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55 udir convienmi ancor come ’essemplo
56 e ’essemplare non vanno d’un modo,
57 ché io per me indarno a cio contemplo.

Dante Alighieri, Divina Commedia
Paradiso, Canto XXVIII

55 then I still have to hear just how the model
56 and copy do not share in one same plan
57 for by myself I think on this in vain.

Translated by A. Mandelbaum
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Preface

The emergence of a new paradigm in science offers vast perspectives for future
investigations, as well as providing fresh insight into existing areas of knowl-
edge, discovering hitherto unknown relations between them. We can observe
this kind of process in connection with the appearance of the concept of soli-
tons [465]. Understanding the fact that nonlinear modes are as fundamental as
linear ones, with the advent of a rigorous formalism making it possible to find
exact solutions of a wide class of physically important nonlinear equations,
gave rise to “a revolution that has quietly transformed the realm of science
over the past quarter century” [392].

The inverse spectral (or scattering) transform (IST) method serves as
the mathematical background for the soliton theory. The development of the
IST formalism affects many fields of mathematics, revealing on frequent oc-
casions unexpected links between them. For example, the theory of surfaces
in R can be considered as a chapter of the theory of solitons [468]. The
modern version of IST is based on the dressing method proposed by Za-
kharov and Shabat, first in terms of the factorization of integral operators
on a line into a product of two Volterra integral operators [474] and then
using the Riemann-Hilbert (RH) problem [475]. The most powerful version
of the dressing method incorporates the 0 problem formalism. The @ prob-
lem was put forward by Beals and Coifman [39, 40] as a generalization of
the RH problem and was applied to the study of first-order one-dimensional
spectral problems. The full-scale opportunities provided by this formalism
came to be clear after the paper by Ablowitz et al. [1] devoted to solving the
Kadomtsev—Petviashvili IT equation. The main achievements within this sub-
ject have been summarized in the excellent books by Novikov et al. [354], Fad-
deev and Takhtajan [148], Ablowitz and Clarkson [3], and Belokolos et al. [45],
published more than a decade ago. Experimental aspects of the soliton physics
are presented in the book by Remoissenet [373]. The elegant group-theoretical
approach to integrable systems was presented in a recent book by Reyman and
Semenov-tyan-Shansky [374].

XV
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Generally, the term “dressing” implies a construction that contains a trans-
formation from a simpler (bare, seed) state of a system to a more advanced,
dressed state. In particular cases, dressing transformations, as the purely al-
gebraic construction, are realized in terms of the Béacklund transformations
which act in the space of solutions of the nonlinear equation, or the Darboux
transformations (DTs) acting in the space of solutions of the associated linear
problem.

At the same time, it should be stressed that the term “dressed” has ap-
peared for the first time perhaps in quantum field theory that operates with
the states of bare and dressed particles or quasiparticles. These states are in-
terconnected by operators whose properties have much in common, no matter
whether we speak about electrons or phonons. The study of these operators,
which goes back to Heisenberg and Fock, was in due course one of the stimuli
for active promotion of the methods of the Lie groups and algebras in physics.

In mathematical physics, the operators of this sort occur under different
names, like creation—annihilation, raising—lowering, or ladder operators. The
factorization method [214] widely applicable in quantum mechanics consists
in fact in dressing of the vacuum state by the creation operators which are
obtained as a result of the factorization of the Schrodinger operator. The
property of intertwining of the dressing operators is ultimately connected
with the algebraic construction known as supersymmetry.

Hence, the concept of dressing is in fact considerably wider than if we
were to take into account its application in soliton theory alone. Evidently,
an attempt to span all the diversity of dressing applications treated in the
aforementioned extended sense under the cover of a single book seems too
ambitious. With regard to the authors’ scientific interests, we restrict our
consideration to essentially two global aspects of the dressing method. The
first one is mostly algebraical and relates to an extension of the possibili-
ties of the DTs and Moutard transformations invoking new constructions and
enhancing classes of objects used. In essence, we aim to go beyond the tradi-
tional scope of the Darboux—Béacklund transformations towards the modern
development like dressing chains, operator factorization on associative rings, a
nonlinear von Neumann equation for the density matrix, and so on. Following
our extended understanding of dressing, we demonstrate efficient use of the
Darboux-like transformations for the discrete spectrum management in linear
quantum mechanics. The second aspect of the dressing concept is largely an-
alytical and is based on the RH and 0 formalisms following most closely the
Zakharov and Shabat ideas.

The DTs, as the representative of the direct methods in soliton theory,
provide a powerful tool to analyze and solve nonlinear equations [324] and
allow far-reaching generalizations. On the other hand, direct methods are not
very suitable for solving the initial-value (Cauchy) problems or to describe in-
teraction of radiation with localized objects. Therefore, the second main topic
of our book is devoted to solving the Cauchy problem and finding localized
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solution of various nonlinear integrable equations in both 14+1 and 2+1 di-
mensions by means of the RH and 0 problems.

Let us briefly comment on a modern state of the art of the subjects our
book is devoted to. If ¢(z, A) and ¢(x, 1) € C are linearly independent solu-
tions of the linear equation

associated with the parameters A and p, then

VA=t t+0v, o=—p/¢

is the solution of the equation

(e + u[l]p[1] = 1],

with
u[l](z) = u+ 20, .

They are the analytic expressions of ¢[1] and u[1] in terms of ¢, ¢, and u that
determine the DT.

Already the pioneering papers of Matveev [313, 314, 315] have shown that
the DT represents in fact a universal algebraic operation up to the most
advanced one [321] for associative rings. The Matveev theorem provides a
natural generalization of the DTs in the spirit of the classical approach of
Darboux [102] with a great variety of applications. Let us start with the class
of functional-differential equations for some function f(xz,t) and coefficients
um(z,t) belonging to the ring,

N

felwt) = > um(z,)T™(f), teR,

m=—M

where T' is an automorphism. This equation is covariant with respect to the
DT:

D¥f=f—o T+,
with 0% = [T+ ()] 1. It is possible to reformulate the result for differential-
difference or difference-difference equations and give the explicit expres-
sions for the transformed coefficients [321]. From this result, the lattice and

g-deformation DTs for matrix-valued functions follow in a straightforward
way:

T(f)(x,t) = flx+6,t), 2,6€R

or
T(f)(x,t) = f(qu,t), 7, €R, q#0.
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It is sufficient to take the limit
TN QR g
of = fo=lim <D f—glgi(:v—wq) D=f

to reproduce the formalism in the case of classical differential operators [321].

The general form of the DT permits us to incorporate the Combesqure
and Levy transforms of conjugate nets in classical differential geometry [138],
as well as the vectorial DTs for quadrilateral lattices [128, 307].

Being the covariance transformation, the DT can be iterated and this thus
constitutes an important feature of the dressing procedure. The result of the
iterations is expressed through determinants of the Wronskian type [94]. The
universal way to generate the iterated transforms for different versions of the
DT including those containing integral operators is given in [324]; e.g., the
Abelian lattice DT results in the Casorati determinants [314, 322].

