainly not be expressed
as linear combinations of the actions of the other generators. d5 acting on (V,\) is an
independent symmetry and calling it 4 it may be added to the s[(2,R) algebra generated
by d1,02,03. Analogously, the action of d3 can be transferred to act on (fi, 5\) giving rise
to a new symmetry 54.

In contrast to ;B (i = 1,2, 3) the expression for §,B is not an algebraic combination of
the fields A, p, B. It has to be computed from a differential equation. We could though
simply define a new field ¢, a potential [9], up to the addition of a constant by

M0, b = e"0,04B = 2p(p O p - ATVOFA + A?p  BO*B). (4.15)

In a first step, forgetting about the definition of ¢ and considering it an independent field
makes d4B resemble the §; B (i =1,2,3) in the sense that it is an algebraic expression in
the fields. In a second step imposing the equation (4.15) recovers the original situation.
(As always we also get a ¢).

In section 3.6 we showed that the commutator of any two symmetries is again a sym-
metry. In the beginning we had only the action of g, which was spanned by 41, o, 5.
Having now also d4 at our disposal we don’t know yet, if we won’t get even more symme-
tries by building commutators such as [d;,04] and again transferring the actions between
V and V. In principle we could do this and would see that the process never stops. We
would get more and more symmetries and, insisting on algebraic relations of the form
0;B = f(¢;), more and more potentials ¢;. Trying to calculate this is of little use because
it is first very tedious, second not instructive and third the algebra is infinite dimensional,
hence we would never come to an end. As explained in the next section there is a more
practical way to implement and expose this infinite dimensional symmetry algebra.

4.2 The Linear System

In the previous section we saw that the action of the symmetries d;, ¢ > 3 on the orig-
inal fields A, B are defined via differential equations, but can be turned into algebraic
transformations if extra fields, the potentials, are introduced, e.g. (4.15). Furthermore,
commutators of symmetries such as [d1,d4] are also symmetries, and in these commuta-
tors expressions like d;¢ appear — the potentials are also acted upon by the 9;. It turns
out that the original fields and the additional potentials can be organized into matrices
which are the coefficients of a GG valued power series

V() =V +V +2 Vs + ... (4.16)
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in a complex parameter v, called the spectral parameter, such that the full infinite di-
mensional symmetry algebra g acts in a more or less manageable way on )}(7)

Here we will not define V via a direct specification of the coefficients in the power
series, but rather from another point of view, namely as the central object in a complete
reformulation of cylindrically symmetric gravity which will be essential to the remainder
of the present work. The action of the symmetry algebra g on V will then be developed
in section 4.6.

In the reformulation of cylindrically symmetric gravity V will be determined by a linear
system of field equations

V1o,V =, (4.17)

which has a solution if and only if V = V|, satisfies its (non-linear) field equation (2.51),
D, (pP#*). That is, (2.51) is the integrability condition of the linear system. This is
achieved by choosing jﬂ to be a suitable function of .J, = V=19,V and of 7.

Let us find this function. As an ansatz we adopt some reasonable restrictions on the
form of .J,. Firstly we would like V to transform in the same way under H = SO(2)
transformations as V' does, and this implies that that the projections of J onto h and ¢
must transform as @) and P do, according to (2.49). This is the case if ju is the sum of
@, and a linear combination of the components of P:

Ju=Qu+AY())P,. (4.18)

Furthermore, we require V to be a spacetime scalar like V, so J must be a 1-form, like @)
and P. Admitting that A depends on the metric, and spacetime area form, e, this still
requires that A be invariant under Lorentz transformations. That is, A = AAA~!, with

()}

in an orthonormal spacetime basis. Equivalently

oz[A,A]zl(Z Z)(; f)]:ﬁ(?iz Z:z):b:c,a:d.

0 1\" ,
(1 0) = et
w

Ju=Qu+a(y)P,+b(7)eu P (4.19)

The linear system (4.17) indicates that J is a flat SL(2) connection. It is precisely
the connection obtained from the zero connection by rotating the gauge by f/(x) at each
point x. The linear system can also be regarded as the statement that V is constant with
respect to the S L(2) covariant derivative with connection J: dV-VJ =0, or equivalently
dV-'+ JV-1 = 0. Thus V() is the parallel transport of V at a reference point along
any path to . The necessary and sufficient condition for parallel transport to be path
independent is that the curvature of the connection vanishes. In other words

Note that

Thus

8, J, - 0,J, + [, J,]=0. (4.20)
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Since the spacetime is two dimensional it is equivalent to require that the contraction of
the curvature with e# vanishe. Substituting the form (4.19) into this contraction one
obtains

(Ol = Oy + [ s i) =
= 2eh¥ {@LQV +3[Qu, Q] +8,aP, +a(0,P, + [Qu, P]) +
+ 0ubzyp PP+ by (0,P7 + [Qu, PP1) + 3By, P)(07,0%,a% + b2 f2,7 + 2abs 2,7 ) b (4.21)
But the curvature of J = Q+ P := V-1dV is always zero, which implies (2.48), 8MQV—8VQH+
(Qu, Q] + [Py, P,] =0, and (247), 0,P, - 0,P, + [Q,, P,] + [P,,Q,] = 0. Substituting
these relations into (4.21) one obtains

2e"9,aP, +20,bP" + 2b(8#P“ +[Qp, P”]) + [P, PU]<€p“(a2 -1-b%)+ 2ab7}p") =

=2(e,,0"a+ 9,b—bp ' 0,p) P* + 2bp~  (pD, P* + 0,pP*) + [Py, P, Je™ (a* -1 - 1?) =
=2(9,b-¢,"0,a-bp ' 0,p)P" + [Py, P, ]e" (a® = b* = 1) + 2bp ' D, (pP"). (4.22)

The third term vanishes for V satisfying the e.o.m. The first term is in £, the second term
in h. Hence, their scalar coefficient functions of a and b have to vanish separately:

= Oub-e,0,a=bp  Opp, (4.23)
= a*-b=1. (4.24)
The algebraic equation can be satisfied by setting

1+72
1-+2

2y

a(y) = b(v) = T

This defines the parameter . It is by no means the only good way to parametrize the
one dimensional set of solutions to (4.24). (Indeed we shall make extensive use of another
parameter u = a + b). Different parametrizations lead to equivalent formulations of the
theory. The 7 parameter is the one used in [9, 20, 30, 24].! Note, a and b are only defined
for v # £1. Thus at present, the curvature can only be required to vanish for v # £1. In
section 4.4 we analyse more carefully what happens at these values.

In terms of ~ the linear system becomes

1+2 2~
1-92"" 11—y

 )—1 \; v
V70,V =0Q,+ € P (4.25)
This is seen to agree with the form of the system used in [30, 24] once the fact that their
metric has the opposite sign is taken into account.

Substituting the v parametrization into the differential equation (4.23) one obtains

2(1+~2 . 4~ 2y _
gfm +800] = 50 Oup. (4.26)

(1-~2)? 1-92)2 1-v

IThe first two of these references call it ¢ instead of 7.
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The only constant solution is v = 0, and with this solution J = J, and the linear system is
integrable identically even when V does not satisfy the field equations. To obtain a linear
system that implies the field equation of ¥V we must admit a spacetime dependent spectral
parameter v. The x dependence of 7 is the essential difference between cylindrically

symmetric gravity and the principal chiral model (see e.g. [35]). Multiplying (4.26) by
1+7

yields
(1++%)2
(122’

On the other hand, multiplying (4.26) by —¢,* and renaming indices gives

1+~2 1+ 2 1y
AR 1ot

O,y + 2,

1+7° 4y? 19 o 2 i
ST R s L ErE

14
25#

Addition of the two previous relations yields

1++2
-1 _ -
gl 8M7—1_72p WP = 1

elpOp (4.27)

(an equation that is remarkably similar to (4.25)). This equation can be solved in closed
2
form. Multiplying it by p-52- it becomes
Y

1 1\ 1( 1 V
_piau (7+;) :§(y+;)ﬁup—gu LD
Taking into account that d,p =¢€,/0,p this is equivalent to

1 1 -
0=20, (§p(7+;)—p). (4.28)
Thus
1 1 N
—p(v+—)—p=w, (4.29)
2 gl

a complex constant. w is called the constant spectral parameter and will play a central
role in the sequel. The solution of (4.29) is

Y(z, w) =1 (w+/3— (w+ﬁ)2—p2) _
. (4.30)

Nwtptp=-Jw+p-p Jw+p - w+p
VWFprp+ywrp—p Jw+p +Jw+p

To obtain all solutions for v both branches of the square root must be admitted. However,
in the second line a* := Jw+ p* and a~ = \Jw + p~ must take the same values in the
denominator and the numerator.

We have now achieved our aim of formulating a linear system which is integrable
(for all values of the constant spectral parameter w) iff V satisfies its field equation, for
Oy = 0y Jy + [, J] = sw%p‘ng(pP"). This formulation of the field equation is
certainly rather roundabout, but it offers great advantages which will become clearer in
the sequel. Reformulation of the field equations or equations of motion in terms of a
linear system is one of the central tools in the theory of integrable systems. (See e.g. [2]).
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The linear system for V takes an especially simple form in null coordinates (B.1). In
null coordinates the only non-zero components of ;” are €,* = 1, and therefore

S A s 1+
V10V = J, =Q. + ﬁpi (4.31)
=Qs +u*' Py, (4.32)

where
1- VW +pT -
u(z,w) := r_ywre 4 (4.33)
1+ Jw+pt a*
(u is the parameter a + b mentioned earlier, and we could have obtained its dependence
on p* and w directly from (4.23), without passing through ~.) The differential equation

for v takes the form

0.y = up T dep. (4.34)

The solution to the linear system (4.25) is a path ordered exponential
f/(q:,w) = v(x()?w),])ef;;j? (435)

where f/(azo, w) is the value of VY at an arbitrarily chosen reference point z( in spacetime.
V(x0,w) is not restricted by (4.25), V is thus defined by the linear system only up to a
left multiplication by a w dependent group element S(w) € G.

Originally the idea was that V be a power series from which all the physical fields and
potentials can be recovered. In particular ¥V was to be the order zero term in the series.
With a little care we can ensure that this is the case. Recall that v(z) = 0 is a possible
~ field (corresponding to w = o0). When ~ = 0 the connection J reduces to just J, so

V(z,w) = V(zo, w)V(z0) V(). (4.36)

Thus V() = V(x) when v = 0, or equivalently w = oo, provided V(zo,w = 00) = V(z0).
We will in fact choose V =V for all w at a point on the axis p = 0. With this choice (and
with many others) V turns out to be analytic in v in a neighbourhood of 0 for a large
and reasonable class of solutions V, so V is indeed a power series in 7. It will also often
be convenient to put Vin upper triangular form, by means of a local H transformation
V(z,w) = V(x,w)h(z) with h(z) € H.

Following [9] we denote these conditions, analyticity in v about 0 and triangularity of
V = 1>(7 =0), as the triangular gauge.?

4.3 The analytical properties of v(x,w)

4.3.1 The complex square root and its Riemann surface

The variable spectral parameter v contains square roots of the constant spectral param-
eter w. Here we elaborate some details about the complex square root function and the
Riemann surface associated to it.

2In Chapter 5 the H transformations are shown to be true gauge transformations. It less clear in
what sense the analyticity condition is a gauge condition. Nevertheless we will keep using this already
established terminology.
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Consider the equation

v? =z (4.37)

For fixed z # 0 this equation for v has two solutions differing by a sign. If we want to
define the square root such that

V7 =z, (4.38)

then it is not uniquely defined, but a multi-valued function. Setting z =r € and v = s e*¥
in (4.37) then

¢

N2 . )
(Se”’z’) =52 e =re? o P=r W=¢+2nw o s=/r, ¢:§+n7r n €7,

with /7 being the real (positive) square root of r. Therefore
VZzZ = Vr €% = £/re'?? (4.39)

When writing a complex number in its polar form we always have the freedom of adding
2nm, n € Z, to the argument ¢

2z =7 e = eidr2nm)

If we agree that we always take the positive sign in s = +1/r, then the sign in (4.39)
corresponds to our choice of n when writing z in its polar form. If n is even (odd), the
sign is + (=). This already suggests that we define the square root function not as a
bi-valued function on the complex plane, but as a single-valued function on two copies of
the complex plane where

z=r€e? and zy =1 (¢

are no longer coinciding points, but merely equivalent points on different copies of the
complex plane.

By analysing continuity properties of the square root (4.39) on the complex plane we
will see how two copies of the complex plane appropriately cut and glued together will
give a single-valued continuous function on what is called a Riemann surface.

First note that we can construct two single-valued functions each mapping C to C by
requiring that the argument of a complex number be in a certain interval

z=re? ¢ela,a+2r[, aeR (4.40)

(for example [-7, 7[). Then (4.39) defines two single-valued functions differing by a sign.
Now we consider a small loop

c: [0,1]cR-C

i(p+2tm) _ € 6i(¢+2t7r+2n7r)

(4.41)

t—ce

around 0, choose an interval for the argument? and evaluate the functions (4.39) on this
curve. Denote by tq the value of ¢ where

£i_1)101{¢+ 27r[t0 —e+n(ty —5,(1,925)]} =a+2m,

3In this step n in (4.41) becomes a function of ¢, a and ¢
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which is the parameter value of the curve where according to our prescribed interval we
have to shift the argument:

o+2n(t+n(t,a,¢))€la,a+2r[ Vit

lim{gzﬁ + 27r[t0 +e+n(ty+e,a, gb)] -¢+ 27T[t0 —e+n(ty-€,a, gb)]} =-27.

e—0

The square root functions are discontinuous at ¢(tp). Since the argument jumps by —27,

we have that
lir% Ve(to+e)=- hITOl c(to—€). (4.42)

The functions change its sign.

We call a point with the property that ,/ cannot be defined continuously on an arbitrarily
small loop around it a branch point. The “point at infinity” is also a branch point. This
can be seen as follows. We substitute y = % Then “z=o00" corresponds to y =0 and

1
Vs

We consider again a loop (4.41) around y = 0. Then again at ¢, the argument jumps and
the functions change its sign.

It is clear that the square root functions will be discontinuous along any loop around
0 or oo - the number of points of discontinuity on a particular loop will depend on how
often the argument of the curve jumps between the boundaries of the interval (4.40). The
choice of a corresponds to a straight line in the complex plane connecting the two branch
points where the square root functions are discontinuous. We could even construct a
curved line by making a a continuous function of r in (4.40) or, even more generally,
choose any line connecting the two branch points and make the square root functions
discontinuous along this line. This line is called the branch cut.

By (4.42) ,/~ changes by a factor of —1 when crossing the branch cut. The two square
root functions (4.39) also differ by factor of —1. So we consider two copies of the complex
plane C; 5. We chooses an a, i.e. we define a branch cut for C;5. On C; (Cy) we define
(4.39) with the positive (the negative) sign. Now we agree that every time we cross the
branch cut on C; we jump to the corresponding point behind the branch cut on C, and
vice versa. Then we have one continuous single-valued function defined on two copies of
the complex plane cut along a branch cut and glued together alternately. This surface is
called the Riemann surface of the complex square root. For a fixed complex number z
the choice of sign of /2 amounts to the choice on which of the two sheets of the Riemann
surface we choose this number to be. Pictures of this and Riemann surfaces of other
functions can be found in abundance on the internet.

4.3.2 ~ and its Riemann surface

From (4.30) we see that y(z,w) contains a square root. We will thus need a Riemann
surface to continuously define v on. In the previous section we showed that the Riemann
surface of the function \/z consists of two copies of the complex plane, cut along a line
connecting the two branch points 0 and oo and glued together such that every loop around
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0 (or oo) encircles this point an even number of times. We look for branch points of .
In the expression for v(x,w), w is mapped to the value

(w+p)?=p*=(w+p+p)(w+p-p)

before taking the square root. This expression is 0 at w = —p + p. An arbitrarily small
loop

c: [0,1]cR->C

~ (4.43)
t——-ptp+ee

i(p+2tm) _ i(p+2tm+2n7)

—-ptp+ee
in the w plane is mapped to

(:I:2p + 66i(¢7+27r(’rz-¢—t))) Eei(¢+27r(n+t)) - i2p€ei(¢+27r(n+t)) + 62ei(2q§-¢—47r(n+t))

before the square root is taken. Since € is arbitrarily small, this is a loop encircling 0
once in the (w+ p)?—p? = (w+p+ p)(w+ p— p)-plane. The points w = —p + p are branch
points of v. What about the point at infinity? Again we set w = %, pEp= iQp%. Then

e (0 ) () - () (1 550) 2
w w - S\ —+t—=I\— = - = .
pPEp p=p w' 2p/+ w' 2,0/_ 2p/+ 2,0/_ w/2

We consider an arbitrarily small loop around 0, w’ = € ei(@+2t7+2nm) - Then we may write

i(p+2tm+2nT) ]
(1 + GGT) = (t) e,
P

i(p+2tm+2n7) ]
(1 - 662—,) =1y(t) 2,
P

1 1
(€ ei@+2tm+2nm))2 - 6_26

(1 , ) (1 v ) 1 _ rl(t)r2(t)lei(d’l(t)+w2(t)*2¢*4t7r*4"77)_

2 pr+ 2 ,0,_ w/2 €2
Since € is arbitrarily small there will surely exist a value of a such that r(t), ro(t),
P1(t), 1o(t) vary continuously, arbitrarily little and have the same values for ¢ = 0 and
t =1. ei(-2¢-4tm—4nm) describes 2 complete circles. Hence when doing a single loop around
“00” in the w-plane we do a double loop in the (w + p)? — p>-plane. We can define v on
this loop continuously and therefore oo is not a branch point.

As a branch cut connecting our two branch points w = —p + p we may choose the
segment of the real line between w = —p + p. Then the Riemann surface of v consists of
two copies of the complex plane cut and glued together along the p- and p-dependent
branch cut. Using the figure used in [24], but with a different notation, we label the two
sheets of the Riemann surface by W, and W_. If we need to distinguish between their
upper and lower half planes, we write W, W,4, W_,,, W_, (see figure 4.1).

—-i(2¢+4tT+2nm) )
)
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4.3.3 Properties of v

Finally we work out some properties of 7 also mentioned in the appendix of [24]. We had

1 . - VW+p+p-—Nw+p-p
Y(z;w)==(w+p—(w+p)?-p?| = — —. (4.44)
p< ) Vw+p+p+Jw+p-p
This relation can be inverted for v # 0 to express w as a function of ~:
p 1) ~
S PV 4.45
w= g (7 ~)7 (4.45)

For now let 0 < p < oo and p be finite.

1) v is obtained from % by changing the sign of the square root in (4.44).
We set y := “’7“3. Then

Y=y-Vy*-1
and so
1 1 +/y?2 -1
- J =y+y?-1.

T oy-r-1 2-(2-1)

Since exchanging the sign of the square root means exchanging the two sheets, this means
that for a complex number w corresponding to two different points on the two sheets of
the Riemann surface the value of v at one of the points is the reciprocal of the value of
v at the other point. This is also mirrored in (4.45). ~ and % are mapped to the same
number w (again corresponding to two points on the two sheets of the Riemann surface).
2) w e R (y € R) implies that either v e R\{0} or |y|=1:

1 1 2i Im ()

1 1
weRevy+—ecRe 0=y+—-5-==2iIm(y) - > :QiIm(v)(l——)c»
gl gl gl ol

olk
< (7eR\{0} vh|=1)

3)7eR\{0} = (yeR A |y|>1):

From 2) we already know that v € R\{0} = y ¢ R.

Consider the two polynomials 42 + 2y + 1 with v € R. Each has only one zero at ¥y = 1.
These are also the global minima. Hence

1
V294120 = Y2+1>%2y = ‘7+—22 = |y|>1 for v e R\{0}.
Y
Yhl=1 = (eR A fy[<1)

Again from 2) we know that |y| = 1 = y € R. Furthermore if |y| = 1 we can write v = .
Then v + % =2Revy =2cos(¢) and so

[yl =[cos(¢) <1
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For the specific value? y = /2, v(y) = ¥/2-v/1 = ¥/2%1. We now specify that if y denotes
the point with value /2 on W, = W,, uW,,; we choose the value ¥/2 -1 while for the
corresponding point on W._ = W_, U W_, we choose /2 + 1. By continuity real points
y e W, with y > 1 get mapped to points v € R with 0 <~ < 1 and the corresponding points
on W_ get mapped to points v € R with v > 1. What about the real negative points in
the vy-plane. Since

1
2y=v+—,
Y

a negative and real v implies a negative and real w. Now we think of a path in W,
connecting a positive real point to a negative real point without crossing the branch cut.
This path in the y-plane will then not cross the unit circle and hence when arriving at a
point y € W, real and y < —1, in the y-plane we arrive somewhere on the segment of the
negative real axis inside the unit circle. So real y € W, with y < —1 are mapped to real
negative v with 0 > v > -1. By the same arguments real y € W_ with y < -1 are mapped
to real negative v with v < —1.

Now for a fixed real number y, (corresponding to two points) with |yg| > 1 we consider
the curve y(t) = yo +it. At ¢t =0 the tangent to the curve y(y(t)) is

. 2yo1 : Yo
Y(y(t)) =@——=2(1——), (4.46)
-0 2\/y5 -1 yo -1

which vanishes only if 3y = co. Hence crossing the real line without the branch cut in W,
or W_ means crossing (and not only touching) the real line in the ~ plane.
Finally, if we set yo = v/2, y € W, we have

dt

V2
dt 1

(1)) (1 _ 7) _i(1- V),

which is purely imaginary and “negative” because we fixed that the sign of the square
root for real points y > 1, y € W, is positive. So moving from W.,; to W,,, in the y-plane
corresponds to moving from I',, to I',4 (see figure 4.1). If we then cross the branch cut
to get to W_4 in the y-plane, we cross the unit circle ® and enter the region I'_;. Finally,
if we then move to W_, in the y-plane, we arrive at I'_,, which completes this analysis.
Under the map ~

t=0

Wiw =T, Wiq— Ty, W_, - T, W_ag-T_4 (4-47)

5) The point v = 0 is reached in the limit w - oo on W,
The point v = oo is reached in the limit w — oo on W_

1-/1-y>2
limvzlim—y

wW—>00 Yy—>00 y_l

4 a denotes the positive real square root function.
5(4.46) can also be used for [yo| < 1 to show that indeed we cross the unit circle and do not only touch
it
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Wia

Figure 4.1: On the properties of

Depending on the sign of the square root in the limit, this is an expression of the form %

or it is co. In the former case we continue

12y .
2 [1—y—2 -
lim v = lim 12y — 2=0.

Taking into account (4.47), we know which case belongs to which sheet.
6) v(x,w=-p+p) ==l is obvious.

7) lim, .oy =0 or co depending on the sheet

p — 0 means that y - co. From 5) we know what happens in this case.
9) lim,ey = +i p - oo corresponds to y - 0 and so v - —\/—1 = +i again depending on
the sheet.

4.4 The analytical properties of V(z,w)

In this section we investigate the analytical properties of ]>(x,w). It is obtained from
V(z) by solving the linear system (4.25) for some initial condition. Since the .J(z,w)
appearing in this linear system is singular along the lines p* = —w, a detailed treatment
of the behaviour of )A/(a:, w) near these singular points seems necessary.
Throughout this section, we assume that J(x) = V=10V is continuous on the closed
subset D
D:={(a7,a") |af <a* <af, g <oz~ <aj,at 227} (4.48)

and that furthermore the mixed partial derivatives 0,.J_ and O_.J, exist and are contin-
uous. For real w, we define the line segments ¢ to be the intersections of D with the
lines z* = —w. If xf < —w < 27, these line segments separate D into regions Dy, D;; and
Dyyr illustrated in figure 4.2. We define, that these regions contain those points of their
boundary, which are also points of the boundary of D, but which do not lie on ¢*.

4.4.1 Continuity with respect to spacetime-coordinates

We start with the easy part, namely the properties of the solution V to the linear system
in the domains where the connection J is non-singular.
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P

Figure 4.2: The domain D where J is assumed to be continuous.

Proposition 4.4.1. If the imaginary part of w is non-zero or if w is real, but such that
Ut are empty, then the solution of the linear system with initial condition V(xg,w) =1 is
given by the path ordered exponential

V(z,w) = Pelo j, (4.49)

where xo as well as the entire path connecting xo to x must lie in D. This solution is
continuous in x, analytic in w and independent of the path chosen.

Proof. For such w, the connection J is non-singular in all of D. In particular, along a
specific curve it is continuous with respect to the parameter of the curve and analytic
in w. By theorem (10.3) in chapter II of [27], the solution is therefore analytic in w.
Since the curvature (4.22) of the connection J is identically zero for those w considered
in the proposition, the solution is independent of the path. By the properties of the path
ordered exponential (see appendix D) it is clear that (4.49) solves the linear system and
satisfies V(y, w) = 1. O

If w is real, the lines £* may or may not separate D into two or three regions, depending
on the value of w. In any case, we denote these regions by D;, where ¢ may take values
I, I1I11. j(m,w) is then non-singular in these regions D;. An analogue of the above
proposition holds with D replaced by D; and w real.

In the following, for real w with x < —w < 7, step by step we define a function on the
lines /%, which are the limiting values of the solutions of the linear system in the regions
D;. Note that although the linear system in the form (4.25) and the curvature (4.22) is
singular on the lines (3, parts of these singularities may be removed by considering the
+-components (4.31). In that expression, J_ is singular only on ¢, and J, is singular only
on /}. We will see, that the function we define on /2 is dlfferentlable along these lines
and satisfies the corresponding components of (4.31).

