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Congruences for Hasse-Witt matrices and solutions of
p-adic KZ equations

ALEXANDER VARCHENKO* AND WADIM ZUDILIN

To Corrado De Concinig

Abstract: We prove general Dwork-type congruences for Hasse—
Witt matrices attached to tuples of Laurent polynomials. We apply
this result to establishing arithmetic and p-adic analytic properti-
es of functions originating from polynomial solutions modulo p*
of Knizhnik—Zamolodchikov (KZ) equations, the solutions which
come as coefficients of master polynomials and whose coefficients
are integers. As an application we show that the p-adic KZ connec-
tion associated with the family of hyperelliptic curves y? = (t —
21) ... (t—2z24+1) has an invariant subbundle of rank g. Notice that
the corresponding complex KZ connection has no nontrivial sub-
bundles due to the irreducibility of its monodromy representation.

Keywords: KZ equations, Dwork congruences, master polynomi-
als, Hasse-Witt matrices.

1. Introduction
It is classical that the periods of the Legendre family y? = t(t — 1)(t — x) of

elliptic curves viewed as functions of x satisfy the hypergeometric differential
equation

1
(1.1) x(l—x)["+(1—2x)[’—1.7:0;
the hypergeometric series

(1.2) Flz) = m(%, %; 1;x)
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2
1 o x (~1/2
[ -y ) >{) -
=0
represents the analytic solution of (1.1) at the origin. In order to investigate
the local zeta function of the z-fiber in the family, Dwork [4] studied the
differential equation (1.1) p-adically using truncations of the infinite sum
in (1.2),

p*—1 2
—1/2
Fs(ﬂ;’)—z< k/>$k for s=1,2,...,

k=0

as p-adic approximations to its analytic solution (1.2). Clearly, the series
(Fs(x)) converges to F(x) as s — oo in the disk Do; = {z | |z[, < 1}.
Dwork showed that the uniform limit Fsiq(z)/Fs(2P) as s — oo exists in
a larger domain ®py, thus giving the p-adic analytic continuation of the
function F(z)/F(z?), originally defined in Dy 1, to that larger domain. This
limit, called the “unit root”, defines a root of the local zeta function.

The second part of Dwork’s investigation [4] concerned with the p-adic
analytic continuation of the function F'(z) as a solution of (1.1). Dwork con-
sidered differential equation (1.1) as a system of first order linear differential
equations for the vector (F'(x), F'(x)) and approximated the direction-vector
(1, F'(z)/F(x)) by rational functions (1, F.(z)/Fs(x)). He showed that the
uniform limit as s — oo of these rational functions does exist in the same
larger domain ®p,,, thus giving the p-adic analytic continuation to the do-
main Dpy, of the direction-vector (1, F'(z)/F(z)) (but not of the solution
(F(z), F'(2)).

This fact indicates a clear difference of structure between solutions of
complex analytic linear differential equations and their p-adic versions. A local
solution of a complex linear differential equation can be analytically continued
to a multi-valued analytic function on the domain of the definition of the
differential equation, while in the p-adic setting only certain subspaces of the
space of all local solutions can be analytically continued as subspaces to larger
domains. In Dwork’s situation only the one-dimensional subspace generated
by F(z) in the two-dimensional space of all local solutions at = 0 can be
p-adic analytically continued to the larger domain ®py,.

Dwork’s work initiated significant research in p-adic differential equations
and their applications to arithmetic of algebraic varieties. There is hardly a
way to list all of them here, so we limit ourselves to mentioning some very
recent contributions on the theme [1, 2]. The principal direction of that re-
search is generalization of the first part of Dwork’s work—on the relation
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between the unit root F'(x)/F(zP) and the zeros of the local zeta function of
the z-fiber in the Legendre family y? = #(t —1)(¢— ). In such a generalization
the function F(z)/F(xzP) becomes a square matrix with roots of its charac-
teristic polynomial related to zeros of the local zeta function of the fibers of
the corresponding family of algebraic varieties.

Our present paper is related to the second part of Dwork’s investigation
on the p-adic analytic continuation of the direction-vector (1, F'(x)/F(x)).
We study this phenomenon for a system of Knizhnik—Zamolodchikov (KZ)
differential equations. The KZ equations over C are objects of conformal field
theory, representation theory, enumerative geometry, see for example [8, 5, 9].
In [14] the KZ equations over C were identified with the differential equations
for flat sections of a suitable Gauss—Manin connection and solutions of the
KZ differential equations were constructed in the form of multidimensional
hypergeometric integrals. In that sense the KZ differential equations are dis-
tant relatives of the hypergeometric differential equation (1.1). It is known
that the KZ equations and their solutions have remarkable properties, see for
example [5, 17]. This motivates the study of KZ differential equations and
their solutions over p-adic fields.

We consider the differential KZ equations over C in the special case, when
the hypergeometric solutions are given by hyperelliptic integrals of genus g.
In this case the space of solutions of the differential K7 equations is a 2g-
dimensional complex vector space. We also consider the p-adic version of
the same differential equations. We show that the 2g-dimensional space of
local solutions of these p-adic differential KZ equations has a remarkable g-
dimensional subspace of solutions which can be p-adic analytically continued
as a subspace to a large domain CD%"%)’O in the space where the KZ equations are
defined, see Theorems 6.7 and 6.9 for precise statements. This g-dimensional
global subspace of solutions is defined as the uniform p-adic limit of the g-
dimensional space of polynomial solutions of these KZ equations modulo p*,
the polynomial solutions constructed in [20].

In [15] general KZ differential equations were considered over the field
[, and their polynomial solutions were constructed. In [20] this construc-
tion was modified and polynomial solutions modulo p* of the KZ equations
associated with the hyperelliptic integrals were constructed. The polyno-
mial solutions are vectors of polynomials with integer coefficients. They are
“p*-approximations” of the corresponding hyperelliptic integral solutions of
the same differential KZ equations over C. In [20] the constructed polyno-
mial solutions are called the p®-hypergeometric solutions. While the com-
plex hyperelliptic integrals give the 2¢g-dimensional space of all solutions of
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the complex KZ equations, the p*-hypergeometric solutions span only a g-
dimensional subspace. More general p®-approximation constructions are dis-
cussed in [15, 12, 13].

In order to prove his two results stated above, Dwork developed in [4] two
types of congruences,

Fopr(2)/Fy(2?) = Fo(x)/Foor (27) - (mod p%),
Fip(@)/Fep(e) = Fi(x)/Fy(x)  (mod p®),

which are now called Dwork congruences. A suitable matrix form of Dwork
congruences is used in most papers on p-adic differential equations. The clos-
est versions of Dwork congruences related to our needs were developed in
papers [10, 11, 22] by Mellit and Vlasenko. Motivated by our KZ equation
considerations we give a generalization of Dwork congruences from [10, 11, 22]
in Section 2, see Theorems 2.6 and 2.8. The proofs of these theorems are mod-
ifications of the proofs in [22].