The DT theory is strictly connected with the problem of the factorization
of differential and difference T operators [271] and hence with the technique
of symbolic manipulations [298, 429, 431]. Namely, let Q* = £D + ¢ and

HY =-D*+u=Q Q", HY=Q'Q =-D?+ufl].

The operators H?) play an important role in quantum mechanics as the one-
dimensional energy operators. The spectral parameter A stands for the energy
and the relation QTQ~(QT1y) = AM(QT 1) shows the property of DTs Q¥ to
be the ladder operators. The majority of explicitly solvable models of quantum
mechanics are connected with those properties that allow us to generate new
potentials together with eigenfunctions [190, 214, 324]. The operator of the
DT deletes the energy level that corresponds to the solution . Conversely, the
inverse transformation adds a level. So, there is a possibility to manage the
spectrum by a sequence of DTs. The intertwining relation HVQt = QtH©
gives rise to supersymmetry algebra that is an example of infinite-dimensional
graded Lie algebras or, more generally, the Kac-Moody algebras. The Moutard
transformation is a map of the DT type: it connects solutions and potentials
of the equation
Yoy + U(x»y)lﬂ =0,

so that if ¢ and 1 are different solutions, then the solution of the twin equation
with ¢ — 9[1] and u(z,y) — u[l](z,y) can be constructed solving the system

W)e)e = =W ey W[le)y = @ We 1)y -
The transformed potential is given by
u[l] = u—2(log p)zy = —u + ‘Pm<Py/<P2
together with the transformation of the wave function

P[] = — pR(p,1)/2(p, 0) ,
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where (2 is the integral of the exact differential form

d2 = ppdr + Ye,dy .

The Moutard equation, by a complexification of independent variables, is
transformed to the two-dimensional Schrodinger equation and studied in con-
nection with problems of classical differential geometry [242]. In the soliton
theory it enters the Lax pairs for some (2+1)-dimensional nonlinear equations
[3, 58]. Another generalization of the Moutard transformations leads after it-
erations to multidimensional Toda-like lattice models [435]. Note that there
is a possibility of local approximation of solutions by a sequence of Moutard
and Ribacour transformations [170]. Other applications of the DT theory in
multidimensions can be found in [26, 228, 278, 281, 287, 277]. A useful chrono-
logical survey of DTs, intertwining relations, and the factorization method is
given by Rosu [377].

A wide class of geometrical ideas and particular results of soliton surfaces
[417] in real semisimple Lie algebras is connected with the concept of the
Darbouxr matriz that seems to be the most “Darboux-like” approach in the
whole of DT theory. Note also in this connection the application of the DT's in
vortex and relativistic string problems initiated by the paper of Nahm [344].

In searching for alternative formulations of the method containing the prin-
cipal ideas of the Darboux approach, the so-called elementary DT [279] on a
differential ring was introduced [467] . Its particular case that does not depend
on solutions (only on potentials) is referred to as the Schlesinger transforma-
tion [389, 467]. The elementary DT in combination with a conjugate to it
generates a new transformation. This construction was named the binary DT
in [267, 270, 281]. Such a name intersects with the notion introduced in [317];
for details, see [324]. Therefore, we use the new term of twofold elementary
DT throughout this book. This transformation strictly realizes the dressing
procedure for solutions of integrable nonlinear equations. Namely, the twofold
elementary DT solves the matrix RH problem with zeros.

One of the main purposes in introducing the concept of the twofold DT
directly concerns the problem of reductions [331]. The properties of the
Zakharov—Shabat (ZS) spectral problem and its conjugate give the possi-
bility to establish a class of reductions by solving the simple conditions for
parameters of the elementary DTs which comprise the twofold combination
[279, 280, 434]. The symmetric form of the resulting expressions for potentials
and wave functions make almost obvious the heredity of reduction restric-
tions [281] and underlying authomorphisms [181, 331, 361] of the generating
ZS problem. In [276] an application to some operator problem (Liouville—
von Neumann equation) is studied. Examples of transformations of different
kinds and in different contexts were introduced in [317] (see again [324]) un-
der the name “binary.” The binary transformations in [317, 324] are a 2+1
construction based on alternative Lax pairs. This is a combination of the
classical DTs for the time-dependent Schrodinger equation and a special one
for a conjugate problem. Combinations of twofold elementary DTs were used
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to obtain multisolitons and other solutions of the three-level Maxwell-Bloch
equation [279]. A natural generalization of this construction consists in replac-
ing matrix elements by appropriate matrices. The most promising applications
of the technique are related to operator rings. Such an example was considered
in [267].

As regards the RH problem, its application to the study of spectral equa-
tions goes back to the 1975 paper by Shabat [394], though Zakharov and
Shabat [473] in their classic paper used in fact a formalism closely related to
that of the RH problem. A status of the “keystone” of the soliton theory was
acquired by the RH problem as a result of the 1979 paper by Zakharov and
Shabat [475]. The next important step is associated with Manakov [305], who
put forward a concept of the nonlocal RH problem. This idea turned out to be
very profitable for integration of (241)-dimensional nonlinear equations (and
some integro-differential equations in 141 dimensions as well). In addition to
the results described in the aforementioned monographs, mention should be
made of more recent papers devoted to the application of the RH problem
to the soliton theory. This includes integration of equations associated with
more complicated spectral problems than the ZS one (e.g., the modified Man-
akov equation [125] and the Ablowitz—Ladik equation [122, 185]). Results of
principal importance were obtained by Shchesnovich and Yang [400, 401], who
derived a novel class of solitons in 1+1 dimensions that corresponds to higher-
order zeros of the RH problem data. The soliton solutions associated with
multiple-pole eigenfunctions of the spectral problems for (241)-dimensional
nonlinear equations were obtained by Ablowitz and Villarroel [14, 439, 440].

The RH problem has been proved to be efficient for analysis of nearly inte-
grable systems as well as when solitons are subjected to small perturbations.
The soliton perturbation theory has been elaborated on the basis of the RH
formalism in a number of papers [122, 123, 237, 398, 397, 399]. A connection
between the RH problem and the approximation theory and random matrix
ensembles is demonstrated in [113], where the steepest descent analysis for
the matrix RH problem was performed, and in [160], where the matrix RH
problem was associated with the problem of reconstructing orthogonal poly-
nomials. A closely related area of problems focuses on finding the semiclassical
limit of the N-soliton solution for large N [302, 333].

As is known, solving the RH problem amounts to reconstructing a section-
ally meromorphic function from a given jump condition at some contour (or
contours) of the domains of meromorphy and discrete data given at the pre-
scribed singularities. Studying some nonlinear equations in 241 dimensions
reveals a situation when we cannot formulate the RH problem because of the
absence of domains of meromorphy. In other words, functions we work with are
nowhere meromorphic. Beals and Coifman [41] and Ablowitz et al. [1] invoked
a new tool for studying nonlinear equations, the 9 problem, which amounts
to overcoming the difficulty with meromorphy. The O-dressing method consti-
tutes now a true foundation of the soliton theory. As the latest development
of the O-dressing formalism, a derivation of the quasiclassical limit of the
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scalar nonlocal d-dressing problem should be mentioned [245]. Besides, the 9
problem with conjugation has been analyzed within the dressing approach by
Bogdanov and Zakharov [57].