For z} < —w < 27, let Z c R by any real, closed interval such that points (z~, —w) with
x~ €T lie on ¢* and not on the axis p = 0 (this means that Z > 2~ < —w). We start with
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the region D;. Choose a point z; = (z7,x]) in Dy, such that the points x,, = (z~,2}),

z’z

x~ €Z, all lie in D;. We proof the following propositions

Lemma 4.4.1. The improper integral

/_wj+(m_,z+,w)dz+:/ {Q+(x 25 w) + \/HP (:E‘,z+,w)}dz+ (4.50)
xf xf + 2t

and its deriwative with respect to x~ exist for all x= € Z. The derwative is given by the
improper integral over the derivative of the integrand.

Proof. We introduce the sequence of functions (a,(z7))nen of 7 € Z given by

X
T PN =i
an(:v ) = '/x: {Q+ + WP_,.} dz s (451)

where x > 0 is such that —w - x > 2}. For two integers m <n

“u-y VIw+ 2]
lan = aml| < [w—L {||Q+” +ﬁ||P+|| dz" <

<|x/m=x/nl_ Jpax ||Q+H+\/|w+x . max | P, H2f Cd(Wwra) =
x/n -

“pfm=xnl _max 1Qu+Viwra] max [P X

which by the assumed regularity of J,, becomes arbitrarily small for sufficiently high m, n.
The sequence converges pointwise, that is the improper integral exists for every x~ € Z.

Now to the statement about its derivative: By a standard theorem on sequences of
functions (see e.g. [16]) we need to prove that the sequence of derivatives, (0,-(as))nen,
converges uniformly on Z. Then

Op-(lim a,,) = lim (0,-a,).

The sequence of derivatives is

Op-ap(x7) = / {8 ~Q4 + Oy (%P+({L'_,Z+))}dz+.

For m <n we get

|0s-an(27) = Op-am (x7)] < [x/m - X/n| max “83&*Q+H+ (4.52)
—_— e Mdf + [_w_X/n ﬂ&ﬂ—lﬂ(x_, 27)dz| <
2Vw + ™ J-w-x/m  NJw+ 2t w-x/m \Jw + z*
<ffm=x/nl_max [0r-Q.] + VAT 1P
te[af Vw+x~ | zte [IZ
+2|\/w+a7‘||\/x/n— max | 0,- Py, (4.53)

zte[z},—w]
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which again becomes arbitrarily small for sufficiently high m,n. This proves pointwise
convergence: For every x~ € Z, the improper integral

[: Op-Jy (2, 2")dz"
exists. Now let o < 8 be the endpoints of Z, Z = [«, 3]. Then we furthermore have
sup || Op-an(27) = lim [Op-ap(27)]| = sup | f_ N Oy Jo(x™,2%)dz"| <
x=eZ m=eo zmel  J-wmg

[VIwl = lw+ /7]

<Gl max o [[0-Qu ] + max [P+
zte[-w-1/n,-w] |w + /8| zte[-w-x/n,~w]
+2v/wval[Vo - wsx/nl|  max [0,

zte[-w-x/n,~w]

which goes to zero as n goes to infinity. Hence, (0, )nen converges uniformly on Z and
the proposition is proved. O

Let w, Z, x; and x be as above.

Lemma 4.4.2. The multiple integral

f: dzt /dz2[ dztJ (e, 2) o d (@, =) (4.54)

and its derivative with respect to x~ exist for all x= € T and k € N with k > 2. The
derivative is given by taking the multiple, improper integral over the derivative of the
integrand.

Proof. Throughout this proof, we write simply
Ji=Jo(x7, 7)), J=J.(a,2).

We consider the sequence (a,(x7))ney With

1 prudn | prwexin o pmeedn
an(x ):Ef dz fﬂ sz...fﬁ dz; Pl Jg...J1],

.
Z;

where the path ordering operator P orders the factors of the product such, that factors
with lower values of z* are to left of factors with higher values of z* (see also appendix
D). By the properties of the norm || - | we have

IPLAB]| < Al B]

and thus for m <n

1 —w-x/n R k A’Emn)(x‘)
n(T )| £ 7 dz"|J {——7n—y 4.55
e gy ([ a1 < S (4.55
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gy ()= = 4] max 1@+ Viw+a] max [P [2|V/x/n - /x/m|.  (4.56)

A(mn) (™) becomes arbitrarily small for sufficiently high m,n. The sequence converges
pointwise.

We now consider the sequence of derivatives. The path ordered product can be ex-
pressed as a sum of normal products multiplied by ©-distributions®. Thus d,- commutes
with the path ordering operator P and for m < n we have

| Oe- an(w’) = Op-an(27)] <

where

—w— x/n w*x/n . —w-x/n . A oA
< f dZQ...f PO )] (4.57)
w— —w-x/m

x/m w x/m

k-1 k-1 _ -

1 [wx R —w-x/n . A(mn)( )B(mn) (JJ )

<t d=*|J [ O, J |zt < ,
(kf - ].)' ( —w-x/m ” |) —w-x/m ” ! ” (k? - 1)'

VAT T

B(mn)(x )= X - X max Ha -Q. | + max HP |+

o V] o
+2|\/w+x*|‘\/x/ —\/X/m‘z+€r[rglc§>§w] H(?I-P+H. (4.58)

Once again, the right hand side of (4.57) becomes arbitrarily small for m, n high enough,
which implies pointwise convergence.
To prove uniform convergence of the sequence of derivatives, we note that

suI%H lim [8 ~am(27)] = Op-an(a7)| =
=sup [_w dZI’[Zl dz;...ka_l dzj Oy [jkjl]
z—eT || J-w-x/n xf x}
SUPg-¢ - T & g + 7 7
Sp_x:r'f dz? HJ1Hf ldzg...f Cdef [P [0n (i o} ] |+
(k‘-l) —w-x/n + xf
SUPg-z [V
e [ dstlocdil s [ ds P L] <
k-2,
e [ ([ anlhl) [T dsion s
_(k’—Q)' w-x/n ! xf xt 3 1Femas

k3

" k-1
SUPy-e7 f_w + T le T
+ dz{ |0, J1| su dzs|| J: <
e [7 astlondisup( [ azl

1 -w
g, a1 sup A s B
1 —w
s (L a0 st ),

6

unambiguously except on sets of measure zero
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where w w

A(r) = f Iz, B(r) = f [0, J)d=. (4.59)
From the previous proposition and its proof we know that the integrals over dz; from
—w —x/n to —w will go to zero for n — oo while the other factors remain finite. Thus the
sequence of derivatives converges uniformly on Z and again by the standard theorem on
the derivative of the limit of a sequence [16], the proposition is proved. O

We arrive at the proposition, which allows us to define the continuous extension to £*
of a solution to the linear system.

Proposition 4.4.2. Define

Vi () = Pl oD p ot dnlam et (4.60)
where
o e —w— X/m —w-x/m N A
P f+ J+( )d — h E hm [ /+ deP[Jljk] (461)
Then

1. f/g; ezists (is finite),

2. the two limits in its definition (4.61) may be interchanged,
3. its x™-derivative exists for all x= € Z and

4. it satisfies the x=-component of the linear system (4.31).

Proof. 1. The first factor in (4.60) exists by the results in appendix D. For the second
factor, we consider the sequence of partial sums

no1 —w-1/m —w-1/m R .
Y — lim dzl...[ APl ],
Zi g ;

meee Jai 4

where Jj, = j+(x‘, ;) as before. We know from the previous propositions and proofs
that the limit m — oo may be taken — the multiple integrals exist. Furthermore,
for m<n

k=m @)
‘kz,ﬁf dz.. [ Azl PLI...Ji]] <
< i lAk(:v_ eAlT) - 21 ! Ak(x (4.62)
TS k! ) '

where A(z7) is given by (4.59). Since (4.62) is arbitrarily small for sufficiently high
m,n, the path ordered exponential as an infinite series converges pointwise for all
el
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2. We write the infinite sum as a Lebesgue-integral: Consider the natural numbers as
a measurable space by taking the set of all subsets as sigma-algebra . On this
measurable space we define the counting measure uy by

un(X) =X, if X is finite, where | X| is the number of elements of X and
pn(X) = o0, if X is infinite.

Now consider
1 —w-n/m —w-n/m A oA
fm(k:)zgﬁ dzl...ﬁ Az P Ji]

a sequence, indexed by m, of functions of the natural numbers (k acts as the vari-
able). Then we may write

i | —w-x/m —w-x/m
Zk_/ dzl...f+ sz Jk ffmduN

[ fm (R < —Ak(w‘) = g(k) (4.63)

for all m. g(k) is integrable over the natural numbers and thus by the Lebesgue
dominated convergence theorem” we have

We have

lim [ fdpu = f lim f,dp,
Nm—>00

or equivalently
lim Y fu(k) =Y lim fn(k).
m—0o0 k;:O k;:O m—>0o0

There is one more subtlety: the theorem is stated for real valued functions and
fm (k) is an SL(2,C)-valued function. But f,,(k) in (4.63) may be replaced by the
real or imaginary part of any of its components, which are real-valued and so the
theorem may applied separately to them.

3. Concerning its x~-derivative, once again we consider the sequence of derivatives of
the partial sums. By the previous propositions we have for m <n

_i f A [ daPliidid| <

A (27 )B(27) <

k—l

< GA@)_’”Z AN )}B(x‘),

!

N’

bl
Il
3

"see theorem 5.6 in [3]
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which becomes arbitrarily small for sufficiently high m,n. The limit n - oo of the
sequence of derivatives exists and it convergences uniformly for x € Z because

—a f dz.. f Az Pl d]| <
kn+1 : :r

{esupz—sz A@) _ Z SUp,-ez A*(27) } sup B(x’)‘

k=0 k! x~el

sup
xr~el

<

becomes arbitrarily small if n is sufficiently high.

. Together with the previous lemmas, we have all the necessary permissions to cal-
culate

o2tV —w-1/m —w-1/m I ~
d,-Pe Ja" Ja(em2Tydz" = 0,- lim Z— lim . d2’1..-f dzPLJ1... Ji] =

—w— l/m —w-1/m R R

‘JL%Z k'ax_ lim [ dzl...[+ Az Py J] = (4.64)
l—w—l/m Z—w—l/m R .

_ lim Z —' lim 8, f dzl...f+ Az P Ji].

Applying again the dominated convergence theorem to the sequence of functions
Op- frn (k) with

IN

1 —w-n/m —w-n/m A
o Fu) = |5 [ e [ 420 PLL

1 k-1(,.— =\ —.
< oA E)BE) =g )
allows to exchange the two limits in the last line of (4.64) and we get
+ +(z7,z ¥4 . o 1 _w_l/m _w_l/m ~ A
Oy Pl Dy B =0 f dzl...[ Aoy Pl ] (4.65)
M =0 IV 2 2

Similar to the calculations in the appendix D, (4.65) is

¥ Ji(z™,2)dz" _

0, Pelt (4.66)

—w-1/m 25 N+ —w- o
. Ji (7,27 )dz N _ w=-1/m N
- lim Pefg;: + 1 1afJ+(x 7Z+)77€fz+ J(@7,25)dzg g+

The integrand is evaluated on points off /* only, where the zero-curvature equation
(4.22) is valid and tells us that

Op-Jo(x™,2") = 0pe J_ (a7, 2*) + [Jo (27, 2%), J_ (27, 2*)].
Also, since the path ordered exponential solves the linear system (4.25) we have

+ A + .
% Ji(xm 27 det % Je(x7,2)de 2 _
B, pelet T AL _p oL ST Gy
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and y )
—w-1/m 7 -+ + A _ —w-1/m 7 -+ +
az+776fz+ Ji(x™,23)d=3 _ —J+([L’ ,Z+)P6fz+ Ji(a™,23 )dzz‘

Thus
x— K3 =
: —w-1/m fz: j+(m_,z1')dzi’ 7 -+ f_w_l/mj (x7,23)dz3 7+
= lim O+ Pevi J_(x7,2")Pels+ )Rt =
m—oo J+

[ g, (z7,23)dz3

pelst MEE G (m ) - J (o ar) el

Finally, since

2 Jo(zaf)de Jo(zmaf)dz 5

9, Pel: - P J(a xt

the z~-derivative of )A)gtu(x*), (4.60), is
Op-Vir (27) = Ve (27) J_ (27, ~w) (4.67)
and thus indeed it satisfies the limit of the z7-component of the linear system on

+
0. -
At this point we introduce the transport matrix

T(y, z;w) = Pelv I (w) (4.68)

for two points y and x inside of D;. It is the solution V of the linear system in Dy, which
equals 1 at the point y. By the zero curvature equation (4.22) the transport matrix is
independent of the path chosen. “Transport” because if we know V(y,w), then V(z, w)
is given by R X

V(x,w) =V(y,w)T (y,z;w).

Let w still be real and zj < —w < 7. The transport matrix may be extended to ¢*. Let
yeDyand x = (27, -w) € £}, and define

T(y, 7;w) = T(y, 5 w) P T~ D pJefl Iamani=t. (4.69)

where, as before, z; must be such that (z~,z]) lies inside of D;. Note that at this point,
we have defined that at least the last part of the transport of V to points on Zi must be
along a line of constant x~.

It is pretty clear, that the above procedure can be applied to extend a solution of
the linear system inside of D;; to ¢ and ¢, and a solution in Dj;; to ¢,,. The path
ordered exponential along lines with constant x* or = from a point in D; to one of the
line segments (% exists and on these lines satisfies the corresponding components of the
linear system (4.31). If y is in D;; and  on ¢}, we define

T(y,250) = Ty, s wyPelss o ki e

Y
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where now z; € Dy must be such that (z=,z]) lies inside of Dy;.
Analogously, for y,z; € D;; and x = (—w,x*) on £, we define

T(y, w;w) = T(y, x5 w)Pelss 7= ple HEe

For transport across ¢*, we set
T(y, z;w) =T(y, z;,w)T (2, 2;0),

where z € 0}, if ye Dy and x € Dy; and z € 0, if y € Dy; and x € Dyyy.

As mentioned above, inside of D;, the transport matrices between two points are path
independent and continuous, that is, for fixed y, T'(y,z;w) is a continuous function of
x. The continuous extension of the transport matrices to points on ¢* was defined along
paths, which near (% have constant x¥. We now show, that this extension is indeed not
only continuous along these paths, but along any path.

Proposition 4.4.3. For real w with x§ < —w < z7, let y be a point on (;, and D, be a
disk with radius v centred at y. Then for every e >0 there is a value r >0 such that

Ty zw) - 1] <€ (4.70)
for all points x in D,.
Proof. We distinguish two cases.

1. First, let = € D, lie in D; or Dy, not on £ . Introduce the point = (y~,2*). Then

we have . -
T(y7 x; w) = Pef_zw J+(y772’+)dz+7)efyz— J-(z7a")dz"
and . o
IT(y, z;w) -1 < el o 1 (2 d=" | L= 1= ) ld=7] _ (4.71)
Since J, is assumed to be non-singular throughout D, we define
= P = P,|.
Q pnax 1Qul, pmax | Pl

For the exponents we get

Ve P

Viw+at]
§|w+x+|Q+2|\/w+y‘|‘/o d(\/|w + z*|)
< \/F{Q+2|\/w+y—|P}, (4.72)

where we assumed r < 1 such that \/r > r. Furthermore

[l’ Vw + x*
v NVw+ 2T

<Vr{QraNVwr T (Vwra —\Jury )P} (473)

<y -a7|Q+ P

JRREACES T

dz‘|PS

Hence,

i Q+ Vi
IT(y, ;) — 1| < e/HQ2VTFTIP {er i) 1 (4.74)

which, by choosing r sufficiently small, will be smaller than e.
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2. Now let = € ¢}. By the construction of the extension of V to o, V at a point
x = (x7,—w) on {* is obtained by integrating the linear system to a point (z~, —w—¢)
and then taking the limit e — 0. We have proofed above that V defined in this way
satisfies the z=-component of the linear system. On the other hand, for two points
(z7,-w) and (y~,-w) on ¢*, consider

V(@ —w,w) = V(y~, —w, w)Pels T ez
This matrix also satisfies
(91—1:/(%, —w,w) = 1:/(56‘, —w,w)J(z~, —w,w)

and for y = x is equal to V. Hence the two are equal. For the transport matrices,
this means that for two points z and y on ¢}, we can transport V directly along

w?

¢}, using the path ordered exponential and get the same result as we get when
transporting as in (4.69). For z,y € £}, n D, we thus get

T(y,z;w) = Peli- T mwldz _pol Q-7 mw)d="
because J_(z~,-w) = Q_(z~, —w)dz~ and
IT(y, ;w) = 1] < elim @il g g @ 1, (4.75)

which will also be arbitrarily small for r sufficiently small and the proposition is
proofed.

O

An analogous proposition holds for ¢;. Thus, also for real w, we can construct a
solution V(z,w), continuous in x for x € D\({f n ), which satisfies the (components of
the) linear system everywhere, where it is valid. If we set

V(z,w) = T(y, z;w),

it satisfies the initial condition 1>(:13,w) = 1. A different initial condition would be for
example to set V(y,w) =V(y) by

V(z,w) = V(y)T(y,z;w).

In section 5 we will use such an initial condition to define Vy to be the solution, which
equals V on a point on the axis p = 0.

Our last task is an analysis of the behaviour of ¥ near the point y,, € (¢, 0 ¢;) on the
axis®. First, we note that at all other points on the axis, by the results of section 4.3.3,
we have v =0 or v = oo, depending on the sheet and thus

A

Ju(p=0,p,w)=Ju(p=0,5) or  Jup=0,pw)=-J (p=0,5) forj+-w. (4.76)

8if there is such a point
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Thus along the axis p = 0, the connection is not singular, but simply has a discontinuity
at y,.. For the transport matrices, this means that for points x on the axis approaching

Yaas
lim T'(y,z;w),

T=>Yax

certainly exists. Similar as before, we define the transport matrix to the point y,, to use
a path, which at least in its last part is along the axis p = 0. Then continuity can be
proofed as before. One can make the radius of a half-disc D, of radius r around y,, so
small, that for every point = in D, the norm |T(z,y,.;w)—1| < e. The upper bounds for
the integrals (4.73) and (4.72) are valid in all of D.

Thus finally, we have proofed that for every w, there exists a matrix 1>(x,w), which is
continuous on all of D and satisfies the linear system or one of its components everywhere,
where they can be defined.

4.4.2 Continuity with respect to the spectral parameter

Above we kept w fixed and investigated the properties of a solution V of the linear system
with respect to spacetime points z, in particular near the the points where the connection
J is singular. Now we keep x ﬁxed and study continuity and analyticity properties with
respect to w. V(z) is obtained from V(z,) by integration of the linear system along a
suitable path connecting the two points. It turns out that if V(ZL‘()) Y for all w on the
first sheet W, of the Riemann surface (i.e. |y] < 1), then for fixed z (and zo) V(z,w)
is analytic on that entire sheet of the Riemann surface excluding the branch cut, the
segment of the real axis corresponding to |y| = 1, where it is still has continuous limits.

The domain of analyticity

We have already mentioned in proposition 4.4.1 that, separately, in the upper and lower
half plane of any of the sheets of the Riemann surface without the real line the solution
V is analytic in w, if the constants of integration do not introduce singularities. This
follows from theorem (10.3) in chapter II of [27] because for such w the connection J is
analytic in w. For real w, the theorem has to be applied with more care.

Fix a point xo, where the initial condition for V is posed for all |y| < 1, and a point z,
and consider a smooth curve z(t) such that z(0) = zp and (1) = z. The curve defines a
pull-back of ju to the real interval [0, 1] by

J(t,w) = #"(t)J,(x(t), w).
A solution V(t,w) along this curve must satisfy

OV (t,w) =V(t,w)i*(t)J, (x(t),w) =

S0+ LD - 20D ).

The right hand side depends analytically on Vv, continuously on ¢ and analytically on w as
long as w does not lie on the branch points corresponding to t, i.e. as long as x*(t) # —w.
Denote by © the subset of the product of the real interval [0,1] with the sheet W,
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where J is regular, i.e. those pairs (¢,w),w € W, for which z*(¢) # —w. Theorem (10.3)
in chapter II of [27] now tell us that the solution V will depend analytically on w for
those points w, for which (0,w) € © and that this solution can be extended to the value
t=1if

{(t,w) | te[0,1]} cD.

In other words, for fixed z (and ), the solution V(z,w) is analytic in w for those points
w, for which a curve connecting x and xy and avoiding the singularities at the branch
points can be found.

Of course, for a fixed curve the possibilities for avoiding the singularities are very
limited. As t goes from 0 to 1, the movements of the branch points on the real axis of
W, cover at least the intervals [-z(,-z*] and [-z;,-2~]. The only thing one can do is
to avoid detours enlarging those intervals. A straight line segment is optimal.

Thus the solution )A/(a:,w) is analytic on W, without the segment of the real axis
corresponding to the intervals [-xf,-z*] and [-z5,—27].

The domain of continuity

Above we have seen that f/(:r:, w) is analytic for w € W, except at some parts of the real
axis. We now give a sketch of the proof that V can be extended continuously to these
segments from W,, and W,4. A more detailed proof can be found in various parts in [18].

First, to get a solution ))(a:, w) one can always choose a curve in D, which consists of
two null pieces, i.e. with z* = const. and x~ = const., respectively, on the curve. If we
use the initial condition V(xo,w) = V then V(z,w) can be written as the product

V(x,w) = V(x0)T (x0, 2;w)T (2, 2;w). (4.77)

Denote by T, (y, y;w) the transport matrix along that piece of the curve, for which ¥ =
const., that is y¥ = §¥. Then T,(y,7;w) satisfies the differential equation and initial
condition

0.T=TJ., T(yy;w)=1,

except, if w is real and —w € [y*, §*], at the point z* = —w, where it is continuous in ¢
(see section 4.4.1). This is equivalent to the integral equation

7 A
Ty gsw) =1+ [ d=Tu(y, 50) 0z, w). (4.78)
yi

We now give a useful lemma and the sketch of its proof.

Lemma 4.4.3. Let g(x,y,w) be a continuous complex valued function defined for arbi-
trary x and y, and for all w e W, 4. Define

flz,y,w) = /xy ! g(x,z,w)dz. (4.79)

w+z

Then f exists and is continuous in w for W e Wy q.
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Proof. First take w # oo.

From lemma 4.4.1 we know that the integral exists, even if —w € [z, y] and the integrand
is thus singular at z = —w. We now proof continuity with respect to w. By the multi-
variable Weierstrass approximation theorem [36], g being a continuous function can be
represented as the limit of a uniformly convergent sequence (g, ) of polynomials in z and
w for z € [x,y] and w in a compact rectangular subspace, R ¢ W, /4, of the Riemann
surface. Analogously, define the sequence of integrals

folz,y,w) = gn(z, 2, w)dz. (4.80)

L o

Then by the uniform convergence of the sequence of polynomials, for every € > 0 there is
an N (e€) such that for all n > N and points (z, z,w) € {z} x [z,y] x R we have

|g - gn| <€
Therefore, for all n > N and weR

a9 = ol )] ssian(e =) [ 20) o2
Sesign(:c—y)/ ﬁdzéeD,
x w+z

with D some positive constant, which is finite due to the integrability of the inverse power
of the square root. Thus, on R f, converges uniformly to f. Now, f, can be written as

fulz,y,w) = /:;y \/%[gn(x,z,w)—gn(x,w,w)]dz+2[\/w+y—\/w—x]gn(x,w,w) =
:—/my\/erzg"(x’z’w)_gn(x’w’w)dz+2[\/w—+y—\/w—x]gn(x,w,w).

w+z

The quotient in the second line is a polynomial because the division can be carried out
without remainder:

2w = (2" w4+ (D) w2 - w ) (2 +w).

Thus, the singularity can been removed, f, is a sum of terms continuous in w for w e R
and since a uniformly convergent sequence of continuous functions is continuous, f is
continuous.

Now, for continuity at w = oo, introduce w = w=t. Then

fn(w,y,@)=fxy%

Clearly, the integrand is continuous at w = 0. Therefore also f,(z,y,w) is continuous at
w =0 and f,(z,y,w) is continuous at w = oo. O

gn(z,2,0)dz.

We are now in a position to proof

Proposition 4.4.4. The solution of the integral equation (4.78) is continuous in w for
w € W+u/d-
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Proof. One tries to iterate the solution by a sequence defined recursively
7t N
IO gw) =1, TV gw) =1+ [ d TO@ z0)d(zw). (481)
yi

If the integrand is regular, that is if —w ¢ [y*,¢*] the limit of the sequence is just the
path ordered exponential, see appendix D. If —w € [y*,¢*] the integration domain can
be split into two intervals [y*,-w] and [-w,5*]. T is then just the product of two
factors, where each factor is of the form of the n-th partial sum in (4.61). In proposition
4.4.2 we showed that the sequence of partial sums converges uniformly. Therefore also
the sequence of products of two partial sums of that kind converges uniformly and thus
the sequence (4.81) converges uniformly.

Furthermore, since T(®) = 1 is continuous, repeated application of the above lemma
4.4.3 yields that every element T(™ is continuous in w. And since T converges uni-
formly, also the limit lim,,_., 7'(™ is continuous.

Clearly, lim,,_,, T satisfies the integral equation (4.78). O

Therefore, all the factors in (4.77) are continuous in w for w € W.,/q. Together with
the analyticity properties we have showed: V(z,w) is analytic on W, without the real
line segments corresponding to the intervals [-z(,-z*] and [-zy,—2~] where it is has
continuous limits. Now consider any point p on these line segments, which does not lie
on the branch cut, and an open disc D, centred at p with radius r so small that the
branch points do not lie in D,. Denote by s the intersection of the real line with D,.
Now take an arbitrary triangle A c D, and consider the contour integral

[M V(z, w)dw. (4.82)

If A is such that s does not split A into two halves, then V is holomorphic in A and the
integral vanishes. If s splits A into two triangles A; and As, the integral can be written

as
% ,w)d [ Y ,w)dw,
AAI (z,w)dw + oA, (z,w)dw

because in this expression the integrals over s contained in dA; and A, cancel. But
these two integrals also vanish because Vis holomorphic inside of A; and A,. Hence,
(4.82) vanishes for all triangles A € D, and by Morera’s theorem [16], V is analytic in D,.
Since there is such a D, for any point not on the branch cut, Vs analytic on the entire
real line except on the branch cut, and thus it is analytic on W, except on the branch
cut corresponding to |y| = 1.