In Sections 5 and 6 we apply Dwork congruences from Section 2 to the
matrices composed of coordinates of the p°-hypergeometric solutions and their
antiderivatives. This application allows us to define the g-dimensional global

. . (m),o
subspace of solutions on a large domain Dy.,"".

Notice that the main tool in [4] to prove the properties of the function
F(z) are polynomials F(x) which are truncations of the power series expan-
sion of the function F(z). In our KZ equation case we do not have distin-
guished solutions whose power series expansions may be truncated and whose
ratios could be p-adic analytically continued. Instead, we have a collection of
p-hypergeometric solutions defined independently of any Dwork congruences,
but which surprisingly satisfy appropriate Dwork congruences and give us a
global subspace of solutions in the s — oo limit.

This paper may be viewed as a continuation of our work [21] where the
case g = 1 is developed. The Hasse-Witt matrices in [21] are of size 1 x 1
only, while in this paper the matrices are of arbitrary size.

Notice that in [20] the first authors considered the same KZ differen-
tial equations and p®-hypergeometric solutions as in this paper. He showed
that the space of p°-hypergeometric solutions p-adically converges to the g-
dimensional space of analytic solutions of the KZ differential equations in a
suitable asymptotic zone. This statement is analogous to Dwork’s observation
in which his globally defined direction-vector (1, F'(x)/F(x)) represents the
direction-vector of the unique analytic solution (F'(x), F'(x)) of his differential
equation at z = 0.
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2. On ghosts

In this paper p is an odd prime. We denote by Z, [w*1] the ring of Laurent
polynomials in variables w with coefficients in Z,,. A congruence F'(w) = G(w)
(mod p®) for two Laurent polynomials from the ring is understood as the
divisibility by p® of all coefficients of F(w) — G(w).

Throughout this section x = (t,z), where t = (t1,...,t,) and z =
(z1,...,2n) are two groups of variables.

2.1. Definition of ghosts

Let A= (Ao(z), A1(x), ..., Ai(z)) be atuple of Laurent polynomials in Z,[z*1].
For every 0 < j < s < [, we define the Laurent polynomials

Ws(x) = Wy(Ao, ..., Ag)(x) := Ag(z) A1 ()P ... Ag(z)P
and

WO () = WD (Mg, ..., A)(x)
=W i(Ag, A (@) = Aj(@)A 1 (2)P - AP

Furthermore, we introduce the tuple Vi = Vi(z) = Vs(Ao, ..., As)(x), s =
0,1,...,l, of Laurent polynomials in Z,[z*!] by the recursive formula

(2.1) Vi(2) Zv )W (7).

The Laurent polynomials Vi(z) are called ghosts associated with the tu-
ple A. They are useful for studying the congruences related to the tuple, but
they do not enter the final results. The ghosts V;(z) are essentially offered in
Vlasenko’s work [22], though stated there for a very particular situation. The
ghosts V;(x) are quite different from the ghosts we use in our previous work
[21] — those are rooted in Mellit’s preprint [10].

Lemma 2.1. For s =0,1,...,1, we have Vs(x) =0 (mod p®).

Proof. For s = 0 we have V(z) = Ag(z) and no requirements on divisibility.
For s = 1, we have modulo p:

Vi(z) = Ao(z) A1 (2)P — Vo(x)Aq (aP) = Ao(z) (A1 (2)? — Aq(2P)) = 0.
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More generally, for s > 1 applying V;_1(x) =0 (mod p’~1) for 0 < j < s and

s—1

Ag(2)P" = Ag(2P)? (mod p°) = Ay (JUpQ)pk2 (mod p*~t)
=A@ (mod prY)

i—1

(which follows from iterative use of F'(zP)P F(z)" (mod p?) valid for

i > 0) we deduce modulo p*:

s—1 ) el .
Vi(@) = Woa () As(@)” =D Via (@)W (@) Ay (@) = Vi (2)A, (27°)
j=1
s—1 ) ) .
= (Wslm =2 Via@W 2 @) - vs1<x>)As<m>p =0,
j=1
giving the required statement. O

For a Laurent polynomial F(¢,z) in ¢, z, let N(F) C R" be the Newton
polytope of F(t, z) with respect to the t variables only.

Lemma 2.2. For s =0,1,...,1, we have
N(Vs) € N(Ao) + pN(A1) + -+ p"N(Ay).
Proof. This follows from (2.1) by induction on s. O
2.2. Admissible tuples

Let A C Z" be a finite subset.
Definition 2.3. A tuple (Ny, N1,...,N;) of convex polytopes in R" is called
A-admissible if for any 0 <1i < j <[ we have
(A + N; + pNi—i-l —+ e —|—p]_ZN]) N pj_i—i_lZT (- pj_i+1A.
Notice that subtuples (N;, Nit1, ..., N;) of a A-admissible tuple are also
A-admissible.

Example. Let r =1, A={0,1} C Zand N = [—(p—1)/2,3(p—1)/2] C R.
Then the tuple (N, N,..., N) is A-admissible.

Definition 2.4. A tuple (Ao(t,2),A1(t,2),...,Ni(t,2)) of Laurent polyno-
mials is called A-admissible if the tuple (N(Ag), N(A1),...,N(N;)) is A-
admissible.
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2.3. Hasse—Witt matrix

For v € Z" denote by Coeff, F(t,z) the coefficient of ¢V in the Laurent poly-
nomial F(t, z); clearly, this is a Laurent polynomial in z.

Given m > 1 and a finite subset A C Z" with ¢ = #A, define the
g X g Hasse—=Witt matriz of level m of the Laurent polynomial F (¢, z) by the
formula

(2.2) A(m, F(t, z)) := (Coeffymy_y, F(t, z))ueA,UeA.

The entries of this matrix are Laurent polynomials in z.
Furthermore, for a Laurent polynomial G(z) define o(G(2)) = G(2P).

Lemma 2.5. Let (Ao(t, z),A1(t,2),...,Ai(t,2)) be a A-admissible tuple of
Laurent polynomials in Z,[x*] = Z,[tF, 221, Then for 0 < s < | we have

(i) A(s+1,Vs) =0 (mod p°);

(ii) A(s+1,W,) = A(1,Vp) - o (A(s, WD)
+A2,) 0% (A(s — 1, WD) +
+ A(s, Vo) - 0 (A(L, W) + A(s + 1, V3).

Proof. Part (i) follows from Lemma 2.1. To prove (ii) consider the identity

Ao(t, 2)AL(t, 2)P .. Ag(t, 2)P
= Z Viei(t, 2)A, (tpj, zpj)AjH(tpj,zpj)p A (tpj, zpj)pgij + Vi(t, 2),

=1

which is nothing else but (2.1). Let u,v € A. In order to calculate the coef-
ficient of 7" =% in the term Vj_1 (¢, 2)A; (17, 27 ) ... As(t7, 27" 7", we look
for all pairs of vectors w € N(V;_1) and y € N(A;j(t,2) ... As(t,2)P"") such
that

w+ply =p o —u,

hence u +w € p/Z". On the other hand, it follows from Lemma 2.2 that
w € N(Ag) + pN (A1) + -+ p/ "I N(A;_1), so that

u+w €A+ NAg)+pN(A) + -+ IN(A; ).
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From the A-admissibility we deduce that u + w = p?§ for some § € A, thus
w=p6—u,y=p+TIv—4and

J

Coefly i1 (Vi1 (t2)Ay (tp] YA (7,2 A )
= Z Coeffpis—y (Vj-1(t, 2))
seA
x o7 (Coeffpsrisy—s (Aj(t, 2) A (8, 2)P . As(t, 2)P 7).