The book is organized as follows. We begin in Chap. 1 with the introduc-
tion of some mathematical notions used throughout the book. This chapter
reviews concisely the operator technique that can be considered as one of the
sources of the dressing ideas. We discuss its origin in Lie algebra theory and
applications in quantum mechanics (creation—annihilation operators, angular
momentum, and spin theory), as well as in classical mechanics in the Poisson
representation. We also give the main definitions and results concerning the
RH boundary-value problem, both scalar and matrix, and the 9 problem.

The other important idea of the dressing technology goes back to fac-
torization of differential and difference operators discussed in Chap. 2. The
story of the factorization of operators of linear equations starts perhaps from
the classic papers by Euler [147] and Jacobi [218] (see the historical essay
in [52]). We present here a rather general construction of the factorization
[467], necessary from the point of view of the dressing theory. Of course, the
result of a right/left division of the differential operators strongly depends
on the ring/field used in the construction, but the link between factors and
the eigenstates is universal. To explain the thesis, note that the factorization
of the second-order differential operator produces the DT by the operator
L, = (D — o) [324]. The factorization of L = (=D —o)(D —0) = LY L,
yields a new operator L[1] = L,L} that is intertwined with L:

L)Ly = L,L . (0.1)

This relation is the basis of the algebraic dressing procedure, when applied
to some eigenstate of L. The theory was developed in [102] in connection
with applications in geometry [103]; it has been attracting more and more
attention from researchers since its introduction (for many developments, see
[197, 376]).

We elaborate a compact form of the solution of the factorization problem
by introducing special (Bell) polynomials for a general non-Abelian case. It
gives a direct link to the DT derivation, a covariance theorem formulation, and
proof. Some examples complementary to those used in the books mentioned
are demonstrated. A natural connection with supersymmetry is shown.

In Chap. 3 we introduce a general non-Abelian version of the elementary
and twofold elementary DT constructed by means of an arbitrary number
of orthogonal projectors p;. The order of the elements in determining the
equations is therefore essential. The resulting expressions for transformations
may be represented both in general operator form and by means of “matrix
elements” x;; = p;xpi of the ring element x (x stands for either a potential
or a solution of the linear problem).

A comparison with the relations originating from the matrix RH problem
with zeros demonstrates the possibility to generate the projectors that con-
nect solutions of the RH problem in a simple algebraic way. More detailed
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exposition of this subject is given in Chap. 8. Moreover, for the same reason,
the limiting procedures may be explicitly performed without any reference to
analytic properties of the entries. Note that there are lots of other (advanced
in comparison with twofold) possibilities to combine elementary DTs as well
as to use them directly. It is shown how the non-Abelian geometry is induced
by the DT on a differential ring.

In the last part of Chap. 3 we study a generalization of the theory of small
deformations of iterated transforms with respect to intermediate parameters
that appear within the iteration procedure of twofold elementary DTs. The
perturbation formulas allow us to define and investigate generators of the cor-
responding group, being a symmetry group of a given hierarchy associated
with the ZS problem. Then we give examples that generalize the N-wave sys-
tem as a zero-curvature condition of an appropriate pair of the ZS problems.
This case is chosen to show the importance of this approach in both geome-
try and applied mathematics, with a perspective to apply the DT theory to
computations of eigenfunctions and eigenvalues.

The nontrivial development of methods aimed at solving spectral problems
and nonlinear equations is associated with dressing chain equations produced
by iterated DTs (Chap. 4). It is first of all a link of the DT theory to the
finite-gap potentials (also as solutions of integrable equations) and to the
investigation of asymptotic behavior. The role of the complete set of the DT-
covariance conditions (the so-called Miura maps) is studied. As the new object,
t-chains are constructed and superposed with the z-chains in 141 dimensions.

In Chap. 5 we show in detail recent results on integrable nonlinear
equations in two space and one time variables that could be solved by
the Moutard-like and the Goursat-like transformations. We use examples of
(24+1)-dimensional Boiti-Leon-Manna—Pempinelli and Boiti-Leon—Pempinelli
equations. The asymptotic formulas for the multikink solutions are analyzed.

Chapter 6 is devoted to applications of the dressing method to linear prob-
lems of quantum and classical mechanics, exemplifying thereby the “inverse”
influence of the nonlinear theory on the linear one. We briefly review ex-
actly solvable quantum-mechanical problems on a line with potentials from
the review paper by Infeld and Hull [214] subjected to algebraic deformations.
Next we report results concerned with the radial Schrodinger equation and
treat via the dressing procedure the popular model of zero-range potentials.
In particular, we dress the zero-range potentials and consider the dressing of
scattering data. Considering the DT that preserves a potential, we can con-
clude about the spectrum and eigenfunctions of the spectral problem. Going
to the problem of dressing of differential equations with matrix coefficients, we
show links to relativistic quantum equations. Some classical wave and heat-
conduction equations can be solved by the Green function constructed via
the dressing procedure. For the classical n-point system, we can associate the
Poisson bracket with a differentiation, which leads to the possibility to treat
the dressing of classical evolution as a generalized DT.
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In Chap. 7 we connect the dressing method with the Hirota formalism.
We also explain how to construct in a general way Bécklund transformations
proceeding from the explicit form of the DT. One more aspect of the dress-
ing theory appears within the Weiss-Tabor-Carnevale procedure of Painlevé
analysis for partial differential equations. We derive DT formulas using the
singular manifold method. At the end of this chapter we comment on the
historical point connected with the appearance of the dressing method in the
7S theory and suggest some revision of the technique.

The last three chapters deal with a realization of the dressing approach
in terms of complex analysis. In Chap. 8 we apply the local RH problem for
finding soliton (and some other) solutions of (141)-dimensional nonlinear in-
tegrable equations. The distinctive feature of the formalism used is the vector
parameterization of the discrete spectral data of the RH problem. Such a
parameterization arises naturally within the RH problem. Using an example
of the classical nonlinear Schrédinger equation, we demonstrate in detail the
dressing of the bare (trivial) solution which leads to the soliton. Each subse-
quent section in this chapter demonstrates a new peculiarity in the application
of the matrix RH problem. Besides, our formalism turns out to be efficient
to obtain another class of solutions associated with the notion of homoclinic
orbits which arise in the case of periodic boundary conditions. The last section
contains the description of the well-known Korteweg—de Vries (KdV) equa-
tion. A purpose of this section is rather methodological: we discuss the KdV
equation in the manner most suitable for treating in the next chapter nonlin-
ear equations in terms of the nonlocal RH problem. We hope the content of
this chapter is useful to newcomers as a concise introduction to the modern
machinery of the theory of solitons.

Dressing by means of the nonlocal RH problem is the main topic of Chap. 9.
We consider three featured examples: the Benjamin—-Ono (BO) equation, the
Kadomtsev—PetviashviliI (KP I) equation, and the Davey—Stewartson I (DS I)
equation. Despite the fact that all these equations are well known, most of
the results of Chap. 9 cannot be found in monographic literature. Namely,
for the BO equation we pose the reality condition from the very beginning
and account for important reductions in the space of spectral data. For the
KP I equation we describe a class of localized solutions which arise from the
eigenfunctions with multiple poles. The consideration of the DS I equation
is more traditional and aims to demonstrate peculiarities which occur when
using the matrix nonlocal RH problem.