4.4.3 A Holder condition for V

We state without proof that for real w the transport matrices T'(z,y(w);w) with y(w) =
(~w,y*), x = (z7,y*) or y(w) = (y~,-w), x = (y~,x*) satisfy a Holder condition of index
1/2 in w on any closed subinterval of the segments of the real axis corresponding to
[-zg,—x7] or [-x},—x]], that is

|7 (2, y(w)iw) = T(z,y(v);v)] < Clo -], (4.83)

C being a constant.
This it theorem 4F.5 in [18], which is also where the proof can be found.
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4.5 The extended Kramer-Neugebauer transforma-
tion

We now proceed with the revelation of the Geroch group. In section 2.3 we introduced the
Kramer-Neugebauer transformation (2.34), which enabled us to transform V to V and vice
versa. Following [9] we will now look for an extended version K> of this transformation

that transforms V to V and vice versa. R
We shall work in triangular gauge. Recall that V is said to be in triangular gauge iff it
is regular in v at v =0, i.e. at W, 3w = oo, and V = V|, is upper triangular. The form

a+0O(v) b+0(y)
(cwow) d+0('y)) (4.84)

for V assures that in the limit W, 5 w — oo (v = 0), Vis upper triangular. We will now

compute the components of V(x,v) and V(z,7) to the order indicated in (4.84) to get
an idea what K*° might look like.
The coefficient of P, on the right hand side of the linear system in null coordinates, (4.31),

1S
1¥7y
=1F2v+0O(~?
Ty v+ O0(7?),

so the right hand side is )
Jo = J. F29P. + O(v%).

The left hand side may be obtained to the desired order by expanding Vin v:
V=V+ W +0(*) = V'=vT1-av )V lionH?).
The linear system (4.31) to the order 42 thus becomes
V3OV =(V =V VYN0,V + 0.9V + 70V + O(72) =
=Je + 7 0pV VL + VOV = VTV, + O(7),

where we have used ]
FY o
0.p, 4.85
T O (4.85)

which is a consequence of (4.27). This implies that

Y10y =

0wy =7p " Dep+ O(7%).
Hence, the first order term of (4.31) is
F2P, = p 0 pV WV + VIOV - VIV L,

or equivalently A

F2oVPYV =0, (pV V7). (4.86)
If we want to compute 1:2 to the order given in (4.84), then we are only interested in
the 21-component, ¢, of V;. By the triangularity of V= the 21-component of (4.86) only
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contains ¢ and no other components of V1. Using the definition of V and the explicit
expression for P given in section 2.3, we get

-1 _ * *
2VP,V _(A—Qé)iB *).

The 21-component of (4.86) becomes
FpA20,.B = 0, (pA~?¢)
or, using (2.30) and (B.4),
~0,B=0.(pA™?c) = c=-AV?p'B,

where we absorbed the integration constant into B. Remember, B is determined by
(2.29) only up to constant shifts. Therefore,

. ( A24+O(y)  AV2B+ 0(7))

_ _p_lAl/QB’Y +0(+2) A-1/2 4 C) (4.87)

The expression for V can be obtained using the Kramer-Neugebauer transformation (2.34)

SOl A2+ O(y) A-12B 1+ O(~)
—pIAPBy+O(1%) A2+ 0(y) )

Now we introduce the matrix

0 —gx 12
K(z):= (Z-xl/2 0 )

and compute

K (3) VK () -
(0 g\ ARLO() AEBOM)) (0 i)
iy 2112 0 —p IAI2By+ O(12) A2+ 0(y) | \igt? 0 =
[ VErOoM)  \BBrOM) ( NPro(y) AR+ 0(7)) 5
_-TA1/2 2 -1/2 :
- B+0(7?) \/§+0(~y) ptAV2 By + O(12)  ATV2+0(y)
(4.88)
To the order given in (4.84) 1% gets mapped to 12)
From (4.29) we see that
1 g v 2
§i=— = - =—+0(v7). 4.89
2w p(PH1) =290 p R (459
We may thus suspect that the transformation
K®: Ve K(s)VK(7) (4.90)
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maps 1% corresponding to a solution V to % corresponding to the solution V to all orders
of v. We verify this:

[K(s)VK(7)] 0.[K(s)VK(7)] =K (7)V 0. [VK (7)] =

A (4.91)
=K(7)J.K(7) + K(7)0.K (7).

We wish to show that this is equal to ji. From (2.38) we see that

G _L( wmATA ATOB(w +1)
= 2\A1o. B(urt -1) —wtATTO.A )T
Thus
K(y)J.K(y) =
0 —iy Y2 1 ut A0, A A0, B(u*! +1) 0 -y 1?2\
iy1/2 0 2\ A9, B(u*! - 1) A9 A iy1/2 0 B
1 —ut AL A -y A1, B(u*t - 1)
"2 \—vAT10, B(urt +1) utt A0 A '
Furthermore Lo iplTy
~ 0 iy 0p
&K(V) - (%i71/2%plaip 0 )

so the second term is

1 (uxlp~l0, 0
K(’Y)ﬁiK(’Y):§( %0 _uﬂp_laip)

and (4.91) becomes

[K(s)VK ()] 0. [K(s)VE (7)] =
3 (Uil(pla*p SAT0A) —ATDB(uE - 1)y ) .

2\ CATO.B(utt +1)y  wr(ATTOLA - ptd.p)

Using A = p/A and A-19,B = +A-19,B to write this in terms of A and B, and the
identities

(u*! = 1)y7! =—112 =F(u*t +1)
+1 _ 27 _ S
(u*"+ 1)y ——1i7 =F(u 1),
we see that indeed R . ) .
[K(s)VK(v)] 0.[K(s)VK(7)] = J.. (4.92)

By (4.88), if V is in triangular gauge, then K (s)VK () will also be in triangular gauge.
K maps a triangular V to a triangular V and thereby a solution V of the equations of
motions to the corresponding solution V. As will be made clear in the next section, the
big advantage over the original Kramer-Neugebauer transform is that K is linear. The

~

price we had to pay was that we had to introduce the w-dependent quantities V.
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4.6 Using K> to generate the symmetry algebra

In section 4.1 we encountered the g symmetry (4.4)
OV =V+0gV+Voh(V,0g) odgeg, Shebh.

The action of g on the left is combined with an h-action on the right, which maintains the
7 triangular form. If V is in v triangular form, with V = V|, then this transformation
of V implies a transformation of V of exactly the same form:

8V =89V + Voh(V,dg) (4.93)

The w-independence of 6g and 6/ assure regularity of V' at v =0.
Another type of g symmetry transformation, 4, acts according to an expression of the

form (4.93) on V and V.

We can use K to obtain the action of § on V:
BV = S(K (s)VE (7)) = K(s)AVE (7) =
= K(8)(6V + VR K (7) = K ()5 ()Y + VE (7)0h K (7) =
=dg(s)V +Voh(7),
with
0g(s) = K(s)6gK (s)
Sh(7y) = K(7)0hK (7).

The action of 4 on V is similar in form to (4.93). It is the sum of a left and a right
action, and the generator of the left action, dg(s), is an element of g = s[(2,C) since
Tr(5g(s)) = Tr(K2(s)dg) = Tr(dg) = 0. There are however differences. dg(s) is not
constant, it depends on s = (2w)~!, and the generator of the right action, 6h(7y), need

(4.94)

not even lie in f. 0 does preserve the v triangularity of V, because it preserves that of V,

and K= : V-V also preserves v triangular form.
Let us work out dg(s) and dh(y) explicitly. First let’s consider the transformation

Sg:(é_ﬂ), - 0

The V transformation differs only by a sign: d¢(s) = —6¢, 6h(v) = 0. We combine the
action of the other two generators. Thus

<. 0 a < 0 ¢
iy ) =5 0)

with ¢ = % = b‘]’}% so that triangularity is maintained.? We get
< 0 -bs! < 0 oyt
0g(s) = (—as 0 ) , Oh(vy) = (—07 0 ) . (4.95)

9Note that since V is triangular and det()) = V11 Va2 = 1, so both Vi1 and Vss are non-zero. The same
can be said of V.
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Note that dh(vy) does not lie in h, because it is not antisymmetric (unless v = £1). It
does, however, lie in g = sl(2,C), since it is trace free, and it has a generalized antisym-
metry n°(0h(v)) = dh(y), where

n*(a(v)=n(a) (1) =-a" (L) Vaeg=sl(2,C). (4.96)

The v independent b elements d0h acting from the right in (4.93) of course also have these
properties, since b is the subalgebra of g characterized by n(a) := —a” = a. The map n*
is called the extended involution, being an extension to g valued functions of v of the
involution 7 on g. The analogous extension to G valued functions of v is

n=(9(1) =n(9) (1) = (47" (2)

It will be important in the following.

Just as in section 4.1 we can take commutators of the transferred symmetries (4.94)
and the original ones (4.93). Let us examine these. The action on V of the commutator
of two symmetries, d; and ds, is

[51, 52]{2 :51g(52g]> + (Slgf)ézh + 52g]>(51h + ]}(Sghdlh + ﬁdl(dzh) - (1 <~ 2)
=[619, 0291V + V {[02h, 6:1] + 61(02R) — 62(6:11) Y, (4.97)

where §1(doh) = %2;;51]/@ is the variation of doh under 9; due to V dependence of dsh.
Thus the action of a commutator takes the same basic form as (4.93), consisting of a
(possibly w dependent) left g action which is simply the commutator of the g actions of
01 and do, and a right action generated by the matrix

Or1,01h = [02h, 81 1] + 01(62h) — 62(01R). (4.98)

It is easy to see from this last formula that commutators preserve certain properties: If
both dh; and dhy take values in g, then so does d; 2jh. If both are Laurent polynomials
in y, (and of course also functions of V) then so is df; 2)h. If both are invariant under 7,
then dpy 27k is also.

For now we concentrate only on the left g action. Later we will analyse the right action
and its task to maintain the « triangular form. We have at our disposal the following five

generators
©._(1 0 ©._ (0 1 ©._(0 0
b7 = (0 —1)’ b= (O 0}’ 7= 1 0)’

1 = t(,o), tg_l) =571 tgo).

Using the commutation relations

[t 49] = 2240, (19,497 =,
we can construct
t8) = [, ¢] = st D = D40 = 51,
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Taking further commutators one obtains the infinite collection of symmetry generators

n " 0 -n " 0
ofagle g
t:(fn) = [tff”),tgo)], n any positive integer.

In all cases
1M = e O e (4 3),

(The generators M and tEr_l) have of course been defined twice, but clearly the definitions
are consistent). The commutation relations between these generators are

[t 1] = £ mn e Z,

f;; ¥ being the structure constants of g.

The tgi") generate the algebra of g valued Laurent polynomials in s, that is, the loop
algebra of g [9],[21], which we shall denote g (or g if we refer to a realization by
Laurent polynomials in the variable x).

We admit as symmetries only transformations that preserve the v triangularity of V.
In the transformations (4.93) this was ensured by a suitable right b action. Also the
transformations (4.95) contain a suitable right (not necessarily h) action so that they
too preserve vy triangularity. Since the symmetries associated with the generators tgin)
are commutators of the symmetries (4.93) and (4.95) they also preserve « triangularity.
The matrices 0h(V,~) acting from the right in each transformation can be calculated
from (4.98). Thus there certainly is a whole loop algebra worth of symmetries. However
calculating the right actions this way is quite tedious. Moreover, there are several ways to
obtain the same g* elements as commutators, but it is not immediately obvious that all
lead, via (4.98), to the same right action. In other words, it is a priori conceivable that
several different symmetry transformations correspond to the same left g action. This
is in fact not the case. The left action defines a unique right action, and the symmetry
group generated by the commutators is precisely g=. In the following a more direct
way of constructing ~ triangularity restoring right actions will be presented, and their
uniqueness demonstrated.

Recall that v triangularity requires that 8V be regular at v, and that V = 1>|7:0 is upper
triangular. We already have right actions that restore v triangularity for each of the five
left action generators tgo), 1 and tfl). Let us examine the cases ) and tgfl) explicitly.
For )

59(s) = (_0 o ) (4.99)

as

the generator of the right action is

Sh(V,7) = (_27 C%_l) , (4.100)

with .
o= W_11 bpVay

)}22 Vll .

85



This dh(7y) was obtained in section 4.1 from the requirement that the transformation
preserve the triangularity of V. Let us see how in the present context of a transformation
of V the right action by dh(7y) assures the v triangularity of V.

First, ¢ does not depend on a, which means that for dg(s) =t h(v) = 0. v Trian-
gularity is preserved because by (4.89) no poles at v = 0 are introduced and )A/|7=0 is left
unchanged. (In fact this makes tM 3 trivial symmetry generator in the sense that it does
not affect the physical field V = V|,-o.)

In the case dg(s) =t we have 6h(7y) = %(72&&0) — 1), Since

1
=2w=p(7+—)—2,5, (4.101)
g

dg(s) introduces a pole at 7 = 0. But this pole is cancelled by the §h(7) term: Using the
Taylor expansion V =V + V) + O(~2) we find that

sV =ty 4 f}%(fﬂg@ — 10y 2 (B _ Qﬁ) (0 sz) N p((fjl)Ql (1)1)22) .
11 g

0 0 0 0
pVa2 (0 —V117_1) pVa2 ( (1}1)11)
+ + —= +0(v) =
Vi ( 0 Vi 0 —(0)a) T
P(V1)21 —2pVos + P(V1)22 - v (V1)11
1 O(v).
(" 420y o0

The right action by dh() indeed cancels the y~!-term introduced by dg(s).

The example of +1 makes it clear that more generally for the generators tg") with
n >0 no compensating 0h(7) is needed and the physical fields are not transformed at all
(s =0O(7)). On the other hand, the tg_n) with n > 0 introduce poles at v = 0, which have
to be cancelled by suitable dh() s. Suppose

5g(s) =s7%dg, k>0, dg(s) eg.

s7% may be written as a Laurent polynomial in v with coefficients s, (see (4.101))
L 1 k k
s :(p(7+—)—2p) = Z Y Sy
Y n=-k
We also write dh(7y) in the form of a Laurent polynomial

l
Sh(y) = > 7" 0hn, (4.102)
n=—k

where the lowest order —k is so that the poles of order k£ coming from d¢g(s) may be
cancelled, but no higher order poles are introduced. The highest order [ is not specified
yet. Finally, we write the Taylor expansion of V as before:

V=39V, V=V

n=0
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With this notation
8V =6g(s)V + Voh(7) =
k 0o R oo R !
= Z Y"'s,09 Z YV, + Z YV, Z Yo h,,.
n=-k m=0 m=0 n=-k

Requiring that the coefficients of negative powers of + vanish determines the dh, for
negative n:

*‘y_k : 0 =$_k(59V + V&h_k
= 6h_p=—-s5 .V gV
’y_k+1 : 0 :s_k+1égV + s_kégf/l + ]}1(5h_k + Véh_]ﬁ.l

= (Sh,lﬁl =- V‘l(s,kHégV + S,kégfjl + f/l(Sh,k)

,y—k"'i . 0= Z s_k+i_m5g]>m + Z )}m5h—k+i—m (4103)

m=0 m=0

= 5h—k+i == V_l( Z S—k+i—magf}m + Z l>777,5h—k+i—m)
m=0 m=1

k-1 kel
")71 : 0= Z 3_1_m5ng + Z Vm(Sh_l_m
m=0 m=0
k-1 kel
= 5h_1 =—- V_l( Z s_l_mdng + Z Vméh—l—m)-
m=0 m=1

In this way the 0h,, —k < n < -1 can be used to cancel the singularities. The next
coefficient, dhy, may be used to preserve the triangularity of V.

k R ko
5]}21 = (Z s,m(sng + z Vm5hm)
m=0 m=0

21

This determines the 21-component of dhy.

k . ko
V22(6h0)21 = (V5h0)21 = ( Z Sfm(sgvm + Z Vméhm)
m=0 m=1

21

1 (& R ko
(0ho)a1 =y ( > SmOgVm + Y. Vméhm)
m=1

22 \m=0 21

Now let us demonstrate the uniqueness of the right actions: We have noted earlier that
the matrices 0h(V,7) corresponding to the five fundamental left action generators tgo),

t® and tg_l) are g valued Laurent polynomials in v and are invariant under the extended
involution 7>, they satisfy n°(dh) = dh. We have also noted that these properties are
preserved by commutators: if the right action generators of two transformations have
these properties then so does the generator of the right action of the commutator. Since
our algebra of symmetries is the span of the symmetries generated by the five fundamental
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generators and their commutators, it follows that all right actions are generated by n>
invariant g valued Laurent polynomials in ~.

This implies the uniqueness of the right action, for as we have seen, the preservation
of « triangularity determines all the coefficients of negative powers of v in dh and also
the component (dhg)2; of the v independent term. The invariance dh(y) = n*(5h)(v) =
77(5h(%)) determines all the remaining coefficients in (4.102):

Ohn, =n(dh_,) for n>0,
5h0 = n((;ho) = 5h0 € 50(2) =4 (5h0)12 = —(5h0)21, (5h0)11 =0= (5h0)22.

Let us summarize what we have found: The algebra of (infinitesimal) symmetries we
have found is isomorphic to the infinite dimensional loop group g*. The symmetries act
in a relatively simple way on the field V, related to the physical field V by

1

V9V = Q. + fJPi, Q.= (V1a,V)
+y

. Pe=(Vow),

The variations of V under the symmetry transformations take the form
VoV =V, (4.104)
8V = 8g(s)V + Vh(y, ), 89 € g%, Sh(x)eh. (4.105)
Here
b ={heg? | n=(h(7)) = h(7)}-

is the subalgebra of g2 which is invariant under n=. Note that dh depends on z not

only via -y, but also via its dependence on V (see (4.103)). 6k maintains the - triangular
gauge. Therefore we may extract the variation of the physical field V

5V =6V(y = 0). (4.106)
The physical field V does not determine Y uniquely, but only up to a transformation
V- S(w)V, (4.107)

with S(w) being an SL(2) valued function such that S(w = o00) = 1. This freedom intro-
duces no ambiguity in the definition of the symmetry algebra, since the transformations
(4.107) are generated by a subalgebra of the symmetry algebra.

4.7 Example: 0¢g(s) = s 1dg
In this section we explicitly calculate h(7) and 6.J for the case dg(s) = s~1dg. We con-
centrate on the vy-dependent terms of Jh(7y) — the way how dhy maintains triangularity

is obvious and so we set it to zero for now. This computation gives an impression of how
the form (4.31) is maintained.

1
s‘lzp(7+_)+25 = S1=p=5-1, S0=2p
v
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Sh_i = —pV1ogV = —pdg’
6hy =n(dh_1) = —pn(dg")

8.J, =[Je,—pdg' vt = (59" )7] = Dup(6g'y ™ +1(8g") )+
+ [ e, p0g' v + [n(J), (89" )v] + u*'0.p(6g'y ™ = n(dg")7)

A 2
—y vy =y (L - uF) Py = * P,
1+

. -2
v +yn(Je) =y(-1-u*'P,) = 1—711
£

5 20 o, 29 o, ] (3F25g’ 2777(59’))
= P — — =
6, [ i,lﬂdq 1ﬂ77(59) +0.p T2 T2,
= +4p[P,,09'|e] = 4pu*' [Py, 09'|y] F 40.p(u*'6g'|e + 6g'ly) =
= +4p[ P, 59’]‘h + dpu*' [Py, cig’]‘E F40,p(u*g'le + 6g'ly) =

= +4p[P,, 09" F 48ipég’]‘h +u*! (£4p[P.,6g'] ¥ 40.p5g") |e

Including a v-independent dhy would simply add a term

[Q. +u*' Py, 5ho] + 8.6ho = ([Qu, 6ho] + Du6ho) + u*' [ Py, Sho]

4.8 M(w) and its symmetry transformation behaviour
We conclude this chapter by introducing the function
M(z,w) =Vn= (V71), (4.108)

which in the literature is often called the monodromy matrix associated with V [30],[9]
(see [2] for a more general treatment of the role of M(w) in integrable systems). By
continuity of V on the closed y-unit disc, M(w) is well defined at least for pairs (z,w),
such that w lies on the branch cut dependent on x.

Because of the invariance of J under n*, we have

OM(z,w) = V(x,w)J(z,w)n* (V" (z,w)) - V(z,w)J (z,w)n> (V" (z,w)) =0, (4.109)

so M(z,w) = M(w) is constant w.r.t. . Under a transformation (4.105) M(w) trans-
forms as

IM(w) =0g(s)M(w) — M(w)dg(s). (4.110)

This action is quite simple. It involves only the algebra g2°. This fact is quite valuable
because we saw earlier that the computation of dh(y) can be very tedious if dg(s) contains
high negative powers s7*.
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4.9 Finite transformations

Since the infinitesimal action (4.105) of the Geroch group is quite intricate due to its
nonlinearity, exponentiation of this action seems to be out of reach. In contrast, the
transformation (4.110) of M(w) is linear. It can be exponentiated to

My(w) = g(s)M(w)g™'(s), (4.111)

with ¢g(s) being members of the Geroch group. Viewing elements of g° as functions from
the complex plane into the algebra g, pointwise exponentiation will lead to maps from
the complex plane into the complexified group G.

From an solution V one can use (4.108) to get M(w) and then use the simple trans-
formation behaviour (4.111) to get the finitely transformed M, (w). In order to get back
to ]>g one has to factorise M, (w) into two functions, one analytic around 7 = 0, the other
one analytic around 7 = co. This factorisation is called Birkhoff [14] or (Riemann-)Hilbert
factorization [28]. It is discussed in section 5.5.
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Chapter 5

Null initial data for EG2CHSKF
versus null canonical gravity

In this chapter we investigate the possibility of profiting from the machinery and ideas
developed for EG2CHSKF, an integrable system, even for the far more general theory,
canonical gravity with no Killing fields using a null initial data surface. In section 5.1 we
review the relevant results of [32] and explain how an aspect of the full theory of gravity
formulated with null initial data resembles the situation where two Killing fields are
present. We show how the role of the complex fields p and i used in [32] to parametrise
the degenerate 3-metric on a null initial data surface is quite similar to the role of the
field V of EG2CHSKF in view of the Poisson structure of p and . In section 5.2 we
compute the symplectic 2-form for the V-sector of EG2CHSKF, in 5.3 we derive a Poisson
bracket of the field V on a null initial data surface and in section 5.4 we fix the gauge of
V by parametrising it by complex fields u, . This allows to derive a bracket of p and
@ from the bracket of ¥V and compare it with the bracket obtained in [32]. It turns out
that the expression is completely analogous. In a next step, in section 5.5, we investigate
in detail how the monodromy matrix M(w) can be used as initial data instead of V.
In [24] it is shown, using an infinitely extended spacelike initial data surface, that the
monodromy matrix forms a quite simple Poisson algebra and even a quantization of this
algebra is proposed. In section 5.7 we derive this Poisson algebra and in section 5.8 also
the Yangian algebra of conserved charges found in [24] using our Poisson structure on
a null initial data surface. This provides a check that our bracket of null initial data is
correct.

5.1 Motivation

The initial data hypersurface N defined in [32] consists of two null hypersurface branches
Ny, and Ng, which are joined on a spacelike 2-surface Sy. Each branch is swept out by a
congruence of null geodesics emerging normally from Sy. The geodesic congruences and
thus N, and Ny generically have to be truncated at spacelike discs S, and Sg before
caustics form. As a consequence, N in general supports initial data only for a bounded
region of spacetime.