This proves (ii). O

Our next results discuss congruences of the type
Fi(2)F3(2) 7 = Gi(2)Ga(2) " (mod p°),

where F, Fy, G1, Gy are g X g matrices whose entries are Laurent polynomials
in z. We consider such congruences when the determinants det F5(z) and
det Go(z) are Laurent polynomials both nonzero modulo p. Using Cramer’s
rule we write the entries of the inverse matrix F5(z)™! in the form f;;(z)/
det Fy(2) for fi;(2) € Zy[2*!] and do a similar computation for G(z). This
presents the congruence Fy(2)Fy(2)~! = G1(2)Ga(2)™! (mod p*) in the form
F(z)-1/det F5(2) = G(2)-1/ det G2(z) (mod p®) for some g x g matrices F, G
with entries in Z,[2*!], while the latter is nothing else but the congruence
F(z)-det Go(2) = G(z) - det Fa(2) (mod p®).

Theorem 2.6. Let (Ao(t, z), A1(t, 2),...,N(t, 2)) be a A-admissible tuple of
Laurent polynomials in Z,[z*Y] = Z,[tFL, 2F1].

(i) For 0 < s <[ we have

A(s + 1, Ag(2) Ay ()7 . A, (x)PS)
AL Ao(2)) o (AL, Ai(2))) -+ 0" (AL, Ay () (mod p).

(ii) Assume that the determinants of the matrices A(1, Ai(t, z)), i =0,1,...,1,
are Laurent polynomials all nonzero modulo p. Then for 1 < s <[ the
determinant of the matriz A(s, A1 (x)Ag(x)? ... As(x)P" ") is a Laurent
polynomial nonzero modulo p and we have modulo p*:

A(s + 1, Ao(@) Mg (2)7 . Ag(2))

x o (A(s, A (z)Aa(@)? .. Ay(z)” )"
= A(s, Ao(@) A ()" ... As_1<x>p“>
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x o (A(s — 1, Ay (2)Ag(x)P . Mgy ()P )7
where for s = 1 we understand the second factor on the right as the
g X g identity matriz.
Proof. By Lemma 2.5 we have

S

A(s+ 1, Ag(x)A1 ()P ... Ag(z)P)
= A(1,Ao(z)) - o (A(s, Ay (2)Ag(2)? ... Ag(2)” ")) (mod p).
Iteration gives part (i) of the theorem.
If the determinants of the matrices A(1,A;(t,2)), ¢ =0,1,...,[, are Lau-

rent polynomials all nonzero modulo p, then part (i) implies that the deter-
minant

det A(s, Ay (z)Ag(2)? ... Ay(z)? )

= f[det o (A(1,A4(t,2)))  (mod p)

is a Laurent polynomial nonzero modulo p. This proves the first statement of
part (ii) of the theorem and allows us to consider the inverse matrices in the
congruence of part (ii).

We prove part (ii) by induction on s. The case s = 1 follows from
part (i). For 1 < s < [ we substitute the expressions for A(s + 1, Wy(z))
and A(s, Ws_1(z)) from part (ii) of Lemma 2.5 into the two sides of the
desired congruence:

A(s + 1, Ao(2)A1 (2)7 .. Ay(2)7) - o (A(s, Ay (2)Aa(2)P ... Ag(z)? ) !

= A(1,Vp) + fjA(j, Vie1) - o? (A(s — j + 1, W) - o (A(s, WD) ™!

=2

+A(s+1,Va) - o(A(s, W) !
and

A(s, Ao(@) M (@) .. Agg (2)P)
X o (A(s = 1, Ay (@) Ag(2)? . Agg ()" )7

= A(1, V) + iAU, Vi-1) - Uj(A(S -7 Ws(ﬂ))U(A(S -1, Ws(i)l))_l'

Jj=2



574 Alexander Varchenko and Wadim Zudilin

Since we want to compare these two expressions modulo p®, the last term in
the upper sum containing A(s 4+ 1,Vs) = 0 (mod p®) can be ignored.
Given 7 =2,...,s, we use the inductive hypothesis as follows:

Als =i+ 1L, WD) o (A(s — i, wiHD)) ™
= A(s — i, W) - o(A(s —i — L, WD (mod p*)

for i = 1,...,5 — 1. Applying ¢°~! to the i-th congruence and multiplying
them out lead to telescoping products on both sides:

A(s, W) - 07 Y (A(s — j+ 1, W)~
=A(s— 1, W) o7 (As — 5, W) (mod prith.

By our assumptions these four matrices are invertible. Therefore, we can
invert them to obtain the congruence

(2.3) oIV (A(s —j+1, W) - A(s, WD) T

= o/ (A(s — J, Ws(J_)l)) A(s - 1, Ws(i)l)_l (mod p*7*1).

Since A(j, Vj—1) =0 (mod p’~1), application of o to (2.3) and summation in
j of the resulted congruences

A(Vyr(@) -0 (A(s — 5 + 1L WD)) - o (A(s, W)™
= A(j,Vir (@) - (Als = 5. WD) - o (As = L) ™ (mod p)

[
completes the proof of part (ii) of the theorem. O

Corollary 2.7. Under the assumptions of part (ii) of Theorem 2.6 for 1 <
s < | we have:

det A(s + 1, Ag(2) Ay (z)P ... Ag(z)P)
x det o (A(s — 1, Ay (z)Ag(2)? ... A1 (2)?" )
= det A(s, Ao(z) A1 ()P ... Ag_1(2)” )
x det o (A(s, Ay (z)Aa(x)? ... Ag(z)P" ")) (mod p®).

2.4. Derivatives

Recall that z = (z1,...,2,). Denote

0

0z,

D, v=1 n.

g ooy
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Let F1(2), Fy(2),G1(2), Ga(2) € Zp[zF] and m > 1. If
Dy (F1(2)) - F2(2) = Dy (G1(2)) - Go(2)  (mod p?),
then
(2.4) Dy (0™ (F1(2))) - 0™ (F2(2)) — Do (0™ (G1(2))) - 0™ (G2(2))
= Dy(Fi(27")) - F(2") = Do (G (2P")) - Ga (27")
= p" " TN (Dy(F1(2)) - Fa(2) = Do(G1(2)) - Ga(2)) |y

=0 (mod p*t™).
Theorem 2.8. Let (Ao(t, z), A1(t,2),...,Mi(t, 2)) be a A-admissible tuple of
Laurent polynomials in Z,[z*] = Z,[t*, 2*1]. Let D = D, for some v =
1,...,n. Then under assumptions of part (ii) of Theorem 2.6 we have
(25)  D(0™(A(s+1,A0AL .. AZ'))) - 0™ (A(s +1,AoAL .. AP)) "

= D(0™(A(s, A\gA? ... A”” f)))

s—1

(o
X o™ (A(s, A gAY ... AP, )) (mod p*t™)

fori1<s<land0<m

Proof. First we notice that it is sufficient to establish the congruences (2.5)
for m = 0, as the general m case follows from (2.4). So, we assume that m = 0
and proceed by induction on s > 0. For s = 0 the statement is trivially true.