Finally, Chap. 10 is devoted to the description of the @ method, as applied
to nonlinear integrable equations. First we develop in detail the technique,
which is based on a rather unusual symbolic calculation, and prove its effi-
ciency. We apply this formalism for the analysis of nonlinear equations with
a self-consistent source (or with a nonanalytic dispersion relation) both in
141 and in 2+1 dimensions. The classic example of equations with a self-
consistent source is the Maxwell-Bloch equation. Following our approach, we
obtain the main results concerning the Lax pairs, the recursion operators,
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gauge-equivalent counterparts, and so on. The KP II equation was histori-
cally the first one to be successfully analyzed by means of the 9 formalism.
We briefly outline the main steps of such an analysis. The DS II equation
is considered in more detail. In particular, we describe a recently developed
method aimed at incorporating multiple-pole eigenfunctions for generating a
new class of localized solutions.

Some words about possible linkages of our book with those recently pub-
lished and devoted to similar subjects are in order. The part devoted to the
DT theory is complementary to the book of Matveev and Salle [324]. We
include mostly the results obtained after their book was published. We also
avoided discussing matters dealt with in the book of Rogers and Schief [376]
and the quite new book of Gu et al. [197] where the geometrical problems are
discussed from the scope of the Darboux approach. We almost do not touch
classical one-dimensional integrability discussed in the books of Perelomov
[366, 367].

We are very grateful to our colleagues Pilar Estévez, Nadya Matsuka, Yury
Brezhnev, Marek Czachor, Vladimir Gerdjikov, Maciej Kuna, Franklin Lam-
bert, Vassilis Rothos, Mikhail Salle, Valery Shchesnovich, Johann Springael,
Nikolai Ustinov, Rafael Vlasov, Jianke Yang, Artem Yurov, and Anatoly Za-
itsev for fruitful collaboration and exciting discussions. We are also indebted
very much to Vladimir Matveev for valuable criticism and friendly recom-
mendations. Some figures were kindly provided by Robert Milson and Javier
Villarroel. E.V.D. is particularly thankful to the eJDS service of the Abdus
Salam International Centre for Theoretical Physics (Trieste) for information
support. Of course, we are greatly indebted to our wives Tania and Ania.
They offered us encouragement and support when we needed it most and
never failed to remind us that there is more to life than the dressing method
and solitons.

Evgeny V. Doktorov
Sergey B. Leble
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Mathematical preliminaries

In this chapter we sketch the basic mathematical notions used in this book,
starting from general relations and illustrating them by the simplest exam-
ples. We also briefly review the ideas of the dressing from the viewpoint of
intertwining relations under the scope of Lie algebras [151]. There is a long
history of the applications of (semisimple) Lie algebras for determination of
operator spectra. One line dating back to Weyl [450] relates to the explicit
algebraic solution of an eigenvalue problem; an overview has been given by
Joseph and Coulson [223, 224, 225]. Perhaps the best known example of such
a construction is the quantum theory of angular momentum, including its
development for many-particle systems (from three particles to aggregates)
in terms of hyperspherical harmonics [154, 456]. The good old geometry of
surfaces and conjugate nets uses the Laplace equations and transformations
as a starting point [138]. The challenging problem of the Laplace operator
factorization, perhaps first addressed by Laplace, created something like an
“undressing” procedure which, being cut at some step, leads to the complete
integrability. The direct attempt to extend the technique of the Laplace trans-
formations and invariants to higher-order operators was made in [264]. In [405]
this technique was generalized under the name of the Darboux integrability
including nonlinearity up to the first derivatives. The search is still going on;
see the very recent paper of Tsarev [431]. It is not yet the Darboux transfor-
mation (DT) but it is precisely in this way that Moutard [340, 341] found its
transference.

Then we are concerned with the modern development of the determinant
theory related to non-Abelian rings. It appears under the name of quaside-
terminant [174]. Quasideterminants defined for matrices over free skew-fields
are not an analog of the commutative determinants but rather of a ratio of
the determinant of n x n matrices to the determinants of (n — 1) x (n — 1)
submatrices. Such a definition is natural for the Darboux dressing. In the last
two sections we give basic notions of the Riemann—Hilbert (RH) problem and
0 problem which will be used in chapters devoted to solving soliton equations.
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1.1 Intertwining relation

We start from the notion of intertwining relation. Let us consider three
operators L, Ly, and A, denoting D(L), D(L;), and D(A) their domains
of definition. Consider the equality

14A= AL, (1.1)
named as an intertwining relation.

Proposition 1.1. Generally, if
Li=0, e DA), (1.2)

then
Li(Ay) =0. (1.3)
In other words, the operator A maps a solution of (1.2) onto a solution of
(1.3), if Ay # 0 and Ay € D(Lq). The case of Ay = 0 means that 1) belongs
to the kernel of the operator A.
Consider next an eigenvalue problem for the operator L which acts in a
Hilbert space H:
Lip = M, 1 € H. (1.4)
Then, owing to (1.1), L1(Ay) = ALY = A(Ay). This means that the map
A Y — 1, Y1 = At links eigenspaces of operators L and Li, leaving
eigenvalues unchanged. If Ay € H for any A and 1, the operator A is referred
to as an isospectral transformation.

Remark 1.2. If for some 1), Ay = 0, then the eigenvalue A of A does not belong
to the spectrum of A;.

Remark 1.3. If the operator L is factorizable, i.e., L = SA, then A intertwines
L and
L, = AS. (1.5)

For Hermitian L we have S = AT, AT is a Hermitian conjugate to A4, i.e., the
intertwining relation takes place automatically for L; = AAT.

Given an operator algebra, we can derive comprehensive statements about
eigenvalues and eigenstates of operators. The important example of such a
construction (ladder operators) is given in the following section.

1.2 Ladder operators

Dressing by means of ladder operators is perhaps the most familiar example
of generating new solutions from the seed one. In this section we recall the
definition of ladder operators, discuss their Hermitian properties, and demon-
strate the diagonalization of the model Jaynes—Cummings (JC) Hamiltonian
by means of a unitary dressing operator.
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1.2.1 Definitions and Lie algebra interpretation

The concept of ladder operators is widely used; they are discussed in [223,
224, 225], where their self-adjoint version is reviewed. Let us start from the
commutation relations

M, AT] = AT,  [M,A"]=—A", (1.6)

where AT and A~ are mutually adjoint operators. The link to the factor-
ization method (Chap. 2) is immediately seen. Rewriting, for example, the
first relation in (1.6) as MAT = AT(M + 1), one can easily check that
MAYA- = AT A~ M. So, the operators M and AT A~ commute; hence, spec-
tral problems for both can be considered together and there exists a link
between the spectral parameters [80]. Such a property is often referred to as
supersymmetry [204].