Denote by N4 one of the branches N7, and M. The tangent vectors n4 to the geodesic
congruences sweeping out Ay are null by definition and thus not only tangent, but also
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orthogonal to N 4. Hence the 3-metric on N 4 must be degenerate. In a basis, where ny4
forms the first basis vector, the 3-metric is thus of the form

0 0 0
0 h11 hlg . (51)
0 h21 h22

The 2-metric h;; measures the distance between points on neighbouring generators and by
the degeneracy with respect to ny, this distance does not depend on the separation of the
points along the generators, but only on the separation of the corresponding generators
themselves. By the Raychaudhuri focussing equation [39], if the expansion rate of the
geodesic congruence is negative (positive) in one direction of the generators at one point,
then it must remain negative (positive). Thus, the cross sectional area may be used as a
coordinate r along the generators. To be precise, the definition of  introduced in [32] is

r(p) =\ p(p)/p(7),

where

and p(7) is the value p has at the point on S where the generator, on which p lies,
meets S4. The requirement that A4 be truncated before neighbouring generators form
caustics may now be satisfied by demanding that p be greater or equal to zero. To label
the different generators two more coordinates, ' and 32, are used. Since the information
about the determinant of the 2-metric h;; is now contained entirely in the coordinate r,
the remaining freedom of h;; is the unimodular metric

eij = hij/p. (5.3)

It may be conveniently parametrised by the complex field u as

1 |1 +M|2 M;ﬂ
€ij = ( M 11— p2) (5.4)

e

For points = and y lying on the same generator of the same branch Ay of N the bracket
of the field p and its complex conjugate p is then calculated to be

ralisn

where sign(x,y) is 1 (-1) if y is further (closer) from S, along the generator than z.
If  and y lie on different generators the bracket vanishes. Also {u(z),u(y)} =0 =
(), ). ~

We complete this review by noting that the three coordinates r, ! and §? on N4 may
be supplemented by a fourth one. At every point on N4, there exists a transverse normal
null geodesic. The above three coordinates may be convected along these geodesics and
the parameter u of these geodesics, normalized such that 0, -0, = -1 and u =0 on N A,

/y adu—pdi
e xT

-l (5.5)

[, i(y)} = 27C sign(a,y) [

)
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may be used as a fourth coordinate for a neighbourhood of Ny4. In these coordinates the
full 4-metric g,, on Ny has the form

0 -1 0 0 0O -1 0 0

- -1 0 0 0 -1 0 0 0

I = 0 0 hu hio 10 0 PE11  pPE€i12 ' (5'6)
0 0 hor he L 0 0 pea pea v

We compare this expression with (2.26),

Afl)\Q (2)900 AflAZ (2)go1 O O
AN Qg ATINZ (g 0 0 (5.7)
I = 0 0 p2AL+ A(Bs)2 ABs| '
0 0 AB, A

1%

the 4-metric of EG2CHSKF in coordinates x°, 2!, y!', 4%, where 0,1 and 0,2 are the two
Killing fields: Both expressions are block-diagonal. In both cases the determinant of the
lower right 2x2-block is p?. In the former case, the unimodular part of this block is e;;,
in the latter, in view of the definition (2.35) of V, it is VVT. The upper left 2x2-block of
(5.6) seems simpler than the corresponding block in (5.7). But this is only a matter of
choice of coordinates. The 2-metric (g can be brought to conformally flat form

@ g = 2\ dx*dx~ (5.8)

at least locally in null coordinates z*. The 4-metric g, is of the form (5.6) only on N,
i.e. on the surface where v = 0. For EG2CHSKF analogous hypersurfaces N4, would be
the surfaces of constant z* (Np) or = (Ng). Consider the surface z* = z}. We may
rescale

Axg)
N(xg) A (x5)

Then, using Z* instead of z*, the 4-metric on the surface 2% = z{ is of the form

+

zr=z"

0 -1 0 0
10 0 0

Gw=0 0 pPAT+AB)? AB| (5.9)
0 0 AB; A

1%

just like ¢’. The last difference of the two expressions, which at the same time is the most
important difference, is that all the quantities in g,, depend on ¢! and g2, while in g,
they are all independent of y' and y2. But, as far as the Poisson structure of the lower
right 2x2-block is concerned, i.e. the bracket of u and i on the one side and the bracket
of the components of the matrix V on the other side, the special form of (5.5) suggests
that this difference not influence the Poisson structure. Whether the bracket vanishes
for points on different generators of the hypersurface M4 and is nonzero only for points
on the same generator or whether the bracket is the same for all pairs of points, which
have the same x* (z7) coordinate, but possibly different y! and y? coordinates, might not
matter.
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In the next sections, this question is answered. We derive a Poisson bracket for V, the
Kramer-Neugebauer transform of V, parametrise V by a complex field j, similar to (5.4),
and deduce a bracket of this field pu with its complex conjugate fi, which is completely
analogous to (5.5). Since V has a completely analogous Lagrangian density, all the results
on the Poisson structure are equally valid for V. The advantage of V over V is, that it is
regular at the axis.

5.2 The symplectic potential © and symplectic 2-
form w

As mentioned in section 2.3.3 the dynamics of the G = SL(2,R)-valued field V is the most
difficult part of the equations of motion. A solution for p is any function of the form

1 1
p=gp (a7)+5p7(27)

and A can be obtained by integration once a solution for V is known. We therefore
concentrate on the part

K
Iy = —5/1;5ng7’(132) (5.10)

of the action (2.40). It is the only one containing V. The factor § is a normalization,

which doesn’t affect the e.o.m.. We keep this factor to allow easy comparison of our
results with those of [32] and [24]. Proceeding as explained in section 3.3.3 we compute
01y on the space of solutions S for a vector 6 with dp =0 =dg. (This restriction on ¢ will
be assumed throughout this chapter.)

ol ==r [ epTr{PH(-V V], 4 VIV,00)} -
Dy
. f e Tr {(V,(pP") + [Qu, pP DV 16V) - i f (2)pTr { PPV 15V}
Dsysyr dDgsy
The dot in (g4),. refers to the uncontracted index. Therefore

51Oy = —/{fz(eg)u.pTT{P“V_15V} - —/i/z(eg)u.pTT {7 1av)|, ). (5.11)
For two vectors 97, d9 the symplectic 2-form w = —dO is then
w(01,09) == 01(0 1O) +09(07 2O) +[01,02] 2O =
-k fz (2)pTr {52 PPV15,V = PRV 15,0015,V - (1 2)
-k /E (2)pTr {5, PHV16,V + PAV16,V, V7 16,V] - 6, PAV-16,0)
But
Tr{P'V'6V,V16:V]} =
=Tr { PV V)], (VI8 ] + POV IOV (VI0V)| ) =
=rr{ (VI [V 16V, P} - (1 2)
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and so
W(81,65) = — K fz ()i pTr { 2P + [(V6V)], PPV 5V} - (1 2).

We are now in the position to examine the degeneracy of w. When formulated in terms
of the SL(2) group elements V the theory possesses a local H = SO(2) symmetry (2.49).
This is a gauge symmetry: The corresponding infinitesimal transformations are degen-
eracy vectors of the symplectic 2-form. If § is an infinitesimal H transformation, i.e.
6V = Voh with 6h € b = s0(2), then V16V € b, (v—l(sV)\h = V716V and (V-16V)], = 0.
Recall that € = g\h = s[(2,R)\so(2) is identified with the orthogonal complement of b in
g. We introduce the two distributions in the tangent bundle of the space of solutions &

H={5|VIVeh}cTS,
R={6|V'Vet}cTS.

An arbitrary 6 can be decomposed according to
VoY = (V)| + (VoY)

into an s0(2) transformation and an orthogonal remainder. We denote the orthogonal
remainder of § by A:

VAV = (VTOV)| = VeV - (VTV)|,. (5.12)
Obviously

A=5 if §e8h,
A=0 if §e9.

How does this decomposition translate to variations of P,?
AP, =A(J],) = (AL)|, = (-V'AVI, +V'V,AY)|, =
= (<VIVI+ (V)] S+ VLY - V(v V)] ) |, =
= (0, + [(V*15V)|h, Jﬂ] =V, VW) )|, = 9P+ [(V*HSV)\,], Pu] ct.
With this definition we get
W(81,85) = K [E (e)upTr {Da PPV LAV} — (1 2), (5.13)

If 6; € $, then V-16;V e h, A; =0 and w(d,d2) vanishes for all d;. The same is of course
true for d,. Thus vectors in §) are indeed degeneracy vectors.

As mentioned in 2.3.3 the 2-dimensional metric locally can be brought to conformally
flat form in coordinates (x°,z') and by absorbing the conformal factor in A we can
actually make it flat. In these coordinates (5.13) takes the form

W(81,85) = —k / d1” e, pTr[ A PPYIAY] - (1 2). (5.14)
>

96



5.3 Poisson bracket on a truncated light cone

For the null initial data surface N/ we choose the set
N =NruNp ={(ag,2§ +5) | se[0,a]} u{(zg+t,28) | te[0,b]}, (5.15)

with a,b> 0. In [32] it is explained that this is a Cauchy surface for a diamond shaped
region in the future of NV, such as D considered section 4.4. As initial data the V on
N suffice. No derivative is needed to coordinatize S up to gauge equivalence. We have
to orient N coherently and choose to orient it positively with respect to the future,
as explained in appendix E. On the reduced spacetime we define the chart (z° z!)
to be positively oriented. Then also (z7,z") is positively oriented (see appendix B for
definitions). So ¢, = %dm‘/\dmﬂ On N7, 0.+ is future directed, 0,+ 2(dax~ Adz*) = —dz~. So
-z~ is a future oriented chart on N. On N, 0,- is future directed, 9,- J(dz~Adz*) = dx*.
So z* is a future oriented chart on Nz. Hence, when evaluating integrals over N’ we have
to integrate from smaller to greater x*, but from greater to smaller z=. (5.14) further
turns into

W((Sl,ég) =
a 0
_ —g f di*e ,pTr[AsP VA V] -g f di e, pTr[AsP*VIAV] - (1 2) =
0 b
a b
=K f do* pTr[As PV IAV] + & f dz=pTr[AsP.VTAV] - (1 + 2).
0 0
Expressing AP, in terms of AY

AP, = (-V'AVJ, +V0,AV)|, = (0,(VTAV) + [, VI AV]) |, = D, (VAV),

the first integral becomes

[ da T (DI AT AV} - [ da pTr { (VAW 4 V0, A0V AV -
_ fo "t pTr{ Do (VAT AY + VLAV TIALY - LV L AVY LA V4
VA0, (VTIAY) + p 0, pV A VYV TIA VS = [pTr {V A VYA VY ]

= [M w2 /BT D (S AV AV - [T (VA am) ][

With the second integral we do the exact same thing, but with the roles of d; and J,
exchanged, giving us an additional minus sign by the antisymmetry of the integral w.r.t.
51 <> 62. We get

-2 [ /AT D (/Y V)V AW + [T (v Ayt awl][

Adding the two cancels the boundary term at 0 (the point (zy,z}) where NI and Np
meet). We are left with

(81, 85) =2k fo " dot ST Do (VI AV VALY -

~2n ["du JpTr (D (JpV V)V AV -
0

(zg,xh+a)

a
0

—[pTr{V 1AV A VY]

(zg+a,x8)
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Following [32], we will now use (3.10) to calculate the Poisson bracket on N as a gener-
alized inverse of w

for ¢ a gauge invariant function on phase space. By the term generalized we mean the
following: The ultimate goal of a Poisson bracket should be the computation of the
bracket of observables, which carry the physically relevant content of the theory. In [32]
it is suggested that one take as observables functions on phase space that are gauge
invariant and such that the support of the functional gradient

99
5V

is compact and disjoint from the boundary. Then in an expression such as

] 5oy
(00} = [ dr [ dus s V@ V)

the value of the Poisson bracket on the boundary ON will not contribute. We therefore
drop the boundary terms at a ((z; + b,2) and (x5,z} +a)). Although in the sequel
we will calculate brackets between functions, which are not 0 on dN, particularly the
V., at the end of the day this should not make a difference. Furthermore, two points
z e Np\{(z},25)} and y e N \{(2{,x5)} cannot be causally connected. Therefore we set
{V(z),V(y)} = 0 for such points (see [32] for a more rigorous justification of this step).
The two integrals separately define the Poisson bracket on their domain. For % having
support only in Ne\{(x{,25)} and § and thus A vanishing on the boundary ONg, we

thus have
56 = w({- b}, 5) = QR/Oadx*\/,BTr [D.(VpV L (V. o})v1av]. (5.17)

We are interested in the Poisson bracket of V with V in the following sense: The matrix
V contains the original fields A (not the variation, but the field introduced in section
2.1) and B. The Poisson bracket between any two elements V;;(x) and Vi (y) at points
x and y will certainly be sufficient to determine the bracket between the original fields.
In index notation the expression

{Vij (@), Vu(y)}
is an element of the tensor space 7,G ® T,G and when pulled back to 7.G = g
Vi @)V () {Vir (@), Vi (y) }
is an element of 7.G ® T.G' = g ® g. We introduce the notation

A

for a g-valued field A living in the i-th copy of g in the tensor product of sufficiently
many copies of g. Usually 2 copies will be sufficient. Then

1 1 2
(A)ijii = (A® 1)k = Aijb and (A)ijr = (1 ® A)ijir = 05 Awi-
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Analogously '
Tr
denotes the trace taken only in the i-th copy.
We have the expression (5.17) for d¢, but by the chain rule we also have

M:foadydvi(? yOVisy) = f dy* W ( Vi (0)Vid (0)3V5(w). (5.18)

Since ¢ is an observable this expression must vanish for all gauge transformations ¢ € $ by
(5.17). The gauge generators are degeneracy vectors of the symplectic form by definition
and hence

_Vz et”.

oV, "

d can be substituted by A in (5.18).

Subtracting (5.17) from (5.18) and using the chain rule once more in {V, ¢} in (5.17), we

have
O:/ady+5—¢V(y)3
o 7 e T | D (VA @ )@ B ) @AV - 619

—v21<y>m3<y)).

2*
Here 1 denotes the dual pairing between £* and . Now, %V(y) can be any element
of £* and so

2/{/ p() TT[ x+(\/ V 1($)V 1(y){V(w) V(y)})| l(x)Allf(:c)] _
0 (5.20)

2 2
=V (y)AV(y).
We see that only the & ® -part of the Poisson bracket! is specified by this equation.

We have to choose the bracket such that
182

D (VA @V )P0 )|

1 1
1) transfers V1A,V to the second copy of the tensor product via the Trace operation,
2) cancels the factor 2r,/p and 3) eats up the integral and evaluates the remaining V1AV
at y. This can be achieved by

1®2 (5(1’ y)

(VA @V D@, Y1)} - s

where (), is an element of g ® g which takes care of 1 above. What exactly is €27 Note
that the trace in the fundamental 2x2-representation of gl(2, R), which enters the integral
(5.20), defines a symmetric, invariant 2, and non-degenerate inner product < a,b >= Tr[ab]

(5.21)

1 2 1 2
1Or equivalently the £ ® £-part of V71 (z)V1(y){V(2z),V(y)}

%invariant under the adjoint action in the sense that < [z,y],z > + <y, [z, 2] >= 0.
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on g. So
1 2
< A>=A VYAeg (5.22)
defines € uniquely. In a basis {e;} of g the form < -,- > has components r;; =< e;,e; >.
The set {e'} defined by e’k;; = e; is basis for g* because of the assumed non-degeneracy

of <-,->. Then
2
1 1 2 .
<e;®e' e >=¢; V7

2

and so éi ® ¢! fulfils all the requirements on  and so is equal to 2 since they define it
uniquely.

We now work out another property of 2, which will be of use later on. We assumed
invariance of < -,->. This implies

1 1 1 1 2 2 2 1 2 1
-<[B,Q],A>=<Q,[B,A] >=[B,A] =[B,<Q,A>] =< [B,Q],A>VA ,Beg

12 12
= <[B+B,Q],A>=0VA,Beg = [B+B,Q]=0VBeg
and for a group element in the vicinity of the identity

d 1 2 1 2 1 2 1 2 1 2
%(etBetBQ(E_tBe_tB) — 6tBetB[B + B,Q]e_tBe_tB =0

and
1 2 12

(etAetAQQ—tAe—tA) |t:0 -0
12 12
= eelA0e et = Q). (5.23)
Q) is invariant under the adjoint action of G.

), defined in this way, is almost what we need. “Almost” because since the left hand
side of (5.21) is in £®¢, the right hand side also has to be in ¢®¢, which is why we use only
the part of (2 which is in £® ¢, namely € := Q‘{I@e‘ Note that €2 is not invariant under the
adjoint action of the whole of GG because the projection onto £ does not commute with it.
It is though invariant under the action of H c GG, which preserves the subspaces. Finally,
we mention that if we use kK =< -,- > as a metric on g, then Q is the inverse metric. Just
like in differential geometry using abstract indices a, b, ¢, ... (5.22) would be

KapAPQ% = A VAP = k) Q% = 5
12 12
As mentioned above only the € ® £-part of V-1V-1{V, V} is specified by (5.17). We denote
this part by Ag? and the other parts by

12 12 12 12 1

L 2 1 2 2
V_IV_I{V, V} = Agg = Agg + Aﬂ) + Ahg + Ahb' (524)

Let us now solve equation (5.21) for Ag. Suppose we choose the gauge @, = 0 and thus
D, =0,. Then

Al 1)) = sign(z —y) O 1+ 1 c,
(r:9) Arn/p(e)/p(y) 4/ p(2)\/p(y)

3We hope not to confuse by omitting dependences on spacetime coordinates and numbers indicating
in which copies of g an object lies in situations where this should be clear.
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where C € £ ® ¢ is independent of x and y, would do the job. We chose the sign(x - y)-
function as antiderivative of the §(x —y) because it is antisymmetric. Since the left hand
side of the equation and the first term on the right hand side are antisymmetric w.r.t.
the simultaneous interchange of x and y and spaces 1 and 2 the last term on the right
hand side must be also. C'is thus independent of y as well as x, and antisymmetric with

1 2
respect to interchange of € and €. Since £ is 2-dimensional this implies
C=cle1®ey—e3®ey) =:C &y,

where ¢ is a constant. The value of ¢ is the only free parameter in the solution (5.21). &
is “the volume element on €. In terms of an arbitrary basis {t1,f2} we could write

e =V \det(g)\ (tl ®t2 —tl ® tg) s

where g is the component matrix of the metric on € w.r.t. the ¢;. Since the adjoint action
of an element of H preserves £ and the metric we have

12 12
hheeh *h™t = &, heH,

just as it is the case for (2.

(5.24) is the result of integrating the differential equation (5.21) for the gauge @, = 0. In
an arbitrary gauge, where (), in general does not vanish, the covariant derivative D, in
the differential equation (5.21) contains an additional, adjoint action of the Lie algebra
element @), (x). For the integral we thus need the integrated version of this action, which
is the adjoint action of the path ordered exponential, a Lie group element and its inverse
acting from the right and and left respectively,

1 fzzo Q+ 1 f;OQ+
Pe and Pe ,

where Pe denotes the path ordered exponential. Definitions and conventions are given
in appendix D. In general such a path ordered exponential depends on the path and is
related to the holonomy of the connection used. In our case, modulo reparametrisation,
which of course does not change the integral, there is only one path since the light cone
in our case is only one dimensional. Therefore this expression really is a function of z
(and the initial point xy) only. In order to keep antisymmetry we also include the factors

2 fzyo Q+ 2 _/;O Q+
Pe and Pe

arriving at

1 f;o Q+ 2 fyzo Q+ 2 fxyo Q+ 1 fxzo Q+
Pe Pe (sz’gn(x — ) + C)Pe Pe

Aee(%y) =

1
4kn/ p(2)\/ p(Y)

This indeed satisfies (5.21).

(S(x - Z/) 1 /0@ o [0Qx 2 fxzo Qs 4 fxzo Q+

O+ [V p(x)Aw(z,y) ) = ——=—==Pe Pe Q¢Pe Pe
( ) 26/ p(y)

L 10 5 fes 2 [ Qe 1 JE Qs

- Qi(z), ——==Pe Pe (sz'gn(x—y)Qe+C)Pe Pe

26/ p(y)
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1
In the first term on the right hand side the d(z —y) allows us to evaluate both the Pe

2

and the Pe factor at x. Because of the invariance of 2 and ¢ (5.23), this term is just the
right hand side of (5.21). The commutator is [Q+,/pAkk], just the term which makes a
covariant derivative D, out of the partial derivative d,. We get

1 2 1 2
V)V y){V(2),V(y)} =
1 1 [0 -2Qs o [J0Q4 2 Jog @ 1 Jay O

=——Pe Pe sign(z —y)Qe + C ) Pe Pe ) 5.25
BT (s =)+ C) o)

As mentioned above, (2, and €, are invariant under the simultaneous adjoint action of H
on both spaces. This fact allows us to write

V(@) V() =

L bbPe  (sigm-p@re) P (s20)
=———V(x)V(y)Pe sign(x —y)Q + cee) Pe :
4rn/p(x)p(y)
1 2
{V(=),V(y)} =0 for z,y on different branches of ¥, (5.27)

where we set C' = cep. (5.26) shows the independence of xg. We see that as opposed to
Poisson brackets on spacelike Cauchy surfaces, our bracket {V(x),V(y)} is no longer 0
for x # y. This result reflects the fact that points on the same generator of the light cone
are causally connected (see also [32]).

5.4 Gauge fixing and relation to the bracket of the
variables i, i in [32]

In this section we fix the gauge corresponding to the local h = s0(2)-symmetry of V. A
computation of the Dirac bracket on the constraint surface defined by the gauge fixing
condition will allow us to fix the parts of Ay not determined by the symplectic 2-form.
In the gauge we choose, the entries of V are especially simple functions of the variables p
and @ used in [32] to parametrise the unimodular metric on the initial data surface used
there. Note that our initial data surface (a part of the light cone) is a special form of
the surface used in [32] when two commuting, spacelike, hypersurface orthogonal Killing
fields are present.

We recall that in the Hamiltonian treatment* of a theory with possibly singular La-
grangian one is typically left with the cotangent bundle and canonical 2-form as a sym-
plectic manifold, first class constraints corresponding to gauge symmetries and possibly
second class constraints (see [12]). One may then introduce a gauge fixing condition of
the type

C(q)=0 (5.28)

4We use the terms Hamiltonian and Langrangian formulation to distinguish between models using
the cotangent and the tangent bundle respectively as symplectic manifolds.
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q being the dynamical fields. If such a condition is to fix the gauge under consideration
uniquely, then the surface defined by (5.28) must intersect each gauge orbit exactly once.
This gauge fixing condition is another constraint which, together with the previously first
class constraint generating the gauge transformation in question, forms a pair of second
class constraints. One first class constraint is replaced by two second class constraints. As
explained by Dirac, second class constraints are generically a problem when one wants to
use the canonical Poisson structure to quantize the system. This is because by definition
the Poisson bracket of a second class constraints ¢,(q) with at least one other constraint
®0(q) does not vanish weakly (that is does not vanish when the constraints are imposed).
For example one might have

{¢27 ¢o} =c

¢ being a non-zero constant. In a quantization one would want to turn ¢, and ¢, into
operators ¢ and ¢, obeying

=0 G =0 [, o]0 = ihcep,

1 being the wave function, which is not possible ([B2; G0 ]t = Popoth — dodath = 0 % chap if
¢91 = 0 and ¢,1 = 0). Dirac proposed to solve this problem by introducing a new bracket,
which satisfies

{g,d5}. =0 (5.29)

for all the second class constraints ¢4. This bracket, called the Dirac bracket, is the inverse
of the symplectic 2-form pulled back to the gauge fixed constraint surface. One may say
that it is permissible to impose the second class constraints already before computing the
bracket. Variations generated by phase space functions via the Dirac bracket do not take
the system out of the constraint surface. If the second class constraints arose from gauge
fixing then it is the bracket on the gauge fixed constraint surface.

Although we do not use a Hamiltonian formulation EG2CHSKF, we are in a similar
situation. We have an h gauge symmetry, the freedom to locally rotate the zweibein.
(3.10) can be used to determine the Poisson bracket by the symplectic 2-form only for
gauge invariant functions, while there remains some freedom, Ag, Age and Agy, in the
bracket of functions not gauge invariant. In the Hamiltonian treatment this corresponds
to the fact that one may actually change the Poisson bracket from the canonical Poisson
bracket to the Dirac bracket without altering the dynamics, the essential content of the
theory. The condition (5.29) may be imposed on any Poisson manifold, not only on a
cotangent bundle with canonical symplectic and Poisson structure, in order to consistently
fix the gauge. This is what we will do now. We will impose a gauge condition and use
(5.29) in order to fix Ay; completely.

5.4.1 A different group structure

Up to now the fields V were SL(2,R)-valued (SL(2,R) c SL(2,C)). In this subsection
we will introduce a different subgroup of SL(2,C), which is convenient for the purpose
of this section. First we remember how we obtained these group valued fields. We used
the two Killing vectors to perform two Kaluza-Klein reductions to obtain an effectively
two dimensional problem. This resulted in a two dimensional metric in the remaining
dimensions, which we could choose to be flat. The remaining fields were p, A and V or
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dually p, XA and V. V was simply the lower right 2 x 2 block in (2.25) divided by its
determinant. Although V (f)) was introduced in a triangular gauge, we later spoke of V
(f/) simply as an SL(2,R)-valued field. The triangular gauge is in no way mandatory.
Thinking of V as a unimodular zweibein, we may regard it simply as a collection of the
components of two one-forms in our preferred coordinate system, given by the parameters
of the integral curves of the Killing fields. We denote the two coordinates given by the
Killing vectors {©!,02}. From this point of view the two indices of V are quite different
in their nature. One is an external one-form index and one is an internal index. Still V is
a real SL(2,R)-matrix. If we call the unimodular metric e (as it is called in [32]), then
we may write

o =V, 105;(VT),. (5.30)
The same can be said about the Kramer-Neugebauer transform V with the difference that
it does not correspond to a unimodular metric regular on the axis. From now on we state
everything in terms of V. But all the results, in particular those of this section, which do
not require regularity at the axis, are also valid for both V and V.
Let’s now try to find a relation between this SL(2,R)-valued field V and the fields u
and & used in [32]. There the metric is factorised in the following way:

dz + pdz L.
= —— =10+,
VI-pp

v! and v? being real one-forms. p and i are related to the unimodular metric by

2:=0'+i0% «:

1 1
e= 5(0&@ +aa) = 5((1)1 +iv?) (v —iv?) + (v —iv?) (V! + iv2)> = vl +0v%0?

or in components
. N
€on =V, 045(v" ).

We see that w.r.t. the ©!, ©2-coordinate system the component matrix v,? defined in this
way is used in the exact same way as V. It is also real and has unit determinant. In

terms of p and [
o (1+p)dO" +i(1 - p1)dO?

V1= pp
dz+,udz)
VI-pp
1+ p)dO +i(1 - p)dO?
v =TIm(a) = ( ,
() T

SO
v = Re(a) = Re(

or in components .
i L (Re(lw) Im(p) ) z
Yo T=pp\ Im(p)  Re(l-p)
If we interpret v as V, then it is in the symmetric gauge. We could now proceed as
follows: Formulate a condition for the symmetric gauge (actually an z-dependent family
of conditions), compute the Dirac bracket using {V(z),C(z)} = 0 and relate the bracket

of the V to the bracket of the p and i by using (5.31) and the chain rule. But a slightly

(5.31)

v
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different approach is instructive and somewhat easier to handle:
Instead of using as V" the components w.r.t. the real coordinates ©!, ©2 we introduce
new, complex conjugate coordinates

1

1
V2 V2
o b

e :ﬂ(ZuZ?), ®2=E(Zl—Z2).