Consider the case of general s. Using part (ii) of Lemma 2.5 we can write

D(A(s+ 1,Wy)) A(s + 1, W) ! =
s+1
—ZD ol (A(s —j + L, W)Y A(s + 1, W)~
s+1

+ D AG Vi) D7 (A(s — 5+ LWE))) Als + 1, W)™

and

D(A(s,Ws_1)) A(s, Wy_1) ™

= 3" D(AG, Vi) o (A(s = 5, W) Afs, Wyn) ™!

Jj=1
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+ ZS:A(]’, Vi) D(0? (A(s — 5, WY9))) A(s, Wey) .

Jj=1

The summand corresponding to j = s+1 in the first expression vanishes mod-
ulo p®, because A(s+1,Vs) =0 (mod p®), implying that D(A(s+1,Vs)) =0
(mod p*). For the same reason D(A(j,V;_1)) =0 (mod p’~!) more generally;
combining this with the congruence

(2.6) ol (A(s — 5+ 1, WU)) A(s + 1, W,)
= (A(s — 4, Ws@l)) A(s,Ws_1)™! (mod p*~7T)

and summing over j we arrive at

S DA V) o (A(s =+ LWD)) Als 4 1,7,)
= i D(A(5,V;-1)) o7 (A(s — 7, Ws(i)l)) A(s, Ws_1)™! (mod p*).

=1

Here (2.6) follows from (2.3), in which we take j + 1 and s+ 1 for j and s

and use W, = AgAY ... A?" instead of Ws(i)l =MNAS LAY
To match the other sums we recall the inductive hypothesis in the form
27)  D(o7(A(s —j+ 1L, WY))) o7 (A(s — j + 1, WD)
= D (o7 (A(s = 5, W))) o7 (A(s =, Wh)) ™ (mod p?)
and notice that both sides in (2.7) are congruent to zero modulo p’ by for-

mula (2.4). Therefore, multiplying congruences (2.7) and (2.6) (in this order!)
we obtain

D(07(A(s — j+ 1, W) A(s + 1, W,) "
= D(o?(A(s — j, Ws@l))) A(s,Ws_1)™'  (mod p*);

then multiplying both sides of this congruence by A(j, V;_1) from the left and
summing over j we deduce

iA(j, Vi) D(0? (A(s — j + 1, WD) A(s + 1, W)~}
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S

= ZA(j, Vi_1) D(0? (A(s — 7, Ws@l))) A(s,Ws_1)™' (mod p*).

7=1
This completes the proof of the theorem. O

There are similar congruences for higher order derivatives of the matrices
A(s + 1, Wy). We restrict ourselves with the second order derivatives.

Theorem 2.9. Let (Ao(t, z), A1(t,2),...,Mi(t, 2)) be a A-admissible tuple of
Laurent polynomials in Zylz*] = Z,[t*, 221, Then under assumptions of
part (ii) of Theorem 2.6 we have

(2.8) Du(Dy(A(s 4+ 1, AgA? .. AP'))) - A(s + 1, AgAZ .. AP
= Dy (Dy(A(s, AoAZ .. AP )
s—1, —1

x Afs, Ao} A7) (amod )

foralll<u,v<nandl <s< L.

Proof. Notice that, for an invertible matrix F'(z) and a derivation D, we have
D(FY)=—-F"1D(F)F
We apply the derivation D, to congruence (2.5) with D = D, and m = 0:
Du(Dy(A(s+1,..))) A(s+1,...)7 "
—Dy(A(s+1,...) A(s+1,.. ) ' Dy(A(s+1,...)) A(s +1,...)7"
= Dy (Dy(A(s,...))) A(s,...) 1=
— Dy (A(s,...)) A(s,.. . )  Du(A(s, .. )) A(s,...)™! (mod p*),

where we write A(s +1,...) and A(s,...) for

s—1

A(s+1,A0A? .. AP) and  A(s, AgA? ... A7),

It remains to apply (2.5) with D = D,, and D = D, and m = 0 to see that
the second terms on both sides agree modulo p°. After their cancellation we
are left with the required congruences in (2.8). O

3. Convergences
3.1. Infinite tuples

Let A = (Ag(z), Ai(x), Ao(x), ... ) be an infinite A-admissible tuple of Laurent
polynomials in Z,[z*!] with only finitely many distinct elements. Thus there
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is a finite set {F1(z),..., Fr(z)} C Z,[zt] = Z,[t*!, 2% of distinct Laurent
polynomials such that for any j there is a unique 1 < 4; < f with Aj(z) =

Definition 3.1. The A-admissible tuple A is called nondegenerate, if for
anyi=1,...,f, the Laurent polynomial det A(1, Fi(z)) € Z,[z*'] is nonzero
modulo p.

Recall the notation:

WS(JC) = A(](Q:')Al (l‘)p . As(l’)ps, .
W (x) = Aj(w)Ajpa ()P Ag(x)

If a A-admissible tuple A is nondegenerate, then for any 0 < j < s, the
Laurent polynomials det A(s — j + 1, S(J)(l‘)) € Zy[z*1] are not congruent

to zero modulo p and we may consider congruences involving the inverse
matrices A(s — j + 1, Wg,(])(a:))*l.

3.2. Domain of convergence
Recall that z = (21,...,2,). Denote
D={z€Zy | |det A(1,Fi(t,2))|,=1,i=1,...,f}.
Lemma 3.2. For any 0 < j < s and a € ® we have
|det A(s — j + 1, WY (t,a))|, = 1. 0

Corollary 3.3. All entries of A(s—j+1, W (t,2))"! are rational functions
in z regular on ©. For every a € D all entries of A(s—j+1, WS(])(t, a)) and
A(s —j+ 1, Ws(])(t, a))~! are elements of Z,. O

Theorem 3.4. Let A = (Ao(x), A1(x), Ao(x),...) be an infinite nondegener-
ate A-admissible tuple. Consider the sequence of g X g matrices

(3.1) (A(s + 1, Wi(t, 2)) - o (A(s, WO(5,2)) )

whose entries are rational functions in z regular on the domain ©. This se-
quence uniformly converges on ® as s — 0o to an analytic g X g matriz with
values in Z,. Denote this matriz by Ax(z). For a € ® we have

(3.2) | det Ap(a)], =1

and the matriz Ax(a) is invertible.
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Proof. By part (i) of Theorem 2.6 we have |det o(A(s, W(l)( a)))|p, =1 for

a €®. Hence A(s+ 1, Ws(t,2)) - o(A(s, w (t,2)))~! is a matrix of rational
functions in z regular on ®. Moreover, if a € ®, then every entry of this matrix
is an element of Z,. The uniform convergence on ® of the sequence (3.1) is a
corollary of part (ii) of Theorem 2.6. Equation (3.2) follows from part (i) of
Theorem 2.6. The theorem is proved. O

Theorem 3.5. Let A = (Ao(x), A1(z), Az(x ) ..) be an infinite nondegener-
ate A-admissible tuple, and D = D, v =1,...,n. Given m > 0 consider the
sequence of g X g matrices

(D(0™(A(s + 1, Wa(@)))) - 0™ (A(s + 1, Wer(2))) ) 5

whose entries are rational functions in z regular on the domain ©. This se-
quence uniformly converges on ® as s — 00 to an analytic g X g matriz with
values in Z,. Denote this matriz by Ax pem(2).