The important link to the Lie algebra representation theory can be illus-
trated by the simplest example. The algebra su(1,1) is generated by (1.6)
and

[A=, AT] =2M. (1.7)

The Casimir operator C'is constructed as the second-order Hermitian operator
1
C=M?- 5(A—A++A+A—), (1.8)

whose eigenvalues are equal to k(k — 1) for the unitary irreducible represen-
tations. This set defines the representation [positive discrete series DT (k)]

M|m,k >= (m+k)|m, k >, (1.9)

At |m, k> =/(m +1)(m +2k)|jm + 1,k >,

A7m k> =+/m(m+2k—1)jm — 1,k >, (1.10)

where m = 0,1,2,.... The operators AT act as lowering and raising ones for
m.

Generally the ideas expressed by relations (1.7)—(1.10) are used in the
Cartan—Weyl representation theory of Lie algebras [205].

1.2.2 Hermitian ladder operators

The operators in (1.6), being mutually adjoint, cannot be Hermitian; how-
ever, some modification of the theory is possible as mentioned in the previous
subsection in connection with [223, 224, 225].
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Considering the same example with the operators M, AT, and A™, let us
define two matrix operators M and A:

M:(%%), E:(ﬁ‘%). (1.11)

Both operators are Hermitian by definition and their anticommutator is
[M,A], = (MA+ AM) = —A, (1.12)

where the intertwining relation is also recognized: A intertwines M
and 1 — M.
With every eigenfunction 7/)m of the operator M, a pair of eigenfunctions

w( ) and wm of the operator M can be associated. The space of eigenfunctions
of this operator is decomposed into a direct sum of two subspaces designated
by (a) and (b). The functions are spinorlike vectors,

m 0
P = <w ) P& = < ) (1.13)
0 .

that give solutions to the eigenvalue problems
My =mylD, My = —myl). (1.14)

Applying the operator A to the eigenfunctions (1.13) and taking into account
the anticommutator (1.12) yields

Ap@ 0 ApB |~ @),

Hence, we encounter again the ladder operators which move the eigenfunctions
from one subspace to the other, either increasing or decreasing the eigenvalue
m by 1.

Consider an example in which the Hermitian ladder operators appear. Let
M be the operator of the projection of the angular momentum on the z-axis:

M=1L,. (1.15)

Then we take
A* =L, +iL,. (1.16)

As a consequence, the operators M and A are written in the form

/L. 0
M = =0.L. (1.17)
0 —L.
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~ 0 L,—1iL,
A= =0yLy + oyLy. (1.18)
L,+iL, 0

Here 0,, 0y, and o, are the Pauli matrices

01 0—i 10
am—< ), ay—< ), az—< ) (1.19)
10 i0 0-1

The operators A® are often rather complicated, while the Hermitian ones A
and M are simpler. The applications studied in [223, 224, 225] cover many
quantum problems, from the harmonic oscillator to the relativistic Kepler
problem; see also more recent papers [107, 301, 379, 457].

and

1.2.3 Jaynes—Cummings model

One more example of the dressing technique with the use of ladder operators
is concerned with the multimode JC model [204, 221, 300, 402].

Many phenomena of matter-radiation interaction can be described by a
model of (nearly) resonant interaction of a linearly coupled quantum radiation
field and a two-level atomic system. The corresponding Hamiltonian is written
as

H =wyS, + Zwka;l'ak + Z[eqa;S, + €5a95+1], (1.20)
k q

where w and €, are c-numbers. The creation and annihilation operators a;;

and aq obey the standard commutator algebra [aq, a;] = 0pg. The atomic spin
matrices S;, S;, and S_ are expressed by the Pauli matrices (1.19) as

S, =o0,, S+ =0, £ioy.

This canonical approach has been previously applied to the original JC
model, and has proved itself to be much more effective than the algebraic
approach in elucidating the physical origin of the dressing processes [82]. In
[299, 300] the dressing was applied for the two-photon-interaction Hamiltonian

H =wyS, + Zwkazak + Z[ekyqaZa;S, + €5,q0kaqS 1] (1.21)
k k,q

This Hamiltonian, like the original one-mode JC one (1.20), is diagonalizable
by a transformation in the operator space. The eigenstates are known as states
of a dressed atom, a new physical object.

The ladder operators

1 1 § 1
=3 Zak,qa:a;, AT = 3 Zakﬁqakaq, M = 1 Z 2a; ay, + 1)
k

k.q
(1.22)
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with the commutators (1.6) and (1.7) generate the Lie algebra su(1,1). The
corresponding group elements can be used to define generalized coherent
states [366]. If the coefficients in the last term of the Hamiltonian (1.21) are
related to oy g, €k, = €ar,q With real €, it could be rewritten as

H = woS. + 2w(M — %)—H/, (1.23)

where m is a boson mode number and
V = 26(A+57 + Afs+).

This Hamiltonian is reduced to the familiar two-mode two-quantum JC Hamil-
tonian [221] if ag g =1 — Ok q:

Hojo = woS, + w(a:ak + a;raq) + e(aZ‘ajS_ + agagS+). (1.24)

The Hamiltonian (1.21) is diagonalized by the dressing unitary operator

where the parameters 6 and (3 are defined by
4ef

2w — wo

tanf = — , B=+(N—-1+m/4)(N+m/4) - C,
where C' is the Casimir operator.
In the expression for the g, there is an eigenvalue N of the operator

N = (M —m/4)+ 8. +1/2

that commutes with both Hy and V' and, owing to (1.22), has the sense of the
total numbers of excitations.

The other (group theoretical) aspect of this approach is connected with a
pioneering paper by Fock [153] reviewed in [150] and generalized in [139] to a
nonlinear case.

1.3 Results for differential operators

The greatest part of this book is directed to operator algebra aspects. We
consider mainly the so-called correspondences [165] of operators polynomial in
the differentiation and shift operators with matrix coefficients. The particular
case of L = Lj in (1.1) means simply that L and A commute. Such a “zero”
level of the study from the point of view of the intertwining relations was
initiated by Burchnal and Chaundy [80].
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1.3.1 Commuting ordinary differential operators

Consider two commuting operators P,, and @, polynomial in the differen-
tiation operator D and having finite-dimensional eigenspaces. There exists a
common solution 7 of these equations:

(Pn=ANy=0, (Qn—p)y=0. (1.26)

Eliminating m 4 n derivatives y, Dy, ..., D™T"~1y in m + n linear homoge-
neous equations

D" (Pn — Ny =0, r=0,1,....n—1
and
D*(Qn — )y =0, s=0,1,....m—1

yields the connection (spectral curve) f(A, ) = 0. Analysis of terms with the
highest order in A and p and evaluation of the commutator P,,,@Q, — QnPn,
that contains powers of D from “0” to “m+mn— 1" lead to the conclusion that
the highest-order term of f(A, u) in A is n and in p is m.

The operator f(P,,, Q) maps to zero any linear combination of eigenfunc-
tions 7; of different eigenvalues of P; hence, it is identically zero. Otherwise,
the relation f(P,,,Q,) = 0 is fundamental. It could be shown that the inverse
statement is valid if m and n are interprime, i.e., when the highest (in D)
order of aQ* — bP! is equal to mn.