The Jacobians for this transformation are

UU'—%—L 1 1 0
V'_a@y_\/i /l _Z'V7

L, 00 1 (1 =i\"
(u ™)) = = — . )
Ad \/§ 1 =2
This transformation acts on the one-form index of V. We now do a second transformation

acting on the internal index. For this second transformation we use the same matrix u
defined above

7= 2= —(0' +i0?), Z%=7%: (0! -i0?%),

[

ViV uji.
The combination of these transformations yields
Vai = (u_l)auvujuji
or explicitly

1 (Re(1+u) Im(,u))'_) 1 (1 —z’)(Re(1+,u) Im(u))(l 1)
VI-pp\ Im(p)  Re(l-p) 2/IT-pup\1l i Im(p)  Re(l-p)J\i —i

~ 1 I+p —i(1-m@)\(1 1) _ 1 1 [
o/T=pp \1+p i(l=p) J\i =i} T=pp\p 1)
We see that this transformed V contains the fields ¢ and jz in a simple way. Again, from
now on, when talking about V we mean this transformed V

| 1 (1 @)’
Ve —— . 5.32
vl—uu(ﬂ 1) 532

What about the group structure? Before the transformation V was a real matrix of
determinant 1, that is, an element of SL(2,R). The Lie algebra sl(2,R) consists of the
real traceless matrices and is thus spanned by the basis

{1 0 (o1 (01
61—0’2—0_1, 62—0’I—1O, €3 =10y = 1 ol

Alternatively we may say that s[(2,R) is spanned by the Pauli matrices themselves, but
the coefficients of o, and o, have to be real while the coefficients of o, have to be purely
imaginary.
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Our new V matrices will also be members of a group because they are related to the old
V by an adjoint action of the matrix u, which does not affect the group property. The
new ) will certainly also have unit determinant and, by their relation to SL(2,R), can
be characterized as the subgroup of SL(2,C), we call it G, of matrices V for which

V=ulAu=vu1Au = v uVu'a = 0,Vo,, AeSL(2,R).
The Lie algebra § of G can be characterized as follows
V3V =ut A uu ' dAu = u AT 6 A, AeSL(2,R).
The adjoint action of u translates directly from the group level to the Lie algebra level
g=u'sl(2,R)u.

For the Pauli matrices we have

uto,u =0, ultou=o0,, uo,u = o,. (5.33)
g is also spanned spanned by o, 0y, 0., but now the coefficients of o, and o, have to be
real while those of o, have to be imaginary. )
The maximal compact subgroup H = SO(2,R) of G = SL(2,R) gets mapped to H and
is generated by utio,u =io,.

~ . it
H = {¢'", teR}:{(eO 69“), teR}

Finally note that the metric on the Lie algebra is not altered (the trace is invariant under
the adjoint action).
This completes our analysis of the new group structure.

5.4.2 Derivation of {u(x),n(y)} from Ag

We will now formulate a gauge fixing condition of the form C'(V) = 0 which restricts
V € G to the form (5.32). We found out that G can be characterized as the group of
SL(2,C)-matrices, which satisfy

V=0,V0o,.

Solving this relation, we find for the components

0 I\(p q\(O 1\ (s 7\ (P ¢ _
(o0 G o)-G ) 8) = omsamr
If we define
. T
a V1i+rr
then ,
r= H
T— i/



and the condition for unit determinant takes the form

W'
- _
PP

Therefore V is of the form

L (e teR 5.34
m eit ’ . ( )

This can indeed be reduced to the form (5.32) via the gauge transformation ¥V — Vh, with
h =eito: ¢ [ and p = eity.

If we impose the condition p = s then the matrices (5.34) are precisely those of the
form (5.32) (with g = p’). Our gauge condition will therefore be

C(V)=Tr(o.V) =Tr (_pr _qs) =p-s=0. (5.35)

Let us now impose (5.29).

2 2212]
)

1 2 11 20, 2
0=VV,C(V)}, =V, TT[UZV]}* = TT[JZVABQ (5.36)

where fizg is now defined using the Dirac bracket. The Dirac bracket may be obtained
directly from this equation, sidestepping the calculation of the Poisson brackets of the
constraints. Since V1AV = V-1§V)|; is gauge invariant, Ay calculated with the Dirac
bracket and with the original Poisson bracket is the same. The equation (5.36) then
determines the remaining components of Agy, Aey, Age and Apy, in terms of Ag. For Ag
we use (5.26) with ¢ still undetermined. We introduce a useful parametrisation®

12 12 1 2 1 2 1 2
Agg = AEE + 026(1’, y) + 7(x7 y)az + f(l’, y)azo_z-

Antisymmetry implies
’7('%‘7 y) = _ﬂ(ya .CI?)

Using (5.33) we may transform Ay, which we computed in the SL(2, R) structure, to our
new G structure.

Qe = %(amam +0,0,) = %[(oz —i0y) (0, +i0y) + (0, +i0y) (0, —i0y)] = (-0 + 0,0_),

where o, = 1(0, +i0y) = (8 (1)) and o_ = (0, —io,) = ((1] 8)

ev = 3 (0,04 — 0y0,) = t[(0 +i0y) (0, —i0y) - (0, —i0y) (0, +ioy)] =i(0s0- —0_0,)

°In our new group structure 6 is spanned by o,.
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1-pp L—pp\ dp —pdp
1 Lrdi - [
1-pp dp ~3pdp — pdpy]
1 pdfi - fid
e (5.38)
2 1-pp
Pell @ - phoo _ [V Hdi - pdp
= l-pp
1

Apg in our new group structure is thus

Agw(z,y) = ((sign(z —y) +ic)e Vo, o+ (sign(z - y) —ic)e* Vo _o,)

1
4rn/p(2)p(y)

With this knowledge we continue with (5.36). Projecting onto £ in the first space gives

2y 2 2y 2 12
0= Tr[gZV(z)gz]}y(x, 2) + Tr[ng(z)Agg(:v, z)]

1 _
o,V = — Lo
T—pp\-n -1

__ (wy) 1 1 )

VI-p)ialy) 1= p(y)aly) 4sy/p(x)p(y)
x (—u(y) (sign(x - y) —ic)e Vo + (y)(sign(x - y) +ic)e* Ve, )
1

Ly ey

B(l',y) = _V(yax) =

L dexmmdx—y)+w%f@”0——u@ﬂ@%mtt—w-4@€“@”%4)

i 8r\/p(z)p(y)

while projection of (5.36) onto f gives

Therefore

(“(”(Swn(:c—y)—z'c)e-a@y)o——n<y><sign<x—y>+z’c>ea<mﬁy>m)

2 022 2.1 2 9 2 2 1
0=Tr(c.V(2)0,)0.&(x,2z) +Tr(c.V(2)B(x,z2))0,

_ 26(z,y) . 1 1
V1-p)i(y) 1= p@)i(y) 8/ p(2)p(y)

+ iy)u(a) (sign(z - y) +z’c>ea<wvy>)

(u(y)u(lﬁ(sign(x-y)._ic)eﬂﬂwy)+
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-1

)= 166/ p(2)p(y)

+ ﬂ(y)u(x)(sign(fc —y)+ iC)ea(m’y’)-

(M(?J)M(l’)(Sign(x -y) - z‘c)e*a(%y)+

The final result can be written in a factorized form

1 _
[(sign(:c -y) - ic)e‘a(z’y)(a, - @az) ® (o, + @azﬁ

Agg(,y) =——F——=
) = o)

(5.39)
(szgn(x y) + ZC) (@) (g, + —O'Z) ® (0- - @02)].

To derive {u(x), i(y)} we note that for any variation 4, just like in (5.37) above, we have

: 1 (3(ubi— iop) Ot )
VLY = 2 MNE
1 —uﬁ( op —5 (u0fi — idp)

1
= —— (bpo_ +bfio, + 3(pbfi — jidp)o.) =
- (oulo- - So1 ol 5o

and thus
1 1 y
1—p(z)p(x) 1 - p(y)i(y)

«[tarnon (5 - 228

12 1 2
VVHY V) =

)
{(@), py)} (o + 220.) (5 - 225,
+ (), ily)} (o- - 20 (
(

_ _ 1 ) 1 2 2
i), i)} (0. + 1526 ) (5, + 125,

Equating this with (5.39) yields
{u(x), u(y)} =0
{a(z), i(y)} =0
. _ L (1-pp
()} = ()

().} = (2

(sign(z —y) +ic)e @) (5.40)
v

)

2\ VP
()

2\ VP

in accordance with [32] for k = (87G)~!. Note that

{a(@), p(y)} = {u(x), i(y)} (5.41)

(sign(x —y) —ic)e @)
y

only for c real.
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5.4.3 The Jacobi relation for brackets of the i and ji fields
We define the Jacobi sum J(x,y,z) to be

J(x,y, 2) ={{u(x), m(y)}, 1n(2)} + {H{a(y), w(2) }, w(@) } + {H{u(z), w(x)}, ay) ) =
={{u(@), 1(y) }, 1(2)} = {H{n(2), 1(y) }, w(x)}. (5.42)

The Jacobi relation holds if
J(z,y,2) =0.

For an arbitrary variation § we find

(1), iy} = 7-(sign( —y) —ic)e

5 (—6uﬂ—uéﬁ) (1—uﬂ) +(1—uﬂ) (—W—uéﬂ)
VP AV Ve, VP ,
_(1—uﬁ) (1—uﬂ) (/y5udﬂ+ud5ﬂ—5ﬁdu—ﬁd5u+ Y pdpi - udu5( ))
\/ﬁ . \/ﬁ y T 1-#/?6 T (1 _)2

We intend to substitute {-, u(z)} for 6 so we set = 0 and keep only terms with dzi. The
two integral terms above become
fy (ndop —opdp) (L - ppa) + (pdp — pdp)pop - (v pddp (9 ~0pdu + p*opdp
(1-pp)? s l-pp Jo (1-pp)?

Y

:[ pop ] +fy —0p(1 — pji)dp — pdpd(pfi) — opdp + p2odp
L-ppl], Ja (1-ppi)?
:[ﬂ]y_/y 2dp

L-ppl|, Jo (1-pp)? :

e u(y)}——(Tuﬂ) (%)] (sign(z ) - ic)e-o)

{( ) / (1- uu)Q “}
{{u(@), 1i(y)}, 1(2)} = (Szgn(x y) — ic)e- @) (1—u/1)

VP
8 -1(y) (Sign(y_z)+Z~C)€a(y,z)+[y(as—“) (sign(s - z) +ic)e*®?ds |} =
Vo) = \Vp(l=p) ]|
)L )
7 I\

1 (1o
 8K2 VP

y { 1(y) (Sign(x ) - ic)(sign(z _y) - Z'C)eoé(y,Z)ea(y,x)+

V()

L)
» \VP(L=pp) ]|

7; I

L)

z

z

(sign(x -y) - ic)(sign(s -z)+ ic)ea(s’z)ea(y’x)ds}.
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To get the complete Jacobi sum (5.42) we have to antisymmetrize w.r.t. x and z. Since
the first term is symmetric w.r.t. x and z we only have to worry about the integral term.

_ L (1-pp L —pp 1= pp
e (SR A

S

We introduce the function

e(1:2) ga(y,z) o
z

(sign(x —y) —ic)(sign(s - z) +ic)e*¥ds— (5.43)

s

(sign(z—y) —ic)(sign(s —x) + @'C)@a(s,y)ds}

RO SO |
10 ()

and note that for an arbitrary locally integrable function g

/abg(S)sign(s—t)ds: (Lt+ftb)g(s)sz’gn(s—t)d5:

= [at g(s)sign(a—t)ds + ftb g(s)sign(b-t)ds.

Denoting by P the factor
LN
se\ v )\ )\

which is nonzero if p is finite at all points z,y, z, we continue with (5.43)

S

e W2) gy2)
z

PrtI(x,y,z) =

=ic /:;y fsign(z —y)ds +c? /xy fds+ fmz f(sign(z—y) —ic)sign(x — z)ds+

+ [Zy f(sign(x —y) —ic)sign(y — z)ds —ic fzy fsign(z - y)ds - c? fzy fds—

- /j f(sign(z —y) —ic)sign(z —x)ds — ‘/:;y f(sign(z -y) —ic)sign(y —x)ds =
_ f £ [ - sign(z - x)sign(z - y) - sign(z - y)sign(y - ) - sign(y - 2)sign(z - )] ds.
If all points are distinct, define

M :=mazx(z,y,z) m:=min(x,y,z) ne{zr,y,z}\{M,m},

then the second factor in the integrand of the Jacobi sum is

c? - sign(z — z)sign(x —y) - sign(z — y)sign(y — 2) — sign(y — 2)sign(z - x) =
=c* — sign(M —m)sign(m —n) - sign(m - n)sign(n — M) - sign(n — M)sign(M —m) =

=2 +1-1+1=22+1.
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The vanishing of the Jacobi sum J(z,y,z) = 0 implies

J(z,y,2) =P f F(2+1)=0. (5.44)

Since in general P # 0 and f # 0, this implies
c = £i.

We see that if we want the Jacobi relation to hold, then (5.41) does not hold or vice
versa. This issue is addressed in [33].

Remark: The bracket {u(z), i(y)} is a bidistribution. It is characterized by the action on
test functions via smearing by integration. As long as it does not have singular support
at x = y, the value we assign the bracket at x = y is irrelevant. The same is true for
the Jacobi sum. It is a function of z,y, 2z, i.e. it does not have singular support at any
triple of points (z,y, z). Hence, it is sufficient to assume that z,y, z are all distinct when
investigating under which condition the Jacobi relation holds.

5.5 The transformation of the field V to the mon-
odromy matrix M (w)

In the previous sections, we have discovered that indeed the Poisson bracket of the field
1 and its complex conjugate i computed via the bracket of the field V in the context
of EG2CHSKEF is analogous to the bracket of the field p and i found in [32]. While we
have seen that the V-bracket as well as the u-bracket are quite complicated expressions,
in [24] it is shown that the monodromy matrix M(w) already introduced in 4.8 satisfies
a quite simple Poisson algebra and even a quantization of this algebra is proposed. Thus
it is desirable to use the monodromy matrix M(w) as initial data instead of V or pu. To
this end in this section we will

e find a transformation, which expresses the monodromy matrix M(w) in terms of
initial data V on a truncated light cone N.

e show that this transformation is invertible, that V can be recovered from M(w).

In section 5.7 we will then use our V-bracket on A to derive the Poisson algebra of the
monodromy matrix. As expected the algebra of [24] is obtained. Note however that unlike
the derivation presented in [24] our calculation does not involve points infinitely far from
the axis, it involves only the fields in a bounded region, so it is valid in a somewhat wider
range of situations. In a further calculation we do assume that the field equations hold on
a space that extends infinitely far from the axis, and also that the fields obey asymptotic
conditions, to rederive the semi-classical Yangian algebra of conserved charges found in
[24] from the perspective of our null canonical theory.

As was already done before, throughout this section we adopt p as a spacelike coordi-
nate and p as a timelike coordinate, that is x! = p, 29 = p.
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5.5.1 Getting to know the monodromy matrix M(w)

Recall that at a given spacetime point x the function y(w) is two valued, v and 1/
correspond to the same value of w. 7 defines a Riemann surface which is just the Riemann
sphere. We call it the + plane. Via the projection

VHW(V)Z%P(’YJF%)—ﬁ (5.45)

the v plane covers the complex w plane twice.® This gives us a second representation of
the y-plane: two copies of the w-plane, or “sheets”, W, and W_, joined together on a
branch cut. Specifically, the first sheet W, , the image of the unit disc |y| < 1, is joined to
the second sheet W_, the image of |y| > 1, along the segment [—p*,—p~] =[-p—p,—p + p]
of the real w axis, the image of the circle |y| = 1. See figure 4.1 and subsections 4.3.2 and
4.3.3.

Let us define two single valued inverses to (5.45), v, that maps w € W, to the unit disc
in the v-plane, and v_ that maps w € W_ to the complement of the disc. More precisely, if
w is off the real axis |y, (w)| < 1 and |y_(w)| > 1, while if w lies on the branch cut |y.|=1
and Im~, (w) >0 and Im~_(w) <0.

The linear system (4.25) thus admits two versions, one in which v = ~,, and one in
which v = 7- = 1/y, (y(x,w) being a solution to the differential equation (4.27) must
be continuous in z). Let V,(z,w) and V_(x,w) be solutions to + and — versions of the
linear system respectively. The two versions of the linear system are gathered together
in the single linear system (4.25) parametrized by the value of v at some reference point
in spacetime. The + system is then the restriction of the system to the first sheet of the
Riemann surface of v, and the — system the restriction to the second sheet. The functions
V.(z,7) := V. (z,w(v)) are solutions to this combined system restricted to their respective
sheets, or equivalently to 7 in the ranges of v, and ~_ respectively.

Because the connection J, = Q, + 1;A’P is invariant under the extended involution 1

J) =02 (I() =n( ) (%),

there is a simple relation between the linear system on the two branches:
Recall that 7 is defined on the loop group G2° by (4.96). At a given value of w

V3V = J (o) = n(J(1/7-)) = n(J (1)) = n(Ve) Ldn(Vs).

Thus if V, (x,w) is a solution of the linear system on the first branch, then n(V, (z,w)) is
a solution on the second sheet. Note that in terms of « this solution on the second sheet
can be written as 7(V, (z,1/7)) = 7°(V:) (7). Of course this is not the only solution to
the linear system on the second branch: C(w)n(V,(w,t)) is a solution for any function
C of w, but independent of spacetime position.

Taken together the pair of solutions V, (z,7) and n°°(V,)(z, ) do not in general form
a continuous function on the v plane. There is a discontinuity at the unit circle. How are
the limiting values there related? First, these limiting values exist by the results of 4.4.
More, V, extends to a continuous function on the whole closed unit disc || < 1, which

6The w-plane is actually also a Riemann sphere since it includes oco.
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satisfies the linear system everywhere, except at v = +1 where the one component of the
linear system is singular. Then

)}+(7) = M+(7)77°°(1>+)(7)a (546)

where

M. =V (NI V(T = V() V) )] = V(YT (L) (5.47)

is nothing but the monodromy matrix calculated from V..

Since V, is only defined on the unit disc, M, is only defined on the unit circle |y| = 1,
or equivalently on the branch cuts of the w planes W,, corresponding to a spacetime
position dependent interval of real values of w. The unit circle corresponds to two copies
of this interval, one corresponding to the upper semicircle, with Im~ > 0, and one to the
lower semicircle.

Now recall that although built out of fields depending on both w and x, the monodromy
matrix actually depends only on w. Consider the point v, (w) corresponding to a value of
w on the branch cut but not at either branch point, so v, (w) # +1 and the linear system
(4.25) is well defined. The spacetime gradient of the monodromy matrix at constant w
is then o A R R R

AM, =V J (0= (V) = V= (L) (= (V) 7,
which vanishes because J = 7> (.J). That, is M(x,7.(x,w)) depends only on w.

The values of the monodromy matrix on the upper semi-circle at a given spacetime
point x reveals M, (w) for w in the branch cut corresponding to z, i.e. the open interval
] = 2*,—2x~[. The monodromy matrices at all spacetime points define a single universal
function M, (w) for all real w, for the real axis can be covered with open intervals each
corresponding to the branch cut at some spacetime point, and should w lie in the branch
cut of two spacetime points then M, (w) at both points must be the same. It is also
clear that M, (w) must be continuous, since M, () is continuous along the circle. For
this reason M (v, (w)) = M, (w) also at the endpoints v,(w) = +1: By continuity in ~
M, (y = 1) is the limiting value of M, () as v — =1, by continuity in w this is the
limiting value of M, (w) as w approaches the corresponding branch point.

The same argument can be repeated using the lower semi-circle, that is, using v =
v_(w) = 1/7.(w). The monodromy matrix V,(7)(n*°[V.(7))]™! is again given by a uni-
versal function of w, M’,. Since

M (w) = Ve (r-(w)V] (17-(w)) = Ve (172 (w)) V] (72 (w))

it is just the transpose of M, (w). Furthermore, at branch points, where v_(w) = %1,
v = 1/v- =y, Thus M’ (w) = M, (w) at such points. But any w can be put at a
branch point by a suitable choice of spacetime point (z+ = —w for instance), so M’ (w) =
M, (w) =2 M(w) for all real w and M(w) is a symmetric matrix. In sum, at any = and
any ~ on the unit circle, the monodromy matrix for the solution V, is M(w(7)) where
M is a symmetric matrix depending continuously on w and nothing else.

Vp is defined by the condition 1>0+(:£, w) = V(x) for all w e W, at a point x on the axis
p=0. (This implies that Vy, (2, w) = V(z) on all of the axis, see section 5.5.2) In section
4.4 it is demonstrated that V, is a solution to the linear system (4.25) for all |y| < 1 except
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at the singular values v = +1, where it still satisfies the non-singular component of the
linear system. Moreover, it is continuous in v throughout the closed disc in the topology
of the disc. (That is, it is continuous on any continuous curve contained entirely in the
closed disc.) Thus the hypothesis of our analysis apply, and W is continuous in v (in the
topology of the v plane) at all points of the closed unit disc.

Because of continuity at the unit circle we may write the monodromy matrix associated
to Vp as simply ) A ) X

M=Vo() [ Vo)™ = Ve (1)V5 (1/7). (5.48)

Note that it may be defined on a larger region of the + plane than just the unit circle,
if Vo(7) can be defined on a region larger than the unit disc. (On the other hand note
that Vy need not be analytic, or even continuous, on the whole v plane. That depends
on M(w). n=(V,) is analytic outside the unit disc, but Vy is equal to Mn>=(V.) in this
region.)

5.5.2 The monodromy matrix on the axis

The monodromy matrix M(w) of the solution V, has a simple physical interpretation
for real w. It is the Kramer-Neugebauer transform of the unimodular metric on the axis
p=0at p=-

Let us demonstrate this. Recall that Vy is determined in the first branch, ~v =7+ (w), by
the linear system (4.25) and the requirement Vo (29, w) = V() for all w at some reference
point o on the p = 0 axis. First let us show that this means that Vo(zo,w) = V(z0) on
the whole p = 0 axis.

For p — 0 we have

lim . (7, pw) =0 = lin (5, p,w) = J (5, p = 0),

unless p = —w. In this latter case the limit of 7, is undefined. On the axis p = 0, the
connection .J of V' is the same as the connection J = V-1dV for V. Hence, if we set Vo =y
at one point zo on the axis, then Vy = V on the whole axis if w is not real, and at all
points on the axis that are not separated from xy by p = —w if w is real. At points on the
other side of § = —w, for real w, Vo(p,w) = F(w)V(p) for some matrix F depending only
on w. But in subsection 4.4.1 it was demonstrated that V, is continuous at p = —w, SO
in fact F = 1 and V, = V along the whole axis. (This is of course also what is necessary
in order that V, be continuous in w at the real w axis.) Note that Vo at p = —w on the
axis has really been defined to be the limiting value of Vo as this point is approached
from elsewhere. What has been established in subsection 4.4.1 is that this can be done
consistently, so the resulting function is continuous.

Now let us return to M. At the point y,, on the axis at p = —w, where we would like
to evaluate

M(w) =Vo(z, 7. (w))Vy (2, 1/7: (w)),
we cannot, because v, (w) is not unambiguously defined. However we can define it
everywhere else, and then express the result in terms of V) at this singular point. Recall
that M(w) is independent of position at any = where the linear system holds. For w real
M(w) is thus constant at least everywhere off the lines 2+ = —w and z~ = —w where the
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linear system becomes singular. But at these lines (but off the axis) M (w) is continuous,
so in fact it is constant on all spacetime except at y,.. To see this note that in the region
xt > —w, x7 < —w, T # Yu, real w correspond to v on the unit circle, so

Vo(z, 1/7.(w)) = Vo(z, 7. (w)) = Vo(, 74 (w)).

The continuity in spacetime of Vo(z,1/7,(w)) at 2* = —w and 2~ = —w thus assures
that M (w) is continuous there with its value in the region between these lines. Because Vo
is continuous in v at |y| = 1 the monodromy matrix M(w) = Vo(z, v (w))VT (z,1/7, (w))
approaches Vy(z, +1)VI (x, +1), the expression for M(w) on the lines.

Now consider the expression for M(w) on 2~ = —w,

M(w) = ffo(x,y = 1))?3@,7 =1)= f/o(x,w)f/g’(m,w).
As the axis p = 0 is approached the left side is constant, while the right side approaches

V(Yaz )V (Yaz). Thus
M(w) =V (Yar )V (Yau)- (5.49)

Recall that p'/2V is the Kramer-Neugebauer transform of the zweibein on the Killing
orbits in the Killing coordinates 22, 3 defined in (2.21). See (2.37). pVVT is the metric in
these coordinates. This metric of course vanishes on the axis, but this is to be expected,
since the Killing coordinates together with p form essentially cylindrical coordinates.
The Killing coordinates are not necessarily the cylindrical coordinates constructed from
Riemann normal coordinates about the axis, but a rather linear combinations of these.

5.5.3 The definition of the monodromy matrix used in [24)]

In [24] M(w) is defined in a slightly different manner than we have defined it. Since it is
not so straightforward that the two definitions are equivalent, here we explain how they
are related.