Proof. The theorem is a corollary of Theorem 2.8. O

Theorem 3.6. Let A = (Ag(z), A1(2), Aa(2),...) be an infinite nondegener-
ate A-admissible tuple. Given 1 < u,v < n, consider the sequence of g X g
matrices

(Du(Du(As + 1, Wal)))) - Als + 1, Waga () ) 5

whose entries are rational functions in z reqular on the domain ®. This se-
quence uniformly converges on ® as s — 0o to an analytic g X g matrix with
values in Z,. Denote this matriz by Aa p,p, (%)

Proof. The theorem is a corollary of Theorem 2.9. O

Let A = (Ao(z), A1(x), Ag(z),...) be an infinite nondegenerate A-admis-
sible tuple. Let 1 < u,v < n. Consider the g x g matrix valued functions
Ay 2 Uo( z), Ay, o o—O( z) in Theorem 3.5 and denote them by A, (2), A,(2),

respectlvely Con81der the g X g matrix valued function A A0 (z) in The-

D2y Ozp

orem 3.6 and denote it by A, ,(z). All the three functions are analytic on ©.
Lemma 3.7. We have

0

a—Zu-Av = Au,v - Av-Au

Proof. The lemma follows from the formula

0 (8A ‘A_1> L PA oA

0A
[ . - 1 P —
O0zy \ Oz, A

— . _1
02,07 0z 02y A -
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4. KZ equations
4.1. KZ equations

Let g be a simple Lie algebra with an invariant scalar product. The Casimir
element is Q = >, h;®h; € g®g, where (h;) C g is an orthonormal basis. Let
V = ®]",V; be a tensor product of g-modules, x € C* a nonzero number. The
K7 equations is the system of differential equations on a V-valued function
I(z1, ..., 2n),

ol 1

_ Qi 1
==> , i=1,...,n,
0z K “i#i z; — 2

where 2, ; : V' — V is the Casimir operator acting in the ith and jth tensor
factors, see [8, 5].

This system is a system of Fuchsian first order linear differential equa-
tions. The equations are defined on the complement in C" to the union of all
diagonal hyperplanes.

The object of our discussion is the following particular case. Let n = 2g+1
be an odd positive integer. We consider the following system of differential

and algebraic equations for a column n-vector I = (I1,...,I,) depending on
variables z = (21,...,2,):
ol 1 Qi
4.1 = = Y1 i=1,...,n, L+---+1,=0,
( ) 821' 2 Z Zi — Zj ! " !
JF#
where z = (z1, ..., z,), the n X n-matrices €;; have the form
: Y
i -1 1
Qi = : )
j 1 -1

and all other entries are zero. This joint system of differential and algebraic
equations will be called the system of KZ equations in this paper.
For:=1,...,n denote

(42) Hi(z)=3juos, V=& —H(x), i=1...,n

Zi— 0z;
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The linear operators H;(z) are called the Gaudin Hamiltonians. The KZ equa-
tions can be written as the system of equations,

vkir—=o0, i=1,....n, L+ ---+1,=0.

System (4.1) is the system of the differential KZ equations with param-
eter kK = 2 associated with the Lie algebra sls and the subspace of singular
vectors of weight 2g — 1 of the tensor power (C?)2(29%1) of two-dimensional
irreducible sly-modules, up to a gauge transformation, see this example in
[17, Section 1.1].

4.2. Solutions over C
Define the master function
Ot 2) = (t —21) Y2 (t — z,) "2

and the column n-vector

43) 1OG) =(I,....1) ;:/C<(D(t’z) 5 @(t’z)>dt,

t—z T t—2z,

where C C C — {z1,...,2,} is a contour on which the integrand takes its
initial value when t encircles C.

Theorem 4.1 (cf. [20]). The function 1(9)(2) is a solution of system (4.1).
This theorem is a very particular case of the results in [14].

Proof. The theorem follows from Stokes’ theorem and the two identities:

1 (D(t,2) O(t, 2) 0P
4.4 = .
(44) 2<zt—z1+ +t—zn) ot 12)

o 1 Q; O(t, 2) O(t, 2) ov!

4.5 - = . . ’ = t
(45) <azi ZZzi—zj)<t—zl’ ’t—zn) 0t(’z)’

J#i
where W'(t, 2) is the column n-vector (0, ..., 0, —q;(_tj) ,0,...,0) with the non-
zero element at the i-th place. ]

Theorem 4.2 (cf. [16, Formula (1.3)]). All solutions of system (4.1) have
this form. Namely, the complex vector space of solutions of the form (4.3) is
(n — 1)-dimensional.
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4.3. Solutions as vectors of first derivatives

Consider the hyperelliptic integral

T(z) =Tz /@tz

Then
7(C) 7(C)
1O(z) = <8 0 >
021 Oz,
Denote VT = (2~ Bz az 7). Then the column gradient vector of the function

T(z) satisfies the following system of (KZ) equations

VAT =0, i=1,...,n, or 0Ty,
(92’1 aZn

This is a system of second order linear differential equations on the function
T(z).

4.4. Solutions modulo p*
For an integer s > 1 define the master polynomial
Oyt 2) = ((t—21) ... (t—2)) T2
Recall that n =2g+ 1. For £ =1, ..., g define the column n-vector

Is,@(z) - (Is,f,b v 7]s,f,n)
as the coefficient of t"~1 in the column n-vector of polynomials

(@S(Lz) @S(t,z))

t—z T t— 2,

Notice that deg, % (t 2 = (2g —|— DI —1.If 0 ¢ {1,...,g}, then 2a(t2)

t—z;
does not have the monomlal i

Theorem 4.3 ([20]). The column n-vector Is,(z) of polynomials in z is a
solution of system (4.1) modulo p®.
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The column n-vectors I;¢(z), ¢ = 1,...,g, were called in [20] the p°-
hypergeometric solutions of the KZ equations (4.1).