The algebraic construction of the “dressing” type was investigated in [80].
The existence of common solutions of (1.26) implies the existence of an op-
erator T such that the common solutions form the kernel of T'; hence, the
operators factorize, or P — h = RT and Q — k = ST. The commutativity of
P and Q yields RT'ST = STRT and the operator R, say, intertwines 7'S and
ST, ie., RTS = STR, or S intertwines RT and T R. Such a phenomenon is
called a transference of the common factor because the operators P’ = TR
and Q' = T'S commute. In Chap. 2 this phenomenon is used to introduce an
analog of the classical DT. By the transference of a new common factor (71),
one gets P, — h; = T1 Ry, generating a sequence of operators.

Remark 1.4. The characteristic identity f(P, Q) = 0 is invariant with respect
to the transform P — P', @Q — Q.

The proof is based on the intertwining relation
Tf(P.Q)= f(P,Q"T,

which follows directly from the expansion f(P,Q) = > (P —h)"(Q — k)*
after substitution of the factorized form of P and Q.
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Investigation of a general form of commuting operators begins with the
standard form that is obtained by a gauge transformation with a function 6:

P=0"'Po, Q=06"1Q0,

which leads to a unit leading coefficient and to a constant second coefficient.
Irreducibility of P and ) means that these operators are not represented as
functions of other commuting operators. The fact that QQ — P" commutes with
P if n = mr excludes combinations of multiple orders of D; hence, the least
possible order is m = 2, m > n, m # nr and the minimal noncommutative
duet comprises the operator P of the order 2 and the operator @ of the
order 3.

The case m = 2 is connected with the famous relation to stationary solu-
tions of the Korteweg—de Vries equation [353]. Here

P=D?+u. (1.27)
The operator @ should be of odd order:
Qoni1 = D" 4 3D 1 4 1 0,. (1.28)
The commutativity condition yields the recurrent formula for 6,,:
Ons1 =0, /44 610, + 2010, (1.29)

which leads to hyperelliptic functions. For example, for m = 2 and 2n+1=3
the differential condition which provides commutativity gives 6, ,; = 0. From
(1.29) we have

07" /4 + 36010, = 0.

Integration gives 6”2 + 403 = g101 — g3. As a result, the explicit expressions
for P and @ are obtained in terms of the Weierstrass function p(z):

P = D? - 2p(z), Q = D?® —3p(z)D — 3¢/ (x) /2.

1.3.2 Direct consequences of intertwining relations in the matrix
case and multidimensions

A link between the one-dimensional Schrédinger operators Lo = —9?/0x? and
L = —08?/02? 4+ u(z) in terms of the intertwining relations was established in
[137] for a potential with regular singularities (the order of poles is less than
3), vanishing at infinity. We give here some details following [191].

A monodromy ¢ — (0 — o)1), 0 = o(z) is called trivial if all the solutions

of the equation
62
(—@ + U(iﬂ)) Y=

are single-valued in the A-plane. The monodromy is proved trivial iff the op-
erator L is intertwined with Lo by a finite product of the DTs. This means
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that a given operator A = D™ + ... + ag having the kernel K intertwines
operators L and L. The proof is based on the property of the operator A
(Proposition 1.1) and the statement about division of Ly by A [191]. Then
the theorem about the important property of the potential having only regular
singularities generalizes the statement of [137] for the matrix potentials.

The paper [191] describes the matrix-valued potentials U(x) € Maty(C)
of the Schrodinger operator

82

Ly =2
v 0x?

+ U(IE) (1.30)

having trivial monodromy. The monodromy operator is expressed via the
quasideterminant (see the definition in Sect. 1.9) as

AV = |/V[7(W1a"-awn;u7)|n+l,n+1- (131)

The d x d matrices ¥;, i = 1,...,n and ¥ are eigenmatrices of the operator
Lo and the Vandermond supermatrix W (¥, ...,¥,,¥) is defined by its first
superrow. Hence, .

U="0U, - 26I(YnnW7:nl), (132)

where Y is obtained from W(%, .., ¥p) by deletion of the (n — 1)th superrow.
The special case of Uy = 0 yields

U(z) = Z (L Ny = degdet W,

2 —2;)2%’

where the singularities of the potential, owing to (1.32), are the roots of

det W = 0, and the matrices A; have rank 1 in the generic case of the simple
roots z;.

The intertwining relation for a dressing in multidimensions in the case of
the zero potential was studied from a general mathematical point of view for
x € C™ [85]. The intertwining relation was used for studying maps between
solutions of the Laplace equations with the seed operator

n 82
Lo=A= —
0 Z ox?
i=1 ?
and the “dressed” operator

L, = A+ u(x)

with a rational potential u,

Ma(Ma +1)(aL,
) = 3 Mele o),

acsS
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for a; = {a;}, a; € C. The set S contains a finite number of hyperplanes
ax) = (ay, ) = ag. Relation (1.1) is considered with A(z, 6%) and is named
as the DT.

The paper [85] formulates the sufficient condition (the results from [47] are
used) for the existence of the intertwining operator and describes all rational
potentials linked to A by the intertwining relation.

1.4 Hyperspherical coordinate systems
and ladder operators

In the review paper [150] the hyperspherical coordinates [153, 154] are used to
describe quantum dynamical evolution of atomic and molecular aggregates,
ranging from their compact states to fragments. Using such a type of coordi-
nates is directly related to a generalization of the ladder operators’ structure
to many degrees of freedom.

In this approach, in contrast to the traditional independent-particle theory
[304], a quantum-mechanical multiparticle problem is parameterized by the
single collective radial parameter. The hyperradius

N 1/2 N
R= <ZMMT2> L M=

i=1 i=1

serves as the basic aggregate coordinate of a wave function. Subsequent sepa-
ration of variables results in the equation for hyperspherical harmonics which
is a product of the Legendre functions of subaggregate angle variables and the
Jacobi function.

The invariance of the total kinetic energy under multidimensional rotations
hints at an analogy with the angular momentum theory and hence with ladder
operators, new eigenvalues, and new quantum numbers. A new basis is formed
by hyperspherical harmonics constructed by a kind of the “laddering” or, as
we call it here, the purely algebraic dressing procedure [456], without solving
differential equations.