We start with the definition (5.48)

M(w) = V(a,w)n™(V " (z,w)).
Since n* exchanges the two sheets of the Riemann surface, we have
0™ V(@ w)) = V(a1 (w)),

and thus X R
M(w) =V(z,w)n(V= (2,77 (w))). (5.50)

The monodromy matrix is independent of z. Provided that the domain of definition of V
extends to infinity, we may set the p-coordinate to infinity. Then the branch cut covers
the entire real axes on W, and W_. Then, for real w and € € R, we have

lim(w — i€) = lim ™ (w +ie) V.
We may thus write (5.50) as
M(w) =l [V(p, p = co,w +ie)n(V™ (7, p = 00,11 (w +ie))) ] =
=lim [V(p, p = 0o, w +i€e)(V"' (p, p = 00, w ~ i))]. (5.51)
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Above we have shown that M(w) is the same on both W, and W_. We may thus restrict
w to lie in W, in (5.51). Furthermore, in [24], they define”

Toya(p,w) = V(5,000 (5,0,w) lim V(p, p,w), w € Woa. (5.52)

In section 5.8, we will see that they are conserved in time for solutions V constant at
spatial infinity. Using our definition of V,, Vy =V on the axis, we simply have

Tya(w) = limy Vo(p, p,w), w € Wowa, (5.53)

and so (5.51) may be written as
M(w) = lirrol (T (w +ie)n(T; (w - ie)) (5.54)

in accordance with [24].

5.5.4 Relating the monodromy matrix to null initial data V

If we want to replace null initial data V on a truncated light cone by the monodromy
matrix with its nice Poisson algebra, we must relate these data. The expression (5.47)
uses V evaluated at v and 7~! with |v| = 1. On the Riemann surface, these points are
the two points on the two branch cuts corresponding to the same value w. In section 5.7
when we calculate the Poisson algebra of the monodromy matrix, it will be necessary to
evaluate both factors at the same point w. Looking for such an expression, we remember
that at the branch points v = +1 = y~!. Since M(w) is z-independent, for given real w,
we may choose x such that w corresponds to one of the branch points. That is, w = -z
or w=—-x". Then we get

M(w) =V, (27, 2" = —w, w)VE (z~, 2" = —~w,w),
or (5.55)
M(w) =V, (a” = ~w,z" W)V (&~ = ~w,z*, w),
respectively. For fixed w and x* = —w, the relation
M(w) =V(z", 2" = —w,w)VT (¢, 2" = —w,w)

indeed is valid for arbitrary z—-coordinate. This is because

= j_(x+ =—w,w)=Q_+u(z7, 2" = ~w,w)P. =Q._.

Along the line x* = —w, the connection J_ only has a gauge component, ¢)_. If x and y
are points on this line with different x~-coordinate, for V at these points we have

V(z,w) = V(y,w)Pels 9

7They use the indices + and — to distinguish between w € W,,, and w € W,45. We use the indices u
and d.
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and thus .
V)V () = V(g wyPeh & (Pl @) VT () =

= V(y,w)Pels @ Pe I VT (y,w) = V(y, w)VT (y, w).

Analogously on the line = = —w. R
The relation (5.55) is a big step in the right direction, it relates M(w) with V(w)
evaluated at a point where z* = —w or = = —w. Again, w is taken to be real, as for the

rest of this chapter. In figure 5.1 for two values of w, the corresponding lines x* = —w are
illustrated.

Now suppose we know V and thus, after integration of the linear system (4.25), Y on
the null initial data surface

N =NpuNp = {(zg,25 +s) | se[0,a]} u{(zg+t,a3) | te[0,b]}, (5.56)

with a,b real and b < 2z}, introduced already in section 5.3, being an initial data surface
for the region D (see section 4.4). Then we get M (w) for those w, for which there is an
x* or = on N such that z* = —w. These values are

xtelxf,xy+a]l  on N,
v~ €[xg,xf +b]  on N
and so we get M(w) for the subset W = Wy, u Wg consisting of the two intervals

Wk = [-2{ —a,-x{], (5.57)
Wy = [~z - b, —xg]. (5.58)

For b < 2z, these intervals are disjoint as can be seen in figure 5.1, where they are
depicted as parts of the 20 = p axis.

We select a special form of initial data surface A/, which allows for the recovery of V
in the domain of dependence of N from M (w) on W in a convenient way. This choice is
not mandatory and there are other more general choices (see [18]). We define the initial
data surface N to consist of only one branch Ny touching the axis

N ={(zg, 2§ +s) | s€[0,a]}, (5.59)

with x5 = 2. Also, we use x as our reference point for v (and thus call it IA)O). That is
we define Vy(xg,w) = V(xy). With this choice, we can compute M(w) for all real w with

weW =[-xf —a,z3].

5.5.5 Preliminaries for the inverse transformation

With our choice of N and zg, and for w € W the monodromy matrix is
M(w) = Volz, VI (z, 271). (5.60)

Here and from now on, A (and later also o) will always denote a point on the unit circle
|A| = 1, while  can be any point in the complex plane. Consequently, equations involving
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Figure 5.1: Left: The lines p* = —w for two values of w. Right: The intervals W, and
Wk, of real values w, for which M(w) can be constructed from V on N.

A are only valid on the unit circle, while those involving v are valid inside, outside of the
unit circle or both.

M(w) corresponds to the product of the limiting values Vo(z,\) and VI (x, A1) of
the function ]>(x,fy) holomorphic inside the unit circle and having continuous limit on
the unit circle. Cauchy’s theorem tells us [22] that a holomorphic function, continuous
on the boundary, is determined by the values it has on the boundary. Thus the task of
the inverse transformation for a given M(w) with w € W is to find a function U(x,~)
holomorphic in v inside the unit circle and such that its boundary value on the unit circle

satisfies
M(w(z, \)) = Uz, VU (z,27) (5.61)

and such that U (x,~ = 0) = U(z), where U(x) solves the equations of motion.

In order to be able to perform the inverse transformation, z must be such, that the
interval [-z*,—z7] is a subset of W. Because then we know M(w) on the entire branch
cut and thus M(z, A) on the entire unit circle. The equation (5.61) as a relation of the
boundary value of U is then given on the entire unit circle. Those points are exactly the
points in the domain of dependence D of N

D={(a",2%) | zg <o~ <a* <zf+a}.

For all these points, the negative interval corresponding to the branch cut can be illus-
trated by extending the coordinate lines x* = const. through = to the axis. The segment
of the axis between the points of intersection with these coordinate lines corresponds to
the branch cut.
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Before we continue, let us collect some properties M(w) has. First, it should be a
symmetric SL(2) matrix defined for w € W. Second, with our choice of initial data
surface, for w € W J(w) is real along the entire line of integration from the point zo to
the point (zj,-w). Thus we require M(w) to be real. Third, by (4.83) V(e -w,w),
being a product of V and the transport matrix of the form considered there, satisfies a
Hoélder condition of index 1/2. In chapter 1 of [28] it is shown that product of two such
matrices will also satisfy the Holder condition of the same index. Thus, we require M(w)
to satisfy a Holder condition. We require one additional property, namely that M (w) be
differentiable (at least twice) in w. Then of course M(w(x,7)) is differentiable in z.

Summarizing, we say that M(w) is admissible if it is symmetric, real, SL(2)-valued,
defined on W differentiable in w and satisfies a Holder condition of index 1/2.

5.5.6 The inverse transformation

We now investigate if an admissible matrix M(w) can be factorized such that we can
recover a function U(x,~) with the same properties of V(z, 7). For now we shall assume
that there is a factorization of M(w) in the following sense. The proof will be given in
the next subsection.

Proposition 5.5.1. The Hilbert factorization problem
Let M(w(z,\)) be admissible. Then there exist two matrices Z_(x,7v) and Z,(x,7)
holomorphic in v outside and inside the unit circle respectively, having continuous limaits
thereon, and satisfying

M(w(x,\)) = Z,(x,\)Z_(x,\) (5.62)

on the unit circle. This factorization is unique if we prescribe a value for Z_(x,~y = 00).
Furthermore, for the same M(w) a different value for Z_(xz,7y = 00) yields the solutions

ZU(2,7) = 2.2 (@),  ZL(0.7) = Z(2)2-(x,7). (5.63)

Now, M(w(x,))) has a special form. Its dependence on A via w implies invariance
under the replacement of A by A=1. And it is symmetric. Therefore,

M(w(z,\)) = MT(w(z,\)) = MT(w(z,\")).
Hence, (5.62) can also be written as
M(w(z,\)) = ZT(z, ") ZT (z, 7). (5.64)

Both, (Z,(z,7),Z_(x,7)) and (ZT7(x,y1),ZI(x,77!)) are factorizations of M. By
uniqueness of the solution, they thus have to satisfy relations of the form (5.63):

Z(z,7) = 21 (2,47 27N (2), 2 (z,7)=Z(x)Z2{(z,77")). (5.65)
Expressing Z in both of these equations and restricting to values on the unit circle yields
ZMaNET (23 = Z(2) = 2. (2, VZD (@A) = 2@, A )2 (@), (5.66)

where in the last step we used that A and A~! could be exchanged by the independence of
Z(x) of . Since the left side is the transpose of the right side, Z(x) is a symmetric matrix.
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The second equation in (5.65) can now be used to express the original factorization (5.62)
in the form

M(w(z,\) = Z, (2, ) Z () ZT (2,27, (5.67)

The special form of M(w(x,\)) tells us that there is one function, Z,(x,\), which
determines the holomorphicity properties of both factors in the Hilbert problem. We
now interpret (5.67) as a Hilbert problem, the two factors being as indicated by the
brackets,

M(w(e, ) = [Z. (2, ) Z(2)] [27 (2. 47)] (5.68)

and require the function whose boundary values are given by the second factor to be
equal to the identity matrix at v = oo, equivalently Z,(xz,0) = 1. Then the first factor
evaluated at v = 0 gives the symmetric matrix Z(z). This product may be factorized into
Z =VVT uniquely up to right multiplication of V(x) by SO(2) elements h(z). Now we
define A

U(z,y) = 2. (z,7)V (), (5.69)

and (5.68) takes the form
M(w(w,7)) =U(e, VU™ (2,271 (5.70)

where U (z, \) are the boundary values of a function ¢(x,~) holomorphic inside the unit
circle, just like (5.61). In the next section we show that such a solution for admissible
M(w) exists. In section 5.5.8, we will show that #/~10U indeed has the form

UDU = (UOU)y + u (U 0U),

where U = U (v = 0) and thus that I satisfies the equations of motion.

Note also, that suppose we are given a V constructed from a solution V corresponding
to some initial data on N and build the monodromy matrix M. Factorising this M
according to the Hilbert problem we recover ¥ up to right multiplication of an SO(2)
element, corresponding to the local Lorentz gauge freedom in the planes spanned by the
Killing fields, which may be fixed requiring V to be in triangular gauge. That we indeed
recover V and not some other solution is due to the uniqueness of the factorisation for
prescribed behaviour at v = oco.

5.5.7 The Hilbert problem

We now prove that for admissible M (w), the Hilbert factorization problem as stated in
5.5.6 has a unique solution for a prescribed value of Z_ at v = oo.

For now, we look for vectorial solutions, that is two vectors ®,(v) and ®_() holo-
morphic inside and outside of the unit circle with limits on the unit circle such that

D, (\) = M(N)D_(N), (5.71)

®_ such that ®_(oo) = v, where v is some finite vector. Again, A always lies on the unit
circle €. The integral over € is to be taken in such a direction that the interior €* of the
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circle is to left when A increases, while the exterior €~ is to the right. Note that once we
have found ®_(\), ®_(v) and @, () are given by

b [EORL

2mi Je A -7y (5.72)
by [HOPOI o

21t Je A—7

Following chapter 18 of [28] we now derive a singular Fredholm integral equation of the
second kind equivalent to (5.71). First, we state the necessary and sufficient condition
for the vector @, () to be the boundary value of a vector ®(~) holomorphic in €* is
L o (N)dA

0=-10, (o) + —

5.73
2mi Je A—-o ( )

Similarly, the necessary and sufficient condition for the vector ®_(\) to be the boundary
value of vector ®(+y) holomorphic in €~ and behaving at infinity as

(1) =v+0(7")

1 o (A\)dA
0=%¢_(0)+%f€%—v. (5.74)

18

Now we bring into the play the Hilbert problem. We require the boundary values ¢_ and
®, to be related by (5.71). Inserting this into equation (5.73) gives us two equations for
the boundary value ¢_(\)

-0y o [, (5.7
CLM(0)d_(0) + QLm f¢ M(A;qi‘y)dA - 0. (5.76)

These are just the Plemelj formulae applied to (5.72). Multiplying the second of these
equations from the left by M~!(o) (the inverse exists because det M = 1) and subtracting
it from the first equation gives

-1

b (o) - —— f MI@MN =Ly 3in =, (5.77)
21t Je A—0

This is a Fredholm equation of the second kind. It is well posed because M is required

to satisfy a Holder condition, which guarantees the existence of the integral.

The first question is now, are there (unique) solutions to the Fredholm equation (5.77)?
The second question is, supposing that a solution to (5.77) exists, does it automatically
satisfy both equations (5.75) and (5.76), from which it was derived, and thereby the
homogeneous Hilbert problem? The second question has been analysed in chapter 18 of
28] and the answer is positive. Thus, we know that every solution of (5.77) corresponds
to a solution of (5.71) behaving at infinity as v+ O(y71).

We turn to the first question. Define a Fredholm operator K acting on continuous
functions ¢(A) on € by

Ko=o- 2%” f¢ M_l(";/_\/law “Ls0)dn (5.78)
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It is a linear operator on the space of continuous functions satisfying a Holder condition.
Now, the space of Holder continuous functions on a closed interval form a Banach space
with respect to the maximum norm [15]. The functions on the circle can be represented
as the subset of functions on a closed real interval, whose values agree at the endpoints.
This subset is clearly closed, because the limit of a sequence of functions whose values at
the endpoints agree, converging with respect to the maximum norm, will also have this
property. Thus, the space of Holder functions on the circle also form a Banach space.
For a Fredholm operator K, one has the simple formula [28§]

dim ker K = codim range K.

Since K in our case is injective, the kernel has dimension zero, and thus the codimension
of the image is also zero. Hence, K is also surjective and thus invertible.
Our Fredholm equation (5.77) can then be compactly written as

Ko_ =w.

In general, there is a theorem on Fredholm operators [28], called the Fredholm alternative,
which basically states, that a Fredholm operator is the sum of an invertible operator and
a compact operator. A quite vague but illustrative picture is: The compact operator can
destroy the invertibility of the invertible operator in only a finite number of dimensions.
The compact part of K is the integral operator while the invertible operator is simply
the identity in (5.78). The precise statement is that the kernel of a Fredholm operator is
finite dimensional.

In chapter 18 of [28], a fundamental system of solutions to the homogeneous Fredholm
equation

Ko =0,

deduced from (5.77) by setting v = 0, is constructed. In the general case, the fundamen-
tal system for a homogeneous Fredholm equation in n dimensions is a set of n vectors
{X1,.--s Xn}, which have the degrees —i,...,—¢, at infinity, meaning that x; behaves as
O(~y~%) at infinity and whose boundary values on € satisfy the integral equation. The
general solution to the Hilbert problem is then given by linear combinations of these x;,
where the coefficients are polynomials. Now, the sum ¢ of the degrees ¢; can be computed
from M by the formula [28]

1
GUt..t¢=¢= %[arg det M(A)]e, (5.79)

where the subscript € denotes the increment when moving along the circle once. But in
our case det M(A) =1 and thus ¢ = 0. If this sum is to vanish, then either one of the
summands, say ¢;, has to be negative, or they are all zero. But functions with degree
lesser or equal than zero do not vanish at infinity and thus they cannot be solutions of the
homogeneous equation Ky; = 0. Thus there cannot be any such solutions. The kernel of
K is empty and so K is injective. But it is also surjective because for The solution ¢ to
the Hilbert problem is uniquely determined by the inhomogeneous equation (5.77) and
we have
d =K.
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We remember that v determines the behaviour of ® at infinity.

Up to now, we have only considered vectorial solutions to the Hilbert problem. If vy, v9
are linearly independent vectors, then clearly the corresponding solutions ®, ®, are also
linearly independent. If they weren’t, their difference would lie in the kernel, which is
empty. Hence, the matrix Z_ with columns ®;,®; uniquely solves the matrix form of
Hilbert problem (5.62) for a given matrix with columns vy, ve determining the behaviour
at infinity. For the solution of (5.68) we need in particular Z_(z,y = o) = 1. U is then
recovered as explained in the previous section.

The operator K is invertible at least on the class of Holder continuous vectors. Consider
a family parametrised by = of vector valued functions f(z,A) on €. If f has any of the
properties continuity, differentiability in x, Holder, then since we we required M(w) to
have them, by theorems 6C.2 and 6C.3 of [18] the integral term of K f and thus Kf as a
whole also has these properties. Thus K maps an element with the desired properties to
an element with the same properties.

It seams very likely that the inverse K™ also maps vectors v with these properties to
vectors f having them, but we have not succeeded to prove it. We assume it to be true.
A proof that in the case of analytic or smooth M, the solutions will also be analytic or
smooth, is given in [31]. Note that actually, if M(w) is analytic, U holomorphic in the
disc, can be holomorphically extended to a disc € of radius 1+ ¢, because M(w) may
be extended to an annular region containing the unit circle. One simply sets

u, for v e €*
M= (U), for v e €\&*.

By the very definition of M, (5.47), on €, the values agree, the function is thus continuous
across € and therefore analytic in all of €}, in particular on €.

5.5.8 Properties of U

We have at our disposal a function U (z,7), holomorphic in €* continuous on €, and
differentiable in = and along €. U(x,7~') has the same properties except that it is
holomorphic in €-. The boundary values of these functions satisfy

M(w(z,\)) =U(z, VU (2, A7) on €.

Now, the spacetime differential operator with w held fix may be also be written as

o, + L1 (5.80)

o L
i| 7+2p1:|:’7

w

and has simple poles at v = +1. We first consider only the +-component. Define the
operator

D= (1+7)d.], = (1+7)a+\7+;—p(1—7)ay. (5.81)

D is analytic in the finite complex plane. Note, that D may also act on functions defined
only on €, because when varying x, v on the unit circle moves along the unit circle and
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does not leave it. U (z,~) is defined by its boundary values U (z, \) on € by

1 Uz, \)dx
= SRV + 82
(e )= 5o [FLZT vee (5.82)

and, by Cauchy’s theorem, for v e €~

1 U@, N)d\ )
U(z,7) = meqﬁ_o, yee. (5.83)

&,LLA{(LW) is given by

1 ro.U(z,\)d\ .
a|u($’7)_2m[)(\fv) for ye €,

which exists and is thus also holomorphic in €*. Therefore, DU will also be holomorphic
in €*.
We define the function A
E(z,7) = DU(x,7),
holomorphic in €+ and vanishing on €, because by (5.83) U vanishes identically on €.
On the other hand, we can apply the differential operator D to the boundary values
U (z,A). This defines a continuous function on €. Now consider the integral

{(z, \)d\
v =5 [ 2RI,

Crud . 5.84
21 7E - ( )

(z,v) is a holomorphic function of v in €* and €. We now compute the difference
1 —Z. For ¢, we get

(1+ N0 U(x, \)dX N L/aku(l’ ) A
¢

1#(1‘,7)=L J—

1-N)=5L+1I
2m Je A—7 2mi 2, )= L+l

In the second integral, I5, we may integrate partially to get

1 V(z,\) 1
2710 Je (A=7)22p

— (A2 4+~ - 2)\7)dA.

Thus v is

1
— (A2 +7-2\y)d\. (5.85)

1 d.U(x,\)
vl ’7)_27?;/ (1+/\)d)\+% c(A=7)22p

A=
On the other hand, Z(v) is

E(V)=2me¢_a+z;\[(_x;/\‘)(1+7)d)‘+% (V)\( 7))22p( -7%).

Then the difference ¢ — = is

¢($,7)—5(x,7)=L.f&a(:t,)\)d/“L.fM:O, (5.86)
2mi Je 2mi Je  2p
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because both integrands are the boundary values of functions holomorphic in €*. So,
since = and 1 are equal and = vanishes in €=, so does

1 [ DUz, \)dA )
@/1(93,7):—./—( ) =0, vee .
¢ A-v

But this is the necessary and sufficient condition for DU (z,\) to be the boundary value
of DU(x,7) as 7y approaches € from inside (see [28]). Consequently ®(\) =U~1(A)DU(N)
is the boundary value of ®(v) =U~1(y)DU(7), analytic in €*, and, save at A = -1,

- ~ ~ 1

I'(N) =U (N0 U = m<I>(A) (5.87)

is the boundary value of

I'(y) =U ()] U(7) = —— (). (5.88)

1+~

It follows that away from A = —1 the function n°(I")()\) is the boundary value of
n>(1")(7), which is analytic in €~

Now, I’ and n*°(I’) are in fact the same on the unit circle: The monodromy data M
are given as a function of w only. Thus by construction M(x,\) = M(w(x,\) satisfies

8+|w./\/l(w) =0. But

O, M| =0 UN)| UT (AT +UN)O,| UT (A =UN){T'(N) - n<>°(f')(A)}z)T(A<-51 23,9)

I'(N) =n=I")(N). (5.90)

The two functions I'(y) and n°(I")(7) together define a single function I(7) on the
whole Riemann sphere except v = -1 defined by

I(v)=1'(7),  forye€ ue\{-1},
I(y) =n>=(I")(7), for v e € u\{-1}.
I is analytic in €* u € and continuous on € except the point v = —1. By Morera’s

theorem, I is therefore analytic in all of C\{-1}.

It is perhaps surprising, but these facts suffice to determine the dependence of I on y
almost completely. Consider the function (1++)I. It is analytic throughout C\{-1, 00},
and, it is continuous at 7 = —1 because it coincides with ®(+y) in €* and this function
tends to a finite boundary value b := ®(-1) at v = —1. (Note however, that it also
coincides with (1 ++)n=(I") = yp=(®) in €-, and this function has the boundary value
-n(®)(-1) = -n(b). Thus we also know that b=-n(b), in other words b € ¢.)

Consider again I. When v equals neither —1 nor oo

d d-b b

I= = : 5.91
1+ 1+7v i 1+~ ( )
Rearranging we have
A b d-b
I- = : (5.92)
1+ 147
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The left side is analytic on the whole Riemann sphere, save perhaps at v = —1. The
right side is analytic on the whole Riemann sphere except perhaps at v = oo, because the
numerator vanishes at the zero of the denominator. The equality tells us that both sides
are analytic on the entire Riemann sphere, and are thus independent of ~:

- b
f=a+——. (5.93)
1+7
where a and b depend only on spacetime position z, but not ~. )
Let us return to the condition (5.90). First, it is convenient to rewrite I as
~ 1- y
I=A+ B. (5.94)
1+~
where A =a+0/2 and B =b/2. (5.90) requires that at the unit circle
1-A - - 1-A
A B=1=n"(I)=n(A) - —n(B). .
YT 0= (1) =n(A) = T n0(B) (5.95)

Since this must hold for all A on the circle (except A = —1) it implies that
A=n(4), B=-n(B).

The first equation states that A € b, the second that B €€ (which we already knew).
This suffices to show that the field U(z) obtained by evaluating U(x,v) at v = 0
satisfies the field equations. At v=0

f=uou|, =u'oul =u'ou. (5.96)

because at v = 0 differentiating at constant w is the same as differentiating at constant
v, since there

_ol-y_ 0
wo2pl4y

8+7|
On the other hand I = A+ B at = 0. Thus
A= U oU) B=U"o.U)|, (5.97)

A completely analogous calculation for the z~ derivative yields

~ ~ _ T+,
ulou| = gLU)h+-1_7(u fo-u),

The field U therefore satisfies the linear system

o1 =z;1[Ai+1”Bi]
w 1+7

at all v € €*, with A, = (Z/I‘18i2/{)|h and B, = (U‘léiU)‘E. Of course it then must also
satisfy the integrability conditions of this linear system, which are precisely the field
equations applied to U. See (4.22).
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5.6 Poisson Bracket of V,(z,w)

In sections 5.3 and 5.4 we calculated the Poisson brackets of the V on a null initial
data surface and compared it to [32] and [33]. In section 5.5 we have discussed the
transformation from V to the monodromy matrix M(w) and its inverse. We saw that the
transformation is invertible, if we use a hypersurface N/ touching the axis p = 0, which
consists of only one branch, Ng. In this section, we use our brackets of the V on the
initial data surface A to compute the bracket of the Vo for w € W,, which will be the
starting point for the Poisson algebra of the monodromy matrix M(w) in section 5.7
and, following the ideas of [24], the Poisson algebra of conserved charges in section 5.8.

5.6.1 Notation and strategy
Vo(y,w) is related to V by
Voly, w) = V(o) T (20, y:w) = V(o) Pelo 7). (5.98)
where x( is a point on the axis and we introduced the transport matrix
T(z,y;w) :=Pels 7@ =Pz w)V(y, w). (5.99)
Let y = (z5,y") be aApointS on N and fix zy = (x5,2) to be the point where N meets
the axis p = 0. Then Vy(y, w) may be expressed entirely by V(z) with z € N by

Vo(zg,y*,w) = V()T (20, y; w) = V(:c(‘],aja')’Pef% o)z (5.100)
We shift the coordinate z* such that z{ = 0. Since in this section we exclusively deal
with points on A/ with the same z~-coordinate, from now on we omit the z~-dependence.
Furthermore, instead of x*,y*, 2%, ... we simply write z,y, 2, and we do not write the
subscript + on one-forms to indicate that we refer to the +-component. Furthermore,
obvious w-dependences will be omitted. In this simplified notation, we have

Vo(y) = V(0)T(0,y) = V(0)Peld” 7= (5.101)
The Poisson bracket of the V, is related to the bracket of the V by the chain rule

2 1

1}_1(%)1}_1(%){)}0(1/17wl)v (y27w2)} =

193* 204

[Can [ ”m(v-l(yl)%vm))(v-%yg)?ﬁ((jj)) v<x4>)iﬁ (5.102)

2
0

8V )V () D), V() ),

where the superscript i ® j* over V51 (y;)(0Vo(1:)/0V(x;))V(x;) means that it lies in the
tensor product of the i-th copy of g with the j-th copy of the dual g* of g (the notation
is analogous to (5.19)). In a first step we calculate Vi'(y)dVo(y) for a generic variation

0 in terms of ). From that we then extract the functional gradient and calculate the
Poisson bracket (5.102).