Proof. We have the following modifications of identities (4.4), (4.5):

PP =1 0(t2) st 2) :5@8
( +- ) (t,2),

2 t_zl t_zn 8t
0 pS —1 Qz] q)s(t7 Z) (I)S(t’ Z)> 8\111
: : : = st
<8zi+ 2 ]-#izi_zj)(t—Zl’ T t— 2z at(’z>’

where Wi(t,2) is the column n-vector (0,...,0,— q>;£t’z) ,0,...,0) with the

Zi
nonzero element at the ¢-th place. Theorem 4.3 follows from these identities.
O

Consider the n x g matrix
IS(Z) = (1371, ey Is,g) = (Islﬂ)zzi:vyz’

where I, stays at the ¢-th column and i-th row. The matrix [4(z) satisfies
the KZ equations,

VLI (z)=0, i=1,...,n,
Lig1(2) 4+ Lgn(z) =0,  (=1,...4,

modulo p®.

5. Congruences for solutions of KZ equations

5.1. Congruences for Hasse-Witt matrices of KZ equations

Let p > 2g + 1,

(5.1) A={1,...,9} CZ, N=[0,gp+(p—-1)/2—g] CR.

Lemma 5.1. The infinite tuple (N, N,...) is A-admissible, see Definition

2.5. ]
Denote

F(t,2) = ®1(t,2) = (t—21) ... (t—2z,)) P
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The Newton polytope of F(t,z) with respect to variable ¢ is the interval
N=[0,gp+ (p—1)/2 — g, see (5.1), and

s—1

Oy (t,2) =F(t,z) - F(t,2)P ... F(t,2)P

The infinite tuple (F(t, 2), F'(t, 2),...) is A-admissible, see Definition 2.4.
For s > 1 consider the Hasse-Witt g x g matrix

A(s, D4(t, 2)) = (Coefpey—_y (Ps(t, 2))) 7

see (2.2). The entries of this matrix are polynomials in z.

Theorem 5.2. The polynomial det A(1, F(t,z)) is nonzero modulo p.

» . . . . . dl d29+1
Proof. Consider the lexicographical ordering of monomials 27" ... 25,47 . We

have z; > -+ > 29441 and so on. For a nonzero Laurent polynomial f(z) =
d1 d29+1 . . .
Dy sndagsr Qeiyendagi1 21 - - - Z2g%1 With coefficients in Z, the nonzero summand
d . . d .
Ay, oy i1 210 - - 2904 with the largest monomial 20 294 s called the

leading term of f(z).
If f(2) and g(z) are two nonzero Laurent polynomials, then the leading
term of f(2)g(z) equals the product of the leading terms of f(z) and g(z).
Denote A(1, F(t,2)) =: (Auv(2))up=1,..g-

Lemma 5.3. Ifp > 29+ 1, the leading term of Ay.(2) equals

—-1)/2 '
. <(pU - 7)1/ ) (2122 o Z2g+172v)(p_l)/z/zgg_flfhﬂ Zf v > u,

p—1)/2 _ - .
+ <( . Z)/ )(2122 . zng_gv)(p 1)/222g+272v, if v<u.

For example, for g = 2 the matrix of leading terms is

(5.2) + (21 2923) P~ /2 i((pfll)/Q)%p—l)/?/Zl
5.2
(D7) (212023) P72z 4P/
Proof. The proof is by inspection. 0

It is easy to see that the leading term of the determinant of the matrix
of leading terms of A, ,(z) equals the product of diagonal elements,

g
(53) + H (2’1 N 22g+1,2fu)(p_1)/2.

v=1
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This term is not congruent to zero modulo p. This proves Theorem 5.2. [

Corollary 5.4. The A-admissible infinite tuple (F(t, z), F(t, z),...) satisfies
the assumptions of Theorem 2.6. Therefore,

(i) for s > 1 we have

(5.4)
A(s, @y(t, 2))
= A(L,F(t,2) - 0(A(1, F(t,2)))...0c° Y (A(1, F(t,2))) (mod p);

(ii) for s = 1 the determinant of the matriz A(s, ®s(t, z)) is a polynomial,
which is nonzero modulo p, and we have modulo p°:

A(s+ 1,041 (t,2)) - 0 (A(s, Bs(t, 2)))
= A(s, By(t, 2)) - 0 (A(s — 1, Doy (£, 2))) ",

where for s = 1 we understand the second factor on the right as the
g X g tdentity matriz.

Proof. The corollary follows from Theorems 5.2 and 2.6. O
5.2. Congruences for frames of solutions of KZ equations

Theorem 5.5. We have the following congruences of n X g matrices.
(i) Fors > 1,
Loya(2) - Als + 1, D (t,2)
= I(z) - A(s, @S(t,z))_l (mod p®).
(ii) Fors>1andj=1,...,n,

a[s-i-l
82’j

(z) - A(s + 1, Pg41 (8, z))_1

_ 0l
o 8zj

(2) - A(s, ®(t,2)) " (mod p*).

Proof. Consider the first row of the Hasse-Witt matrix A(s, ®s(t, 2)),

(Al,l (S, q)s(t, Z)), . ,ALg (8, (I)S(t, Z)))7
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where  Aj ¢(s, Ps(t, z)) = Coeflgys_1(Ps(t, 2)).
For each Aj (s, ®s(t, z)) we view the gradient

VAi(s, @s(t,2)) = (%’51(3)7 o %j(s))

as a column n-vector. The resulting n x g matrix of gradients
VA(s, z) :i= (VA1 1 (s, Ps(t, 2)), ..., VA1 4(s, Ps(t, 2)))

is proportion to the matrix Iy(z), VA(s,z) = 52 I(2). By Theorems 2.8
and 2.9 we have modulo p?*,

VA(s+1,2) - A(s + 1, D11 (2, z))f1 = VA(s, 2) - A(s, Ds(t, z))fl,

J

= 5 (VA(5.2) - A(s.24(1.2)

These congruences imply the theorem. O

Corollary 5.6. For s > 1 we have
L(2) - A(s, ®4(t, 2)) ' = L(2) - AL ®1(,2)) " (mod p).
6. Convergence of solutions of KZ equations
6.1. Nonzero polynomials

Lemma 6.1. Let z = (z1,...,2y). Let F(z) € F,[z] be a nonzero polynomial,
deg F(z) < d for some d. Let p™ > d. Then there are at least ’;:::11 (pm—1—
d) + 1 points of (F,m)"™ where F(z) is nonzero.

Proof. First we show that there exists a € (Fpm)™ such that F'(a) # 0. The
proof is by induction on n. If n = 1, then the nonzero polynomial F'(z;) cannot
have more than d zeros. Hence there exists a € Fpm such that F'(a) # 0.