A corresponding theory follows from the angular momentum theory of
quantum mechanics, where the components L., L,, and L, of one-particle
angular momentum combine to reproduce the ladder operators’ algebra as in
(1.15) and (1.16). In spherical coordinates, I3 = L, = —i(0/0¢), l+ = L,+iL,.
Generalizing to the case of arbitrary number of particles, we take

0 0 0
o ) ) N . 1.
Lei ! (xz Jy; Yi ox; ) 18@ (1.33)

The celebrated example of the helium atom [154] involves three indepen-
dent rotations of two Cartesian sets in the center-of-mass system. As a
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result, two one-particle operators [,; and [, are combined with the third

(“mixed”) one,
. 0 0

The operators (1.33) and (1.34) commute; hence, they form the Cartan
subalgebra h; € H [205] in the Lie algebra of angular-momentum-like op-
erators formed by z;(0/0y,;) and z;(0/0x;). The ladder operators in d
dimensions

0 0 0 0
Ty — oy T _ s AP 1
Jii 1 (:cZ y; Yj axi) s Ji 1 (:cZ oz, zj &Cz‘) (1.35)

raise or lower eigenvalues (or “weights”, in the nomenclature of the semisimple
Lie algebra representation theory) of the operators h;. In the whole algebra,
some commutator relations can be read as eigenvalue problems of the adjoint
representation of hj;:

ad(h;)eq = [hi, €a] = Qi€a, i=1,...,l=dimH. (1.36)

The ladder operators are then the eigenvectors (the Cartan—Weyl basis), and
the lowering and raising properties are the direct consequences of (1.36). The
relations (1.36) generalize (1.6). So, the hyperspherical harmonics form the
basis of a representation of the Lie algebra of rank 1.

The transition from the angular vector R to homogeneous components
of the Jacobi coordinates [404] is performed by means of recursive change
r; — &;. The recursion looks as follows: a single vector

| M,M,
€pg = ﬁ(r,wrrq)

is formed for a pair of the Jacobi vectors &, and &, of two subaggregates of
particles centered at r, and r, with masses M, and M,. The construction is
called a timber transformation by association with the Jacobi tree. For the
comprehensive outlook, details, and examples, see again [150].

1.5 Laplace transformations

The general (hyperbolic) Laplace equation

¢xy + Ot(:C, y)¢x + ﬂ(:l?, y)¢y + ’y(:l?, y)¢ =0

goes to
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after the gauge transformation

d=g¥, g=exp (/E[a(év', y) — B2, y)]dz’ — /y a(:v»y’)dy’) :

if the Laplace invariants of both equations have the same values [168], or
—ay = ay — 3y = b—~+ af. The Laplace transformation (LT) for (1.37) has
the form

a—a_1=a—0;Inlb—ay), b—b_1=b—ay,, Y —VY_1=1,+ay,

Yy
b
and can be taken as a starting point in the theory of soliton equations in 2+1
dimensions [34, 168]. The LT is also a kind of a dressing procedure; it leads
to a “partial” factorization of the operator of (1.37) and in the case of zero
Laplace invariants at some step of the LT iterations allows us to build explicit
solutions.

Important progress in the development of the LT theory was achieved in
[431]. Consider the operator

a—a=a+0;Inb, b—by=b+09y(a+0;Indb), Y- =

2
L= ZpiD;Df;i + a1 (z,y)Dy + as(x,y)Dy + c(z, y)
i=0

with arbitrary p; = p;(x,y). Solutions of the characteristic equation m2py —
min;p1 + nfpg = 0 define the first-order characteristic operators X; =
m;(z,y)Dy + ni(x,y)D,, which are strictly hyperbolic if the roots are dif-
ferent. The equation Lu = 0 can be rewritten in the characteristic form

(X1X2+CY1X1 +042X2+043)’u =0, (X2X1+61X1+52X2+a3)u =0, (138)

where «; = «;(z,y) and §; = B;(x,y), the coefficients of the first-order char-
acteristic operators X;, can be found [up to a rescaling X; — 7;(x,y)X;].
Since the operators X; do not commute, we have to take into consideration
the commutation rule

[X1, Xo] = X1 Xo — X0 X7 = P(x,y) X1 + Q(z, y) Xa. (1.39)
Using the Laplace invariants of (1.38),

h=Xi() +aras —asz, k= X2(82) + fr1d@2 — as,
we represent the original operator L in two partially factorized forms

L:(X1+042>(X2+041)7h: (X2+61)(X1+52)7k (140)
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Each of them allows us to introduce the LT and leads to a factorization if
either h or k equals zero. Note also that the equation Lu = 0 is equivalent to
any of the first-order systems (for this idea see also [34, 35])

{Xgu— —a1u + v, {Xlu— —Bou + w, (1.41)

Xiv = hu — agv Xow = ku — frw.

Making use of the matrix nomenclature, we read a pair of 4 and w as columns,
introducing the coefficient matrices i, @, for the right-hand side of (1.41).
The generalization of the classical LT originates from the central idea of swap-
ping the operators X; and Xs: after using the commutator (1.39), the coeffi-
cients of the first-order operators are changed, which produces the transformed
operator L[1]. The explicit procedure is described in [431] and is summarized
in the following steps:

1. If we have to solve an equation Lu = 0, transform it into the characteristic
form (1.41).

2. If the matrix [ay;(z,y)] of the characteristic system is upper- or lower-
triangular, solve the equations consecutively.

3. If the matrix is block-triangular, the system factors into several lower-order
systems; try for each subsystem step 2.

4. In the general case of a nontriangular matrix [c;(x,y)], perform several
(consecutive) generalized LTs , using different choices of the pivot element
a;,x # 0. The goal is to obtain a block-triangular matrix for one of the
transformed systems.

In [405] the general hyperbolic quasilinear equation ugy = F(z, y, u, Uz, Uy)
is treated from the Laplace theory point of view. The Laplace invariants H;
are introduced via the recurrence

Dsz[long] =H,1+H;_1—2H;, i€ Z,
where D, , are total derivatives and the first terms of the recurrence are [359]
Hy = D,(F.,) = Fu, Fu, — Fu, Hi=Dy(F,,)— Fy,Fu, —Fy.

The recurrence obviously simplifies in the case of (1.37). The following theorem
is the result of joint efforts of the authors of [22] and [405].

Theorem 1.5. A break off of the recurrent sequence at both sides, i.e., In, m,
such as H, = H,, = 0 means the Darboux integrability, i.e., there exists a
pair of functions P and () on prolonged space such that Py =0 and Q, = 0.

The famous example of such a (nonlinear) equation is the Liouville equation
Ugy = exp(u). The other one is concerned with the linear equation (1.37).

Recent important results are reported in [431], where a matrix version of
the classical LT is given. Let us reproduce the main proposition of [431]:
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Proposition 1.6. Suppose the linear partial differential equation of order
n > 2,
Lu = Z pij(x,y) Dy Diu =0 (1.42)
i+j<n

s strictly hyperbolic, i.e., the characteristic equation Z pi,j)\i =0 has n
i+j=n

simple real roots Ai(x,y). Any strictly hyperbolic linear partial differential

equation (1.42) is equivalent to an n x n first-order system in characteristic

form

Xu; = Z ik (2, y)ug. (1.43)
k

This statement opens the way for a generalization of the Laplace theory by
means of the procedure described above by steps 1-3.

The recurrences introduced in this section are a kind of dressing in the
sense of a procedure that algebraically connects equations of the same form
with different coefficients. It resembles the Schlesinger transformation (degen-
erate elementary DT) that we will deal with in Chap. 3.

1.6 Matrix factorization

In this section we establish the link between the matrix factorization and the
intertwining relations and recall basic facts of matrix factorization in terms
of dressing procedures.