8The x~-coordinate of all points on N is zj.
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5.6.2 The variation of 1>0
From (5.101) we get

§Vo(y) = V(0)T(0,4) + V(0) /0 700, 2)8.0 ()T (2, y)d=. (5.103)

We express the variation 6J by V.

0J =6Q +ubP = 6J| +udJ,

and
oJ :5(V‘18V) =YYV oY + v15oy =
=V LYYtoy + V1ovyley + 8(1/‘151/) =
= 3(V‘15V) +[J, V‘l(SV] = D(V‘15V) +[P, V‘15V].
Therefore

0= DYV + [P.(V'V)| ]+ uD(V V)|, +ul P, (V6V)| ] (5.104)

At this point we introduce the action of “hatting” and “unhatting” of g-valued elements.
Motivated by the relation between J = @ + P and J = Q@ + uP, for a g-valued field X we
define

X(w) = X + u(w) X, (5.105)

where here and from now we simply use subscripts h and ¢ instead of |, and |, to denote
projections onto h and € respectively. The “unhatting”-operation is denoted by

1
)v((w) = Xf) +ng =: X{v]-l-XE (5106)

Later we will also need an extension of the “unhatting”-operation to the tensor product
of the Lie algebra. For a g ® g-valued field, we specify the factor, on which the unhatting
operation acts, e.g.

1
Agg(ﬂfl,$2,w2) = Agh(IEl,sz) + mAgg(xl,afg),

if it only acts on the second factor of the spaces in the tensor product, or

Agg(l’l,@,wl,wz) =

:Ahb($1,$2,w1>w2) + Agh($1,$2,w1>w2) + Ahg($1,$2,w1,w2) + Agg($1,332,w1,w2) =

1 1
A A P
by (21, 72) T e (21, 72) (. 02)

1
A
(g, wy)u(ze, wy) (1, 72)

Ah{g(fﬁl, .T2)+
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if it acts on both factors.
In this notation we may write (5.104) as

5J =D(V'6V)y + [uP,u (V10V)e] + uD[u(u ' V'6V)e] + [uP, (V'6V)y] =
=D(V'0V)y + [P, (V'6V)e] + uD[u(V'6V)e] + [P, (V6V)y] =

=D(V'0V)y + [P, (V'V),] + uD[u(V"'0V):]. (5.107)
The last term may be modified. We have
uD(uX¢) - DXy =uDXe - D (LX) = (u - 1) DX¢-0 (%) Xe.

On N, 2~ = p~ = const.. Defining wq := w + p~ and using (4.33) and (2.61) on N we have

u:ﬂ u_lz Vo Vwo+2p -2p
Vo +2p U \Jwo+2p VWo Vwo(wo + 2p)
T (=)= (u-3)
0— = ——, —8—— u-—~|=ptop=u-—|)p?0p"/? 5.108
0 ot i) " DT o L ( )
1
-~ uD(uXe)—(u “)D(\/_Xe)+DXe
Hence, (5.107) is
(v-3)

6J=[D+ adp)(V710V), + D[/p(V16V)]. (5.109)

VP
For the variation of IA)O we thus have

Vo) =VOT(0.5) +V(0) [ T(0.2){[D+adp)(v16V), | T(z.y)dzs
(5.110)

1

V() [ 10 { ) D[ﬁ(V‘lcSV)f]}T(z?y)dz.

Now, for any g-valued field Y we have
0.[7T(0,2)Y(2)T(z,y)] =T(0,z2) [j(z)Y(z) ~Y(2)J(z) + @Y] T(z,y) =
=T(0,2){[D +adp]Y (2)} T(2,v). (5.111)
Therefore, the second term in (5.110) may be integrated and we get

V() =BVO)T(O.5) + V() [T, V(T (z10) ] +
(5.112)

+1(0) /0 yT(O,z){(u\;__) [/B(V V) ]}T(z,y)dz.

On the axis, at z = 0, we have for w € W, that u(0) =1, and thus X (0) = X;(0). So the

first term above cancels with the second term evaluated at z = 0. Multiplying from the
left with Vi1(y), we are finally left with

Val5ﬁo(y)=(V‘15V)g(y)+f0 T(y,Z){(uf) [Vo(V V) ]}T(z7y)d2- (5.113)
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5.6.3 Computation of the Poisson bracket

Following the idea presented in subsection 5.6.1, for the Poisson bracket of the Vo we get

. 2 ! 2 12
Val(yl)Val(yz){Vo(yl),Vo(yg)} = Agg(y1,2)+ (5.114)

2
fylfw i ) [T T
Y1, 21 Y2, 29)X

VP

21 Z2

1
x D, Zz[\/ p(21)p(22) Aee (21,22)] T(Zl,yl)T(ZQ,w)d@dzﬁ

+/y1 ( ) Z}ﬂ(yl,zl)ll)zl[\/p(zl)/lligl(zl,yQ)]%(Zl,yl)dZ1+

0
Az

Y2 —(121’_ %)- 2 2 12 2
e [T | T ) DalVoG) Al )T (22,

| Az

where it is understood that ]AJO,fL,T depend on w;, x;, i € {1,2}, and that )A/g,T lie in the
i-th copy of the tensor product. In the last to terms we may use (5.21),

[\/p(TAgg(zl,ZQ)] 5(21I)QE’ ﬁ[@ﬁie(zh@)] 5(231;?)93, (5.115)

to solve those parts of the integrals, which contain Ag. The term in the second and third
line requires more work to be done. Let us give the integrand without the transport
matrices 7" a name

1)1

(e-1) (-
K= =

First we can again use (5.115). This gives

DD(\/leAss)

U_i (a_%)(ﬂzl—zy)g +<b_i>(5_%>5(zl_z2)al
NN N 2K f VP1p2 2K

By (5.111), if the first term in the last line is again sandwiched with the transport
matrices, it is a total derivative of a term containing a 0(z; — 22) by construction and the
two integrals can be solved — one, because it is a total derivative, the other one using the
d(z1-22). The rest of the last line is not a total derivative. Two things that are obviously
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missing for it to also be a total derivative, are an adg Qe-term and a 0,,6(21 — 22)-term.
Remembering the invariance of {2; under the adjoint action of H, we note that both terms
could be “created” in a form symmetric in 1 and 2 because

1 2 12
0(z1 - 22)(adg + adg)Q =0 and (0+0)d(z1 - 22) =0. : (5.116)

But because of the antisymmetry of the Poisson bracket, and thus Ag, K is antisymmetric
w.r.t. 1 and 2. Is it possible to express the antisymmetric K as a product of a scalar
antisymmetric term and a symmetric term containing €2;? Then we might try to use the
relations (5.116) to create the missing terms®. First we try an ansatz of the form

12 12
6(z1 - 22)[P = P, %] = (21 — 22)a(z1, 22) [P+ P,Q%]  with a an antisymmetric scalar.
(5.117)
Note again the intention of the ansatz: Like K, the left hand side is antisymmetric with
respect to the exchange of the two factors of the tensor product and symmetric with
respect to z; and 25. On the right hand side, symmetry and antisymmetry is reversed.
But (5.117) does not have a solution for a. By using only the vector space structure of &,
we will not succeed. So let’s try to use the algebra structure to find an additional term,
which could be used in the ansatz (5.117). When z; = zo we have

12

2 1 2
101 . ) )
= Z P'le;,e;le! = Z szijkekej = Z P’f,k]e e] = Z P ez,ek =[P, %],
i,jet 1];];]3 1k];)€ 1;;)?

Thus
2 1
[P, ] =[P, Q).

:N’I S

We enhance the ansatz (5.117)

1 2 1 2 1 2
6(2’1 - ZQ)[P— P,Qg] :5(21 —ZQ)Q(Zl,ZQ)[P P ] + (S(Zl - Zg)b(zl,ZQ)[P-f- P,Qh] =

1 2 21 19
L2 Ua  ux
=0(z1 — z2)a(z1, 22)[P + P, Q] = 0(21 — 22)b( 21, 22) [TP+3P,Q{|,
uowu
(5.118)

with a,b antisymmetric scalars. This time a solution exists. For z; = 29

2 1
U u
= l=a-by, -l=a-bg,
U u

4,

2 2ty

bzl 27 azl 2 "

u_ i u_ i

2 1 2 1

u u u u

90f course this still would not guarantee that we can integrate, but these terms are surely necessary.
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Although we have set z; = 25, this definition of a,b may also be used for z; # z5 by letting

u depend on z; and & on 2Zy. Substitution according to (5.118) yields

12 1,12 21
K (z1, 29, w1, ws) =§(K(2’1,Zz;w1,w2)—K(Zz,Zl;w2,w1)>:

1 1 2 2 1L 1\(2 1
_—D—Cldp-FD-l-adf; (u_T)( _5)5(21—22)

u

2 VP1P2 2K

T o1\ (2 1 2 L1
+é U—g <u_g)6(21_Z2)Q€—5 U—g (U_Z)5(21_22)98+
NG NG NG
L1\ (2 1 1 2
u=s){@=-3) 5z, - L2 12
+( u>( 25)5(%4 Zﬂ[(g# [P+ P, +2[ P+ P, Q]
\/PM)Q(%—%) " uou

What we want, in order to be able to perform the integral [ [ TTKT-'T-!, is that the
last two lines be of the form

(5(21

(Oh+0h+h ady+h adp) ) s

c(f+0f + [ adp+ f adp)%gh.

12 1 2
Then, according to (5.116), we may simply add the terms (0+0)d(z1 —22) and adg +adg
and cast them into the form

(b+a1dp+f)+a2dp)(‘5(“4—;2"’)@93#9(,]). (5.119)

12
Since K does not contain a term of the form §(z; — 22)(0 + 9) f€2y, we need to have

(5(21 - ZQ)(é"Fé)f =0.

For z; = z5 and using the explicit form of u we get

I - 9
(uw -1)(u -1) 2o e 2

f= 2 2 + +
1 2 w+p w+p
p(u —u)
4p? 4p?
P 0 [ 750 B Oy [ TS 2
T (witpT _ wa+p” 20(wi-w2) 4oy — we
wi+pt wa+pt p(w1+p+)(w2+p+) 1 2

The factor f is indeed independent of z; and 25 and thus the term containing €2, has the
right form to be integrated twice. The last task is now to verify whether the derivative
of the scalar factor of the Qp-term matches the given term, concretely if for z; = 25

)

2

G | I A | R R ((3+5)(§+
u

= 7% ¥ Ve (5.120)

S RSN

21=22
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By (5.108) we have

-1
(") T oa i el -

2 1 1

a1 1 u (92 1 u U
Soulg T |toUlT 2T 2 T
21=29 u U u U u

the right hand side of (5.120) is

! 2 2 2 2 -2 2 -2
( ou__ ou )—%azn(é —1)—%3171(%2 —1):%azn(b (14 ))—%azn(é (1= )=
u

1
1 1201 2p 1 220 1 2p )
=—0l —0dln| - - =0l - =0ln |- =
28n(u)+28n( w1+p‘) 28n(u) 28n( .
1 2
1 120 1 220 Ou Ou
=§3ln(u)—§8ln(u)=g—g

and hence the left hand side of (5.120) is equal to its right hand side. Therefore

1

D-ady+D+ad AR
K:(_ —adptta p)((g_%) (Zl—fiz)QE)Jr
u u

w1 — Woy 2K
11 2 2 L 9
. (D+adp+D+adp) ((% . %) d(z _ZQ)QE)+
w1 — Wy i U 2K
1 1 2 2
(D+adp+D+adp) (21 — 29)
+ Q =
w1 — Wy K
D+ad T D+ad ;
:/€71 Tadp lé(zl - 22) (%QE + Qh)] + Hilw |:5(21 - 22) (%QE + Qh)] .
w1 — W2 U w1 — Wy U
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Eventually, the integrand of the second term in (5.114) may also be written entirely as a
sum of total derivatives of terms containing d-distributions

[(éﬁi)L [(iﬁ%) 22

X Zl)—nf)n[\/p(zl)p(ZQ)/lﬁ?E(zla 22)]%(21, yl)%(z2,y2) = _ (5.121)

.1 1 1 2 U 1 2
=K Oz | T(y1, 20)T (Y2, 22)0 (21 - 22) T8+ T(z1,y1)T (22, 92) | +

u

1 2
T(yb Zl)T(yQ, 22)><

1

1 2 1 2 ]
+02 | T(y1,21) T (Y2, 22)0 (21 — 22) (%QEJFQb)T(Zhyl)T(Zz,yz) }

u

This second term is of the form
[ [ 0ala(er, 231 - 22)] + 02 [bz1, 22)0(21 - 22)]} daden, (5.122)
where a and b are g ® g-valued functions depending on 2; and 25. Noting that
a(z1,29)0(z1 — 22) =a(z1,21)0(z1 — 22) and 0,,0(z1 — 2z2) = =0,,0(21 — 22),

we have

8Z2 [b(Zl, 22)5(21 - 22)] = —b(Zl, 21)6Z15(21 - 22)

and the integrand may be written as
0., [ad(z1 = 20)] + 0., [00(21 — 22) ] = Do, {[a = b]0(21 — 22) } + 0., 0(21, 21) (21 — 22). (5.123)
The integral (5.122) becomes
Y1 Y2
'/0. ; {0,,b(21,21)0(21 — 22) + 0o, [(a = b)d (21 — 20) ]| }dzadzy =

min(y1,y2) Y2
= [ 00z [T a0~ - (0 DOz

Since u(0,w) = +1 for all w, a(0) = b(0), the last term vanishes and we get

bmin(ys, 12)) ~B(0) + (0,1, ya)(a ~ D) (1) = { BT LS sz

where
1 lf 0< Y1 < Y2,

0 otherwise. (5.125)

0(0,y1,92) :{
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Finally, plugging everything into (5.114) we get

1 2 1 2
V61(y1,wl)V6l(y27w2){V0(y17w1)7V0(y2,wz)} = Agg(ybyz)—
2
(u(yl) e ))
- —0(0, ylay2)T(y27y1)Q€T(y1 Yo)+
26y ) p(y1)
( (y2) } U(y2))
+ @(0 y2ayl)T(yhyQ)QET(y%yl)—i_
QKU(yz)P(yz)
N §iaatad :
+"{_1T(y2ay1) - @(07y17y2)T(y1ay2)_
W1 — Wo
(5.126)
 (Emesa)
+/{_1T(y17y2) - ®(O7y27y1)T(y2ayl)+
W1 — W2

1 2 Q.+ Q
=T ()T (3, 0) () (0,00 T (0,32

(u_\/__) D(\/p2Ave(y1,22)) %(Z2>y2)+
(4-1) s
VPL

where the sign in the sixth line is — if w; and ws lie on the same sheet of the Riemann
surface and + otherwise.

Y2 12
+ dzTT(0, 25)
0

+[0y1dz1%(0a21)% D(\/_Aéh(zlayz)) %(2173/1)}’

5.7 The Poisson algebra of the monodromy matrix

M(w)

From section 5.5.4 we remember that M(w) can be related to Vo on N by
/\/l(w) = ]A}()(l’a,;p*' = —w’w)ﬁg(x6’ Tt = —ij% (5127)

where z; is the x~-coordinate on N. For the Poisson bracket, we get

1 2 1 2 1 1 2 2
{/\l/l(v),/\z/l(w)} ={Vo(v), Vo(w)}V§ (0)V] (w) + ]}o(v){%(v),)}o(w)}vg(wﬁ
2 1 2 1 1 2 1
+ Vo (w) {Vo(0), Vi (w)}V5 (w) + Vo(v) Vo (w) (V5 (v), V (w)}.
Since k + kT =2k for k€ € and h+ h” =0 for h € b, we may write
1

(M(), M(w)} = 45 (0)Vo(w) Ce P )V ().
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with
1 2 1 2 2 1

O-1)-1 17 Y; A A1—1A—1 55 e
C=Vy Vo {Vo,Vo}, Cu=Vy V) {V07V0}‘

e’
The points y; and yo, where we have to evaluate Cy, are

y1 = (27 =2g,2" = -v) Y2 = (27 = 25,27 = —w)
Hence
1 U—l'a 1 U—JT6
u = = o0 Uu =
(yl) \/m (92) v —w
9 w— X, 9 w =X,
U(ys) ==—F—= =0 u(yr) =
w —w w—v
and so

1®2

12 ~ ~ X 2
OE{’ = lval (yla U)V()_l(yQa w){VO(yl, U)v V[)(y27 'lU)}]
tet

2

1 2
wT(O’ y1)T(0,y2)+

1 2
=lz4rm(y1,y2) =& (y1,0)T (y2, O)U

(-3

N 12)(\//7_214!)8(3/1722)) 727(2’27312)+

1
(U_T) 1
U

\.
N D(\/EAE!)(ZDZUZ))} T(Zl,yl)]

Y2 2
+ /o dzT (y2, 22)

1®2

Y1 1
+[0 dz1T(y1,21)

tot

o ) Q, 1 ) 182
| T 0T, 0) =TT O | -

| v —-w ot
== T, 0T (52, 0)V = (0)V(0) —V(OV(0)T(0,41)T'(0, ) =

! tot

[ 11 o -1 0 182
==V (W () — Vo(yl)Vo(yz)] =

| v-w ot

1 Al A2 1 2 Al A2 Qn 1 . 2
=- E(Vo‘lv(;l . _ngovo - Vglvgv _gw Vo(VyhHT-
Al A2 Ui . 1 % Al A2 Q N 1 . 2
U SV T )
Vv —-—w Vv —-—w
Finally, we get the remarkably simple result
1 2 Q1 2 1 2 0
R{M(v), M(w)} = = ——=M(v) M (w) - M(v) M (w) —"—+
vV —-—w vV—-w
1 a2 , o (5.128)
+ M(v)—2M(w) + M (w)—2M(v),
Vv —-—w vV —-—w

for k = -1, in accordance with [24]. Note that in contrast to the derivation of this algebra

in (5.135), we did not have to extend N to infinity. It is a local construction as opposed
to the calculation in [24].
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Figure 5.2: The two choices for the a-dependent initial data surfaces for two values a;,as

5.8 The Yangian algebra of conserved charges

5.8.1 Extending N to infinity

Following [24] we wish to extend our initial data surface,
N ={(zg, 25 +5) | s€[0,a]}, Ty =z, (5.129)

“to infinity” and evaluate the algebra of the Vy(y) with the point y at infinity p = oo.
Two substantially different choices of an infinitely extended surface arise. First we could
simply take the limit a — oo and keep z§ = 3 (xg + z5) finite (for example 0). This would
correspond to a light ray starting on the 20 axis (at 0) and extending towards null infinity.
Another choice would be to keep the time coordinate of the future boundary of the surface
finite, i.e. we make x) a-dependent: 0y = —a. Then the line starts at (a! = 0,2° = —a)
and ends at (z! =a,2° =0). In the limit @ — oo this line will thus end at spatial infinity.
These two choices Ny, and N, are illustrated in 5.2 for two values of a.

As explained in [24] the quantity

Vi(p, pyw) = V(5,0)V1(p5,0,w)V(p, p,w) with we W, (5.130)
has time-dependence (z°-dependence)

OV (x,w) =V(2°,0)J,(2°,0) V" (22,0, w)V(z, w)-
~V(°,0)J,(2°,0,w)V(2°,0,w)V(z, w)+
+V(2°,0)V "1 (22,0, w)V(z, w) Jy(z,w) =

=V(2°,0)V " (22,0, w)V(z, w) J,(z, w),

where in the last equality we used that

lim~y(x,w) =0
p—0
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for w e W, and so

lin%j(:r,w) = J(2°,0). (5.131)
p—
For solutions constant at spatial infinity, i.e.

lim Q(x) =0 = lim P(x) = lim J(z) = lim J(z,w),

p—>00 p—>00 p—>00 pP—>0

the quantities R
Tya(w) = lim V, (z,w), (5.132)
p—)OO

already encountered in section 5.5.3, are independent of z° (time independent). Note
that if p = 2! goes to infinity then the branch cut blows up and covers the whole real axis.
Therefore, v and consequently lim,i_ o, Vi (2, w) become discontinuous along the entire
real axis. The index u or d in (5.132) refers to w in W, or W,,.

It turned out that these conserved quantities 7,,/4(w) form a twisted Yangian algebra
with respect to the canonical Poisson structure and generate the action of the Geroch
group [24][23].

We want to make an analogous construction using our Poisson structure on a light
ray. We define a time-dependent family N(¢) by: A'(0) = N and N (¢) is N, translated a
distance ¢ in the 29-direction. We denote by x;(¢) the point where N (¢) meets the axis
and by x(t) the endpoint of N'(t). On N (t) we define

Vol (), w) = V(i (1)) V" (s(t), w) V(s (), w) =
V()P Iy ()T (8), 24(8), ).

Analogously as before, Vy(z 7(t),w) has time dependence
Vo (z,w) = V(:ci(t))f/‘l(:ci(t),w)f)(xf(t),w)jt(xf,w).

If we extend A and thereby N (¢) to infinity according to N (a) and not Noo(a), then
the time dependence of Vy will be governed by J, at spatial infinity, which we assume to
vanish, as above, and not by J, at null infinity. For Vo on Nw(a), in the limit of a - oo
we get the conserved quantities corresponding to VY, from [24] and therefore the Poisson
bracket of the Vy on N (a) in the limit a - oo should form the same Yangian algebra.

5.8.2 Taking the limit

We want to extend A to infinity and evaluate the bracket (5.126) of the V(y;, w;), where
yp and yy are (p=0,p=00). Weset y; = (p =a,p=0) and take the limit a - co. Although
one might expect that when taking these limits the result depends on whether we first
let p(y;) = oo and then p(y,) — oo or vice versa, this is not the case. The result is the
same in any case.

We note that

w — CL \/—
v (5.133)
\/’LU + CL

lim u(y;(a)) = hm
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Assuming that lim,(y)-e Agg(,y) = 0, the first line of (5.126) vanishes.
By (5.133) and as p(y(a)) - oo the factors in the second and third line in (5.126) go to
0.

In the fourth and sixth line we have

@) (M—a/wwwa/z) et

— =41,
a—o0 k(yz(a)) e\ Jw; +af2 \Jwg - af2

V-1

where the sign is + if both wy and w; are in W,,, or in W,4 and - if not.
In analogy to [24] we define

Tyja(w) = lim Vo(zs(a),w), (5.134)

where the u or d index means w € W, 4.
Then the Poisson bracket of Ty, (w;) and Ty, (ws), where s; is u or d, is

(T (w1) Ty (12) } =

=/{111/12/{%(0, oo)%((), o) (

W[Slsg]Qg + Qh) B (Qg + Qf)

wy — W2 Wy — W2

)T(o 00)T(0. oo)}

Qe+ Q) 12 1 Q
T TS Yl GIL- LU RAL B WV WT(o 00)T(0, 00) =
W1 — Wa w1 —
Qe + €2 Q
2571T51 (wl)Tsz (w2)ﬂ-[3182] Ak - K71—9T51(w1)T82(w2)'
w1 — Wa Wy — Wa

Here, m[s1s2] is 1 if both s; and sy are w or d, and —1 if they are opposite.
In accordance with [24] for k = -1, we have

1 2
{Tugatwn) Topatw) } - [u/dwl)iru/d(wg) T
Qg Q, 2
{ a0, Tapaw) } =) Tapa02) e = T T ()

(5.135)

where Qf = - + Q.

5.8.3 Bracket of the T,,,; and M(w) and the Lie-Poisson action
of the Geroch group

In section 5.7 we mentioned that the calculation of {M(v), M(w)} did not require an
extension of A/ to infinity, while the computation of {7}, (v),Ts,(w)} did require this
extension. In this section we are interested in {7},/q(v), M(w)}, which with our definition
(5.55) of M(w) is not as straightforward as in [24] because we didn’t define M (w) directly
via the T,/4(w). In order to compute a Poisson bracket of T,/4(w) with anything else we
will have to extend A to infinity by definition (5.134). Remembering the relation (5.55)
of M(w) to the field Vo, we note that there is no obstacle in taking Vy on Na (a) and
the limit @ - oo. In this limit the coordinate 2~ on N (a) will also simply go to (minus)
infinity.
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Let us again be more precise. We want to calculate

(Tuja0), M)} ={Tya(0), Vo(a~ 2" = ~w)VE (2 2" = ~w)} =
=;i_)r£10{l>o(y1(a)» v), )A/O(yQ(a)v w)%p(yz(a)» w)},

with
yi(a) = (z”~ = —-a,z* = a) yo(a) = (z7 = —a,x" = —w).

In the limit ¢ — oo this means

i

() =2 5 VA w(ys) = Yo o 0o

ii(y2) = = 00 i) = \/_w:a V-1 (5.136)
py1) oo p(y2) > oo

and of course O(0,y1,y2) = 0. Note also that é(yg) = oo already for finite a if we
understand the limit p*(y,) - —w as already taken.
Similar to the previous section we find

12 2 12 2 2 1 2
Vo, VoVi } =(Vo, Vo Vi + Vo{Vo, Vg } =

12 99 2 12 97 2

~

ZV()V()ngl}g + f}()f}o C ggf}g =

1249 2
ZQVOVOCQQVE.