Assume that the existence of a is proved for all nonzero polynomials with
less than n variables. Write F(z) = Y, ci(22,...,2,)z%. By the induction
assumption, there exists ag,...,a, € Fpm such that ¢;(ag,...,a,) # 0 for
at least one i. Hence F(z1,as...,a,) is a nonzero polynomial of degree < d
which defines a nonzero function of z;. The existence of a is proved.
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Let a € (F,m)" be such that F'(a) # 0. In (F,m)" there are ’;:7::11 distinct

lines through a. On each of the lines there are at least p™ — 1 — d points
different from a where F'(z) is nonzero. Hence the total number of points

where F(z) # 0 is at least p}:::tll (P —1—d)+1. O

6.2. Unramified extensions of Q,

We fix an algebraic closure @p of Q. For every m, there is a unique unramified

extension of Q, in Q, of degree m, denoted by Q](gm). This can be obtained
by attaching to Q, a primitive root of 1 of order p” — 1. The norm | - |, on

Q, extends to a norm | - |, on Q™. Let

zy” ={a e Q™ | lal, < 1}
(m
P

denote the ring of integers in Q}(om). The ring Z ) has the unique maximal

ideal
My = {a € Q™ | lal, < 1},
such that Zg()m) / Mg(jm) is isomorphic to the finite field Fpym.

For every u € F,m there is a unique @ € Zg()m) that is a lift of v and such
that @P" = @. The element 4 is called the Teichmuller lift of w.

6.3. Domain ®pg

For u € Fpm and r > 0 denote
Duy={a€Z{™ ||a—1l, <r}.
We have the partition

Zi = |J Dua.

’U,G]Fpm
Recall z = (z1,...,2,). For B(z) € Z|z], define

Dp ={ae (Zf")" | |Bla)l, =1}.
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Let B(z) be the projection of B(z) to Fp[z] C Fpm[z]. Then Dp is the union
of unit polydiscs,
@B: U Duth'-- XDun,1~
B(u1 e ytun ) #0

For any k£ we have

{ae (Zi™)"| |B(a®)], =1} U Dyyq X oo+ X Dy, 1

ulj..,unE]Fpm
o (B(11 11 ))#0

= U Dyq XX Dy,1=9p.
UL,...,Un € Fpm
B(ui,..., un)#0

6.4. Uniqueness theorem

Let ® C (Z,(;m))” be the union of some of the unit polydiscs Dy, 1%+ XDy, 1,
where uy, ..., u, € Fym.

Let (Fi(2))2, and (Gi(2))2, be two sequences of rational functions on
(Zz(gm))”. Assume that each of the rational functions has the form P(z)/Q(z),
where P(z),Q(z) € Z[z], and for any polydisc Dy, 1 X -+ X Dy, 1 C D, we
have

‘Q(ala cee aﬂn)|P = 17

which implies that
|Q(ai,....an)lp =1, V(ay,...,a,) €.

Assume that the sequences (F;(z))2; and (Gi(z))$2; uniformly converge on
D to analytic functions, which we denote by F(z) and G(z), respectively.

Theorem 6.2. Under these assumptions, if F(z) = G(z) on an open non-
empty subset of ©. Then F(z) = G(z) on D.

The following proof was communicated to us by Vladimir Berkovich.

Proof. The domain ® is a disjoint union of open unit polydiscs, and so it
gives rise to a similar domain @’ over the algebraic closure of Qém). Each
rational function of our sequence has no poles in ®’. This property implies
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that the restriction of the function to each of open unit polydisc contained in
9 is a formal power series convergent at all points of the polydisc.

First, recall the definition and some properties of the affine space A™ over
a non-Archimedean field K (as Qi(gm)). As a space it is the set of all multiplica-
tive seminorms | - |,: K[T4,...,T,] — Ry that extend the (multiplicative)
valuation | - |: K — R4, and it is provided with the weakest topology with
respect to which all functions A" — Ri: x +— |f|, for polynomials f are
continuous. We need only one point g, called the Gauss point and defined as
follows: | 3, @, T*|, = max, |a,|. One can show that

(1) the point g lies in the closure of each open polydisc of radius one with
center at a point ¢ € K" with |t;| < 1, and

(2) for each bounded convergent power series f on such an open polydisc,
the real valued function x — | f|, extends by continuity to the point g,
and one has |f|, < |f|, for all points of the polydisc.

Uniqueness Since F' and G are uniform limits of rational functions regular
on 3, their restrictions to each open polydisc in ® are bounded convergent
power series and, in particular, the number |F' — G|, is well defined and one
has |F — G|, < |F — G, for all points € ©. If F(x) = G(x) for points from
a nonempty open subset of an open unit polydisc, then F(z) = G(z) for all
points of the polydisc (it is uniqueness property for convergent power series)
and, therefore, |F' — G|y, = 0. This implies that ' = G on ©. O

6.5. Domain of convergence

By Theorem 5.2 the polynomial det A(1, F(¢, z)) € Z]|z] is nonzero modulo p.
The polynomial det A(1, F'(t, z)) is a homogeneous polynomial in z of degree

p—1po

(6.1) d="

cf. (5.3). Define
Diy = {a€ Z)" | |det A(L F(t,0))], = 1}.
By Lemma 6.1 the domain ’D%”%) is nonempty if p™ > d. In what follows we

assume that p™ > d.

Remark. The space (Z,=)" is the disjoint union of p”" unit polydiscs D, 1 X

-+ X Dy, 1. By Lemma 6.1 at least ’;T::f (pPm—1—-d)+1>pm™(1— pmd_1)

(m)
KZ

of them belong to @g%) So, as m grows almost all polydiscs belong to ©
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We have |det A(s, ®s(t,a))|, = 1 for a € @g%). All entries of
A(s, ®4(t, 2)) ! are rational functions in 2 regular on ”Dg’%). For every a € 33%{”%)
all entries of A(s, ®4(t,a)) and A(s, @s(t,a))~! are elements of Z]E,m).

Theorem 6.3. The sequence of g X g matrices

(A(s +1,D4(t, 2)) - o (A(s, Ps—1(t, 2)))_1)3>1’

=

(m)

whose entries are rational functions in z reqular on Dy, , uniformly converges
on ’DE{? as s — oo to an analytic g X g matriz which will be denoted by A(z).

m)

Fora e ’D%Z we have
|det A(a)], =1

and the matriz A(a) is invertible.
Proof. The theorem follows from Theorem 3.4. O

Theorem 6.4. Fori=1,...,n the sequence of g X g matrices

((?A(&q)s(t’ z))) - Als, @t z))—1>s>17

24

. . . . m .
whose entries are rational functions in z reqular on @%Z), uniformly converges

on @g’%) as s — oo to an analytic g X g matriz, which will be denoted by

AW (2).

The sequence of n X g matrices

-1
([S(Z) ’ A(S? (I)S(tv Z)) )3217
whose entries are rational functions in z reqular on ”Dg%), uniformly converges

on ’Dg%) as s — 0o to an analytic n X g matriz which will be denoted by Z(z).
Fori=1,...,n the sequence of n X g matrices

(52 AGae)™)

s=>1

. . . . m .
whose entries are rational functions in z reqular on ’D%Z), uniformly converges

on @g%) as s — oo to an analytic nx g matriz which will be denoted by T (z).
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We have

9L _ 76) _ 7. A6)
82,'

Proof. The theorem follows from Theorems 3.5, 3.6, and Lemma 3.7.