We take a look at (5.126) and think about taking the limit. The first line will vanish
because of the factors of ﬁ in Agy. The second line will vanish because of (5.136).

The third line vanishes already for finite a because 1%(3/2) = oo. The fourth line will

1
vanish because O(0,y1,y2) - 0. In the sixth line % = 0 again already at finite a.
uly2

. . . . 2 . .
The ©y factor will not survive the projection |E. In the seventh line we again assume

2
that D(\/p2Ase(y1, 22)) contains a factor of 6(?’1—\/;_52). Then evaluation of the integrand at

2, = y1 and the limit @ — oo will kill the term because p; — oo and w(y;) - v/—1. The
eight line already vanishes when projecting on €. So again we are left with the fifth line
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only.

1 2 2 12 49

1 2 12 12 2
{T.(v),M(w)} = lim {Vy, VoVi} =2 lim VoVoCuVy =

_ b 21 2 Q, 1 2 22
:—(}Hg K- QVOVO(T(ybO)T(y%O)ET(QI)T(W»‘EVO =

‘ el 21 2 L 2 Q L 2 1 2 257
== lim £ 2V V(T (y1,0)T (52, 0)V(0)V" (O)U_wV(O)V(O)T(yl)T(yg))‘EVO =
1 2 1 2

b2 12 12,2
:—(}LI&H_12VQVQ(V61V61 g V0V0)|Evg:

vV—-—w
9] 2 1 2 Qn 1
==& ——M(w)Tyya(v) + K M(w)—=T\a(v) =
v —-w vV—-w
Q. 2 2 On 1
=— k| —=M(w)-M LT, 5.137
(e - o)) ) (5.137)

Again for k = -1 in accordance with [24].

One may easily construct the Lie Poisson action if M(w) is analytic on the entire real
line. Then one can extend it to a strip ¢ on W,, which contains the real line. Denote by
dg(w) a g-valued function holomorphic in o and define on M(w) the action

SM(w) = fa e [T ()g(o){T (), M(w)}dv], (5.138)

where one has to substitute 7;,,; for T" when integrating over the part of do, which lies
in W,yq. Due to the Poisson bracket (5.137), (5.138) becomes

IM(w) =dg(w)M(w) - M(w)dg(w). (5.139)

Thus, M defined by (5.138) corresponds exactly to infinitesimal transformations of the
Geroch algebra (4.110). (5.138) has exactly the form (3.40) of a Lie Poisson action, where
the trace and integral play the role of the inner product between the loop algebra and its
dual [2] and T,,/4 are the conserved, non-Abelian Hamiltonians.
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Appendix A

Tetrad formalism

Let (M,g) be an n-dimensional Lorentzian manifold. At any point x we can choose
a basis {E%a = 1,...,n} of the tangent space T,M such that g = n®E}EY with n =
diag(-1,1,...,1). Since the metric varies differentiably from point to point, we get a
set of n differentiable vector fields B = {E%(x),a = 1,...,n} (we will generally omit the
x-dependence) called a tetrad.

The covariant derivative V maps 7,M to 7;(1’1)M so we can expand
VB = Wb EY, (A1)

w being an (n x n)-matrix of 1-forms. Introduce the basis B* = {e,,a = 1,....,n}, the
cotetrad, of 7*M dual to B with Ele; = 6;'. We have

0=V,0" =V, (Ele%) =V, E’el + EYV e = wzaEgeg + EYV el
b el (A.2)

b _
= V€, = ~Wyao-

Similarly for forms and dropping the spacetime indices,
de® = e’ A w",. (A.3)
Furthermore we get an easy formula for the Riemann tensor:

(ddEg)lM/ = [vlm VV]Eg = Ropqug = Rbaw/Eg
ddE, = d(w°, Ep) = duw’ By — w’, Aw B, = (dw’, + W’ AwS,) B,
= R, = dw’, +w’, AwC,. (A.4)

(A.3) can be used to read off the connection 1-forms w?, but only modulo terms propor-
tional to e, (with respect to the indices used in (A.3)). In order to determine w? uniquely
one must take into account that

V(g") = 0= V(BYBYn™) = BYEL0™ + By B3 = (w + ) BB
= w® = —wh, (A.5)

(A.4) then allows to more or less rapidly compute the Riemann tensor, Ricci tensor and
Ricci scalar, e.g.
R=E,1(E, 1R™) = E/E'R™,,, (A.6)

where _ denotes the dual pairing between a vector and a form “index”.
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Appendix B

Null coordiantes

Here we collect the definitions and conventions concerning light cone coordinates. We
adapt those used in [30] and [24]. Given a flat 2-dimensional manifold M with metric
Guv = N = diag(-1,1),, in coordinates (x°,z!) we define

x* =2+ 2l (B.1)
The differentials and derivatives are
da® =da® F dz',  0:=3(0)F ). (B.2)

We take = to be “the first” coordinate because then the transformation is orientation

preserving:

=3zt +a7) al=4(at-a7)
I(a®,2t) 1

11
oz, x%) 2 (—1 1)
- (0% 2T\ (0@ \T 1f{1 -1\{o0o 1\(1 1)\ _1{0 1
8ﬂf/—(a($_’x+)) 5p0(8($_7$+))9‘1((1 1)(_1 O)(_l 1)),1;7_5(_1 O),zp

fi

1
w,vef{0,1} g,ve{-+} e e =g
For the metric in null coordinates we get
- 1{0 -1 1
T}ﬂfl - 5 (_1 0 ) ) Nix = _5 (B3)
and _ _
o - o (-1 0)" o (1 oY
E[A = 6[/4377p = ( 0 1)ﬁ , END = (0 _1) ) . (B4)
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Appendix C

An orthonormal basis for s[(2,R)

Sometimes it is convenient to have an orthonormal basis for s[(2,R). Such a basis is for

example
1 (1 0 1 (0 1 1 (0 —i
el_ﬁ(o —1)’ 62_&(1 0)’ e3_¢§(i 0)' D

e1 and ey with real coefficients span € c s[(2,R) and e3 with purely imaginary coefficients
spans h c s[(2,R). The components of the metric on sl(2,R) given by the trace are, as

already indicated,
Tr(eqes) = 0ap, a, B e{1,2,3}.

The structure coefficients are

0 1
[61762] = (_1 O

L(0 -1 .
[63,61]:(? Z)Z\/§z €9

0

t 0 .
[e2, €3] = (O —i) =V/2i €1,
or

[ea; €5] = faﬁ7 €y = \/ﬁieaﬂv €y

145



Appendix D

The path ordered exponential Pe

Since we make extensive use of the path ordered exponential of a Lie algebra-valued
one-form A as a solution of a differential equation of the form

S0 =9OAD, 90 =g (D.1)

for a Lie group-valued function g¢(¢), in this section we show that it is well defined and
how Pe/ 4 can be interpreted as the limit n — oo of n factors of the form exp(A;) with
exp being the exponential map. We will not explain the basics of Lie groups and algebras.
They are covered very well in [29)].

Let M{ the set of complex n x n matrices. On Mg we define the map

(2): MEx M2~ C,
(A,B) d <A,B> = TT(ATB) = Z(A*)ZJBU
Clearly
(A,B)=(B,A), (aA,B)=a(A,B), (A+C,B)=(A B)+(C,B),

and since
(A, A) =3 (A)iAy = 2 1Al
i.j i,j
is a sum of positive real numbers, it is always positive and only zero if all the A;; are zero.
Thus, (-,-) satisfies all the properties of an inner product on M. The norm induced by
this inner product is

[A] = V(A A) = VTr(ATA) = /37|42

In particular, the norm satisfies
[ABI* = X100 AuwBisl* < 30 2 1Aul 2 1Byl* = | AI*BI,
ik ij k ]

A+ Bl <[Al+]B]

(D.2)
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Note also that if | A| < oo then all the entries A;; of the matrix A are finite.

Now let G be a Lie-group of n xn matrices and let g be its Lie algebra. Since elements of
G and g are matrices they are a subset of M7. Let A(t) be a g-valued, bounded function
on the interval [0,1]. In M}, we construct the sequence of functions (a;(t))ien

t
al(t)=]1+[ A(tl)dtl
0
t t t1 ti-1
ai(t):llJrf A(tl)dt1+...+/ dtlf dtg.../ dt; At A1)
0 0 0 0

where the composition A(ty)A(%;) is simply the matrix multiplication. We define
A= A(t)].
max [A)]

Hence, for fixed t two integers i < j, using the properties (D.2) of the norm we have

t t1 ti- ) t t1 tj-1
\|a,~(t)—aj(t)|\gAi/ dtlf dtg...f 1clt,~+...+AJf dtlf dtz...f dt; <
0 0 0 0 0 0

J. Ak —1 Ak
<y Zk_

If ¢+ (and j) are sufficiently high, the right hand side is arbitrarily small. Hence the
sequence is a Cauchy sequence and converges. The limit of (a;);qy exists as a matrix in
MY for every t € [0,1] and thus the sequence of functions (a;(t));an converges pointwise
to a function a(t) = lim;_(a;(t)). To emphasize the resemblance of the limit a(t) to
the exponential function and the appearance of integrals of A(t), we give the limit the

symbol
Delo A’

the path-ordered exponential,

Pelo AW .= Jim g, =

n—o0

t t t1 ti-1
:1+/ A(tl)dt1+...+[ dtlf dt2...f dt; A()A(t) + .. = (D.3)
0 0 0 0

:IL+[0tP[A(t1)]dt1+...+%/Otdt1/0tdt2.../otdti PLA()..A(t)] +

where we have introduced the path ordering operator P. It orders the factors A(t;)...A(t1)
according to the values of their respective parameter. Factors with lower ¢-value are
moved to the left of factors with higher ¢-value. A path ordered product may always be
expressed as a sum of normal products where each factor is multiplied by appropriate
combinations of ©-distributions. For example, for two factors we have

PlA(t1)B(t2)] = O(ta — t1) A(t1) B(t2) + ©(t1 — t2) B(t2) A(ty).

The fact, that this is undefined on the set t5 = t; of measure zero does not matter under
the integral sign'.

!Actually, if A= B as it is in (D.3), even for ¢, = ¢; it may be assigned the value A% = B2 unambigu-
ously.
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Every element of the sequence (a;(t)) ey is by its definition via integrals differentiable.
We now prove that the sequence (a}(t))eyy convergences uniformly to a function a’(t).
Then according to a standard theorem on the differentiability of power series (see e.g.
[16], Proposition 3.3), a(t) is differentiable and its derivative is a’(t), the limit ¢ - oo
of a}(t) — in other words the process of taking the limit and differentiation may be
exchanged.

We have
ai(t) = a;(t)A(t).

Similar as before, for i < 7,

Jai(t) - a (1)) < las(t) - mmwun{& j%)

Thus
lim |aj(t)] < Ae?,

the sequence (a;(t))ey) convergences pointwise to a function a’(t). Now let € > 0. Then

o) -a, O =1 ¥ 5 [t [CarPLA@m)- AW <

i=n+1

1Mfﬁ1fﬁPMMAmmw
> L([fantawn) 1w 3 Aa-

1=n+1

i=n+

zn+1
=(6A iAZ)A
=0 il

For n large enough, the right hand side will be arbitrarily small, in particular smaller
than € for all ¢ € [0, 1], which proves uniform convergence. We have established

d d. o
Sa(t) = Zllm ai(t)] = lim al(t) = (1)

or using our symbol Pe

%wawwzpawwwnu)

Looking back at the differential equation (D.1), its solution is thus
g(t) = go'])efot A(t')at’

because
Con=gA®),  9(0) =g

If we use a different parameter ¢, then g(#) satisfies

g( )= %251 - g(t(t)) A(t(t)) = g(HA(D).

%dt
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We will now show a different construction of Pefo At which relates the path ordered
exponential to the “normal” exponential mapping the Lie algebra to the group.

For a fixed value of ¢t # 0 we can reparametrize such that #(¢) = 1. This simplifies the
following calculations. So from now on we assume that we are interested in the solution
of (D.1) at the value ¢ = 1.

We divide the interval [0, 1] into n intervals of length % For the i-th interval [% 1]

we fix an element A; = A (%) € g. The discrete version of (D.1) with initial condition
g(0) = go are then n differential equations with n boundary conditions

ref0.4]: So=g(A 9(0)=g0

i—1 3 d . i— . i .
te[Sha]: o) =g®)Ai limg(Stee) =limg(5t-¢) ie{2,...n}

These equations are just the equations for integral curves of the left invariant vector
fields, which are equal to A; at 7.G. The solution of the n —th equation for ¢t = 1 is

1 1
g(1) = goen™..entr, (D.4)
If G is a matrix group, then
A
el=) —.
2

Let b, = (b;)1<ict be a sequence of length k € N with elements b; € {1,...,n} such that
b; < b;i1. By B we denote the set of all such sequences. On B, we define the function

) -1] (za) |

with d,,, being the Kronecker delta. For example

f((1,1,4,8,8,8)) = 321
This allows to rewrite (D.4)

1( () f

o1 1 21
1) = —pl1+3 24 Laa, 5L
9(1) =g [ ] o ) 90( +l;n i+ ) A +l;2nz i

1=1 \ k=0 l,lmzl
<m
noq I T N
+ —AALA, + —AA,,+ Y —A+... | =
z,n;ﬂ n3 e 1,221 on3 21:3'713 !
l<m<n l<m

k=18,
Now we define the step function A, (t) by
A,(t)=4; te[EL 1]



and evaluate

1 31 te-1
f dt1/ dtQ...[ Aty A (). A (1) =

= Zﬁ 1dt1f dts.. f dtpAn(ty)...An(ta) As, =

i1=1

n i1—1
= Z ];1 1 dtl Z —/;2 1 dth dtg f dtkA (tk) A (tg)AZ2

12=1

ﬁ dts f dts. [ At A (). A (£5) Ay, Ay, =

n ig—1
= Z l ﬁQ 1 dts Z ﬁB 1 dtg[ dty.. / dti A, (tk) A (t4)A“A.2Ai1+

i1=1 z =1 i3=1

Z — [_ ﬁz 1 dtg[ dt4 [ dtkA (tk) A (t4)Ai2A12Ail+

—in
n 11 1

Ly ﬁfld f f " diy [ dts.. / it A (te). An(t2) Ay Ay Ay +
i1=1 n i3=1

ff f dts ﬁ 1dtgf dty.. / At Ay (ty)... An(ts) As A;

- Zf(l_)k)iAbl...Abk.
By

nk

So for every n € N we can write

1 1 t1
9(1)=go(ﬂ+f dtlAn(tl)‘f'f dtlf Aty A, (ts) Ap(ty) + ...+
0 0 0

1 t th_1
+...+f dtlfldtg...fk dtkAn(tk)An(tk1)...An(t1)+...).
0 0 0

Now if n - oo, A, (t) will be equal to A(t) and g(t) will be the solution of (D.1). We
may thus view

1 ’ ’ . 1 1
Pelo AN = Jim endr | ene

n—o00
as the limit n — oo of the product of n group elements.
Suppose we are dealing with the Lie group SL(n), the group of n x n matrices with unit
determinant, with Lie algebra sl(n). The determinant is a continuous function on M}
and so for a convergent sequence (a;);n with a; € M2

lim det(a,) = det(lim a,).
1
Hence, if A(t) € sl(n), then 4; e sl(n) and en”t € SL(n). So
t ’ ’ 1 l g 1 l g
det Pelo AW — et ( lim enAl...enA"‘letAi) = lim det (enAl) ..det (6nA"‘1) det (GtAi) =1
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= Pelo A ¢ §[(n),

again showing that the path ordered exponential is a group element.
The second construction makes clear that for 0 < ¢y < ¢ we have

Pefot A(t’)dt’ _ Pefoto A(t2)dt27)€/tt0 A(tl)dtl )

The path ordered exponential is a functional of A(¢). The form (D.3) allows us to easily
compute the functional gradient. We define the functional gradient g—i of a functional F
of Lie algebra valued functions such that for any Lie algebra valued function B we have,

OF d
< (5_A’B >=— F[A(t) +eB(t)],

e=0

where < -,- > denotes the dual pairing on the g-valued function space. Since these g-
valued functions do not commute as matrices, the ordering is important. We denote by
d; € Tg® T*g the identity map on g.

5
SA(t)

t t t1
:f dt15(t'—t1)5g+f dtlf dta(3(1' ~ 12)34A(11) + A(t2)3(t' ~ 11)35) + ..+
0 0 0
t ti-1
+f dtl...f b (A() - At~ 11)8y + 4 o6 (F ~ 1) A(timr) - A(h)) + .. =
0 0
t t’
=@(t—t'){5g+5g f diy A(ty) + f dts A(1)5,+
t’ 0
t’ ti-1 t t1 ti—2
+f dtg...[ dtiA(ti)...A(t2)69+f dtlf dtg...f dtuégA(t“)...A(tl)}:
0 0 t t’ t’

= Pl AW § Pl AW Q¢ - 1) (D.6)

Pef()t A(t")dt" _

A differential equation of the form (D.1) can result from considering a more general
equation for Lie group-valued functions on a manifold (e.g. on spacetime) with points x

9uy(z) = g(x)Au(z) (D.7)

along a specific curve x(t). Note that now A, is not simply a Lie algebra valued function,
but a Lie algebra valued one-form. For a generic curve z(t) the integrands in the path
ordered exponential are

dxh(t)

dt

We can now ask whether the solution g(z) is the same when evaluating the path ordered
exponential along two different curves starting and ending at the same points. To inves-
tigate this we take the functional derivative of the path ordered exponential with respect

A(t)dt = A, (z(t)) dt.
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to the curve itself. Similar to (D.6) we get

6 1 ’ ’
Pelo A" _
dxP(t) ‘

- [}t (At S5
[ [ dt2{5 v (A ) A

A(tz)(S P(t)( e (tl))dx (tl))}+

f dtlftldtg /t”dt{d ‘ t)( () (t))A(ti_l)...A(t1)+
5

w(t)
M(Au(x(tl)) i) )}+

dzxt (t’)

+o 4+ A(t).. A(ty)

Using

o andzr ()
5$p(t) (Au(x(t )) dt! ) - aPA

S(t—t') + Ay (x(t ))—(5(t ),

we get

5 1 N g4/
P Jo At _
dxP(t) ‘

[0 0(0)) - A ()] + 0,4, ()i [ dti ACt)+

+ A (2 (1) A(t) - ft 1dtla,ﬂqp(zs)a':“A(tl)+

v [ it A()0, A, (2(£))i — A() A ((t)) - JA Lty A1), (2(£))i (1) +
o[ Lty A " 10, A (2(8) i A1) A+

; ft Lty ft s A (D) A Alti) o At + ...

v [ dt... A AL )0, A, ((8)) =

-/ it A At Alt) A A, (2 (1))

_ /0 ... fo A A1) DA (2 (1)) + ... =
= P A (0, 4,(2(1)) - B A, (2(1)) + [Ay (1)), Au(e(D)]} Pl A"

We see that the quantity
F.=0,A,-0,A,+[A,A]

measures the path independence of the path ordered exponential. It is called the curva-
ture of A.
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Probably the most elegant interpretation of the path ordered exponential and the dif-
ferential equation (D.7) is in terms of parallel transport on fibre bundles. A detailed
introduction to fibre bundles can be found in chapters 9 and 10 of [29] - we only give a
brief overview.

A differentiable manifold F is called a fibre bundle if £ “locally looks like” the product
of a base manifold M and a manifold F' called the typical fibre. That is over every point
x € M one has a copy of F'. The most prominent example of a fibre bundle is the tangent
bundle of a differentiable manifold. Every point has its own copy of a vector space. If F'
is a Lie group G, then E is called a principal bundle. A section of E is an assignment
of an element of F' to every x € M, sections of fibre bundles are F-valued functions on
M - sections of principal bundles are G-valued functions on M. Just as in the case of
the tangent bundle of a manifold there is no intrinsic way to compare values of sections
at different points x,y € M because the fibres at x and y are merely two copies of the
same manifold. One needs to define the notion of a parallel transport on the bundle.
We are interested in the situation of a principal bundle because we mainly deal with
group-valued fields. Let A,(x) be a Lie algebra valued one-form on the base space M.
For a point xg € M and an element g, in the fibre (a copy of the group) at zy we define
the parallel transport g(t) € G of gy along some curve c(t) € M with ¢(0) = zo by the
differential equation

m
WD _ g1 A0 a0 A0,
This equation together with g(0) = go has a unique solution given by

g(t) = goPelo AW

The path ordered exponential of A executes the parallel transport of fibre element along
some curve in the base manifold M. We therefore call A a connection. Similarly the
equation

Iug () = g(2) Au()

defines parallel transport along the coordinate lines. We may also write this as
D ng (x ) = O:

with D, the covariant derivative defined in an obvious way. As mentioned above the
solution of (D.7) in general depends on the curve chosen via the quantity

Fly = 0,A, - 0,A, +[An A = DA, - DA,

called the curvature of the connection A. If I’ # 0, parallel transport along two curves,
which have the same starting- and endpoints, in general gives different results. Equiva-
lently, when parallel-transporting a fibre element with the connection A along a loop will
not return the same element. Only if the curvature is zero, that is if we deal with a flat
connection, will the solution of (D.7) be path independent and we may say that

det(t") |
g(x) = ggPelo

is the solution of (D.7) where ¢# is a curve such that ¢(t) = x and ¢(0) is the point where
the solution is to be equal to go.
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Appendix E

Integration and orientation

Most of the content of this chapter can be found in the appendix of [39].

Suppose that we are given an n-dimensional (pseudo-)Riemannian manifold (M, g)
and a smooth nowhere vanishing n-form field € on M. Then ¢ provides an orientation,
that is a notion of right handed and left handed. If in a coordinate system {x'} the
function f(x) in

e=f(x)dz' A ... Ada"

is positive (negative), then the coordinate system is right handed (left handed). Any
n-form field ¢’ = ge with g > 0 everywhere defines the same orientation while it defines
the opposite orientation if g < 0 everywhere. Consequently given an n-form field £ we
could make a specific coordinate system right handed by using either € or —e. This latter
approach can be used if we want to use the metric g to define a volume element by

et (g9 ) uypn = (=1)7n! (E.1)

s being the number of minuses in the signature of g. Note that this definition specifies
the volume element only up to sign. We can choose a coordinate system {z’} and make
it right handed by choosing the sign of e, appropriately. Equivalently we can define ¢,
by

eg = \/gldz" A ... A da,

which is in accordance with (E.1). Furthermore, we say that a nowhere vanishing smooth
n-form field ¢ is positive (negative) if in a right handed coordinate system {z’} we can

write
€= fdzt A ... Ada",

with f greater (smaller) than 0.

Now let ¥ be an (n — 1)-dimensional submanifold of n and let v be a vector field
transverse to X that is v € T, M\T,X, p € ¥. Then we say that {y!,...y" "'} is a positively
oriented chart on ¥ oriented in the sense of v iff

vie= fdy' Ao Ady™, (E.2)

with f > 0. Also if ¢ is a function on M constant on 3 and the 3 extend smoothly off ¥
so that {t,y'} forms a chart of a neighbourhood of ¥ then ¥ is oriented in the sense of
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O iff dt Ady* A ... Ady™ ! is a positive n-form on M and dy' A ... Ady™ ! is a positive form

on X or both are negative.
f do = / a (E.3)
M oM

In Stokes theorem
for example the orientation of the boundary has to be taken positive w.r.t. an everywhere
outward pointing vector field. In the situation of a submanifold ¥ of codimension 1,
which is everywhere spacelike or lightlike, one might want to orient X positively w.r.t. to
a future directed vector field. Following [39], we define a future directed vector in 7, M
to be an element of the future half of the light cone at p € M. Since in this case T,M\T,2
is 1-dimensional, all its future directed elements differ by a factor of a strictly positive
function. Therefore, the requirement of orientation towards the future of a codimension
1 surface, which is everywhere spacelike or lightlike, via (E.2) fixes the orientation of this
surface uniquely. This is what we want to do in section 5.3. In computations care has to
be taken of whether a coordinate system is left handed or right handed. It has an effect
on the sign of integrals over forms. For example the integral of an (n —1)-form « over a
subset U of ¥ admitting a single chart is defined using a right handed coordinate system

{y'} by )

a=a(y)dy' ... Ady

n—1

i !
o= a(y)dy'...dy",
fU fyé fygl (y)dy'...dy

where yi > y¢ denote the boundaries of the subset U of ¥ under consideration. In a
left handed coordinate system an additional minus would arise or equivalently one could
change the integration direction of an odd number of coordinates.

In the case that a in (E.3) is
a=végg veTM,
then
do = (V,0H)e,

and so by Stokes’s theorem

/;V(V“v“)sg:/;Vd(vJag):fan_leg

for N ¢ M (see [39]). Note that the restriction of the (n - 1)-form v Je, to TON is

understood. If ON is nowhere null, then the induced metric, h, on N is non-degenerate
and we may write

Guv = Py 11, (E4)

where sign is + or — if N is timelike or spacelike respectively. For the volume element
we may then write

€4 =N AEp, (E.5)

where n is the outward pointing unit normal to N and ¢, is the volume element on N
of the form (E.1), but constructed with h and coordinates on ON. In this case

(v 69)|8N = vtn,ey
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and we may write

‘/Neg(vuv“)zj(;]vsh(nuv“).

If ON is null at least at one point, then the induced metric is degenerate (see e.g. [39],[32])
and so neither (E.4) nor (E.5) can be valid as stated for the timelike or spacelike case.
Stokes’s theorem of course still applies and so

VU”€=/UJE=f €q) V",
[@umeg= [ vae,= [ (e

(gg) 0" := (v o 59)‘3]\/

where

remains valid.
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