Theorem 6.5. We have the following system of equations on ’Dgé) :
70 =g, -7, i=1,...,n,

where H; are the Gaudin Hamiltonians defined in (4.2).

Proof. The theorem is a corollary of Theorem 4.3.

m)

Corollary 6.6. Fora € @%Z we have
Z(a) = I(a) -A(l,@l(t,a))fl (mod p).
Proof. The corollary follows from Corollary 5.6 and Theorem 6.4.

6.6. Vector bundle £ — @g%)’o

Denote

091

We consider vectors (I1, ..., I,) as column vectors. The differential operators
VEZ i =1,...,n,define a connection on the trivial bundle Wx@ﬁ? — @gg,
called the KZ connection. The connection has singularities at the diagonal

hyperplanes in (Zl(;m))” and is well-defined over

iz

={a=(a1,...,a,) € (Zz()m))n | [det A(1, F(t,a))|, =1, a; # a;j Vi, j}.

The KZ connection is flat,

[Vi# Vi =0 Vi,

see [5]. The flat sections of the KZ connection are solutions of system (4.1)

of KZ equations.
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For any a € @g%) let L, C W be the vector subspace generated by

columns of the n x ¢ matrix Z(a). Then

L=, cpum Lo o\

is an analytic distribution of vector subspaces in the fibers of the trivial bundle
W x o 2.

Theorem 6.7. The distribution £ — @gg 1s invariant with respect to the
KZ connection. In other words, if s(z) is a local section of L — @%"%), then

the sections V¥Zs(z),i=1,...,n, also are sections of L — @g’%)

Proof. Let Z(z) = (Z1(%),...,Z4(2)) be columns of the n x g matrix Z(z).

Let a € CD%"%). Let ¢(2) = (c1(2),...,¢4(2)) be a column vector of analytic

functions at a. Consider a local section of the distribution £ — @gr%),

j=1
Then
7
VE2s(2) = —H;-T-c+ S—Zi e+ T- g—;
(0 (0 Oc
=-H-ZT-c+ IV -T-AY)-c+T- 3
Zq
=T - A9 . 4 T. @
aZi
Clearly, the last expression is a local section of £ — @g%). O
Theorem 6.8. The function a — dim_ ) L, is constant on D&WZL)’O, in other

words, L — @g’zl) is a vector bundle over @gré)’o C @g’%)

Proof. First, we prove that the function a — dim_, ) L, is locally constant on
P

’Dg%)’o. This holds true in the following more general setting. Let k be a posi-
tive integer, a € (Z](Dm))”. Let B;(z),7=1,...,n, be kxk matrices defined and
analytic in a neighborhood of a. The differential operators B; = ai — Bi(2),

Zi
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1=1,...,n,act on (Q;gm))k—valued functions defined and analytic in a neigh-
borhood of a. The operators (B;) define a connection V7 on the restriction of
the trivial bundle ( 5,7”))’“ X (QS”))" — (Q;m))" to a neighborhood of a. As-
sume that the connection is flat, [B;, B;] = 0 for all ¢, j. Then, for a sufficiently
small neighborhood D of a, the space S of solutlons of the system B;y = 0,
1 =1,...,n, on D is a k-dimensional Q )_vector space. For any b € D
the Values of solutions at b span ( ;(,m ). Under these assumptions, the V5-
invariant subspace distributions in fibers of ( ém))k X (Z,(gm))" — (Zf(,m))" over
D are labeled by Q,-vector subspaces Y C S. The corresponding distribution
assigns to b € D the subspace {y(b) |y € Y} C ( ;(,m))k. Such distributions
have constant rank. Hence the function a — dim () L, is locally constant

on @g’;’o.
By Theorem 6.2 the locally constant function a — dimQ(m) L, cannot take
P

more than one value on ’D%ﬂ%)’o since the dimension dimQ<m) L, may drop from

its maximal value only on a proper analytic subset of ’D(m The theorem is
proved. O]

Recall that d is the degree of the polynomial det A(1, F'(t, z)), see (6.1).

Theorem 6.9. If p'™ > 2d, then the analytic vector bundle L — @%?%)’O is of
rank g.

Proof. First we show that there is a g X g minor of the n X g matrix valued
function Z(z) which is nonzero on ’)3%"%). By Corollary 6.6 this fact holds true
if there is a g x g minor of the nx g matrix I;(z)-A(1, ®1(¢, 2)) !, which defines

a function on ’D&Z) nonzero modulo p. Since | det A(1, ®4(¢,a))|, = 1 for any

a € 53%(2)7 it is enough to prove that there is a nonzero g x g minor of the
n X g polynomial matrix I;(z). But this fact follows from [20, Lemma 7.2],
also see [19, Lemma 6.1]. More precisely, [20, Lemma 7.2] implies that the
leading term of the g x g minor in rows 1,3,...,2¢g — 1 equals

(p — 1)/2 _ _ _ _
1)/2 p—1)/2 1)/2—1
+ I I ( I )Z%p )/ SN Zé 23/ Zép 23/1 .
=1

The degree of this minor equals

p—1 p—1 g(g+1 p—1
R L
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Thus, we have two polynomials of degree < d: this minor and det A(1, ®4(¢, 2)).
Both polynomials are nonzero modulo p. By Lemma 6.1 if p > 2d, then this
minor is nonzero on ’D%)’O. O

6.7. Remarks

6.7.1. It was shown in [20, Section 10.4] that the span of columns of the
n X g matrix I4(z) has a p-adic limit as s — oo when z belongs to one of
the asymptotic zones of the KZ equations. The limit is a g-dimensional space
of power series solutions of the KZ equations with respect to the coordinates
attached to that asymptotic zone. It is not clear yet if that asymptotic zone

belongs to @g’%)

6.7.2.  One may expect that the subbundle £ — ’Dg%)’o can be extended to
a rank g subbundle over @%?%) - ’D%?%)’O, the union of the diagonal hyperplanes

in @g%) .

6.7.3. Following Dwork we may expect that locally at any point a €

Dg’zl)’o, the solutions of the KZ equations with values in £ — @g’zl)’o are
given at a by power series in z; —a;, ¢ = 1,...,n, bounded in their polydiscs

of convergence, while any other local solution at a is given by a power series
unbounded in its polydisc of convergence, cf. [4] and [20, Theorem A.4].

6.7.4. The KZ connection VX% i = 1,... n, over C is identified with
the Gauss—Manin connection of the family of hyperelliptic curves y? = (t —
21) ... (t — zy). The monodromy representation of that Gauss—Manin connec-
tion is described in [3, Appendix]. The image of the monodromy representa-
tion is so big that the connection does not have proper invariant subbundles.
The monodromy representation is irreducible, see [7, Lemma 6]. Thus the

existence of the invariant subbundle £ — Dg’%)’o is a p-adic feature.

6.7.5.  The invariant subbundles of the KZ connection over C usually are
related to some additional conformal block constructions, for example, see

6, 15, 18]. Apparently our subbundle £ — DM ig of a different p-adic
KZ
nature.
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