1.6.1 Example

It was shown that a factorization (1.5) yields the intertwining relation (1.1)
automatically. Taking the simplest example of 2 X 2 matrices, let us consider
a Hermitian matrix L as a product of mutually conjugate matrices A and A™:

. fatc ab\ _(la*+|c)* a*b+c*d
p=ara= () (o) = (o fie e iae )

Introducing the column vectors ¢ = (2) and ¢ = (b

d)’ we obtain the

following relations for these vectors:

[W* = L1, |8|° = Lo, (1,¢)= Lia.

It is easy to check that the n X m matrix can be factorized in the similar
way. For a diagonal matrix L, the scalar product (¢, ¢) is zero and one has
an orthogonal set of vectors. The matrix A made of the orthogonal vectors
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intertwines the diagonal matrix L = AT A and the matrix AA™ built from
norms of the row vectors and their scalar products:

ab\ (a* ¢\ _ (la*+|b]? ac* + bd*
cd)\ b ar ) = \eb* +dv* |+ |d? )

Generally, for an n X n matrix it is a set of n columns v; that forms factorizing
matrices.

1.6.2 QR algorithm

Another example of the factorization of an (invertible) n x n matrix M into a
product of an orthogonal matrix ¢ and an upper-triangular

matrix R,
M = QR, (1.44)

is well known because it produces an algorithm for computing eigenvalues of
the matrix M [403]. A proof is provided by the Gramm—Schmidt orthogonal-
ization procedure [453].

The algorithm is the following. We start from (1.44) and factorize the
result of the transposition

My =RQ=Q 'MQ=Q"MQ

as My = Q1 Ry, which allows us to construct My = QT M1Q;. The repetition
of the factorization produces the chain

M1 = QF MiQy. (1.45)

This iterative process (which is also named as “dressing”) is applied in the
theory of integrable Toda systems.

1.6.3 Factorization of the A matrix

A )\ matrix is determined as the polynomial
L) = LiA* (1.46)
k=0

with matrix coefficients. Among the problems connected with operators of
the form (1.46), there are the eigenvalue problem for the equation Loy +
AL1v = 0 when n = 1 and “bundle” problems [338] with arbitrary n. A special
factorization

L(\) = M(\)D; (1.47)
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introduces a right divisor of the matrix L with respect to the first-order poly-
nomial Dy = A\ + B, where

n—1
MA) =" MpA*.
k=0

The substitution of Dy and M ()) into (1.47),

n—1 n—1 n
> MANTE YT M BAY =Y LA,
k=0 k=0 k=0

yields the recurrence

My A+ MyB=Ly, k=1,...,.n—1, MyB=Ly, M, 1A=1L,.
(1.48)
To calculate recurrently M}, by means of (1.48), the existence of A~! and B~!
is necessary.

1.7 Elementary factorization of matrix

For future use of the theory, the special (idempotent) case of the degenerate
matrix D) necessitates special attention. Namely, let two orthogonal idempo-
tents p and g be given by p? = p, ¢> = ¢, and p+q = e, where e is the identity
element. Hence, the space A of the matrices allows a natural splitting into
the column subspaces A, and A,. The splitting is realized by the following
identity for an arbitrary matrix M: M (p+q) = Mp+ Mgq. Consider a A matrix
D) = p)\ — o that intertwines the polynomials of the first order:
(A1 A+ By1)(pA— o) = (pA — 0)(AX + B).
It leads to the conditions
Aip=pA, Bip—Aio=—-0A+pB, Bio=0B.
The equivalent set corresponding to the decomposition of the unit matrix by
the projectors p and g looks as follows:
pAp =pAip, qAip=0, pAg=0, (
pBip — pAi(p + q)op = —po(p + q)Ap + pBp, (
qB1p — qAi(p + q)op = —qo(p + q) Ap, (1.51
—pAi(p + q)oq = —poqAq + pBg, (
—qA1q0q = —qoqAq , (
pBi(p+q)op =po(p+q)Bp, ¢Bi(p+q)op=qo(p+q)Bp,  (1.54

(pB1p + pB1q)oq = po(pBq + qBq), (¢Bip + qB1g)oq = qo(pBq + qBq).
(1.55)
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Let us consider the particular case of A = A; = ap + bq, a,b € C and
commuting elements of o, B, and B;. The conditions (1.49) and (1.53) hold
automatically, while (1.50) gives

pBip = pBp. (1.56)
Then (1.51) and (1.52) connect elements of B, By, and o
qBi1p = (b — a)qop, (1.57)

poq = (b—a)"'pBq. (1.58)

Equations (1.56) and (1.57) can be read as a part of the transformation
B — B for which we are searching.
Excluding pBip from (1.54) yields

pBpop + pBigop = popBp + poqBp. (1.59)

Plugging the transform (1.57) and the link (1.58) into the second relation of
(1.55) produces

(b—a)qopop + qBigop = qopBp + qoqBp. (1.60)
In the case of Abelian elements, the condition (1.59) is simplified:

pBigop = poqBp. (1.61)

If (1.55) and (1.61) can be solved with respect to elements of B; [we assume
J(qop)~1], then (1.61) accomplishes a construction of the transformation
B — By, together with (1.56) and (1.57).

An important case of intertwining operators with degenerate coefficients
was mentioned in the previous section. Indeed, let there exist matrices ¢, € A4,
such that Ip¢, 1. Let us fix the kernel of Dy, by means of the elements
of ¢, as

(b0 — 7)oy = 0. (1.62)

It can be read as

po(p+a)dp = Xopdp, qo(p+q)dp =0.
These equations connect the matrix elements of o with elements of ¢,:

pop=2Xpdy — (b—a) 'pBqo,, qop=—qop(pdp) ", (1.63)

where (1.58) for pog was used.
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Plugging the second equation in (1.63) into (1.57) gives the expressions
for ¢B1p:

gBip = (a — b)qo(pdp) ™", pBig= —(b—a) 'pBi1gBpd,(qd,)~". (1.64)

The equation (1.60), after substitutions from (1.64), determines ¢B1 ¢, the last
element of B. For the Abelian elements, we have

—qép(pdp) [ Ao(b — a)po, — pBqgy + qB1g — pBp| = qoqBip.

Finally,

qB1qg = —Xo(b — a)pp, + pBad, + pBp — (pop)(qdp) 'qogBp.  (1.65)

The matrix elements of By are expressed through elements of B and elements
of ¢p, up to the “free parameter” qogq.
The general setting of the elementary DT theory is as follows:

1. One begins with
(Ao + Bo)(bp =0 (1.66)

and note that owing to (1.62) the intertwining relation is valid identically.
2. For any A and ¢()), if
(AN + B)y(N) =0, (1.67)

the intertwining relation means that
(AX + B1)Day(A) = 0, (1.68)

where Bj is determined by a solution of (1.66) and the parameter gogq
is given via (1.56), (1.64), and (1.65). This procedure links the known
problem (1.66) with another one (1.68) in a “covariant” way.

Remark 1.7. All matrices in this section could be considered as elements of a
ring as in Chaps. 2 and 3.

Remark 1.8. The case of higher polynomials in A is studied similarly.

1.8 Matrix factorizations and integrable systems

The title of this section coincides with the title of the paper [111]. We give here
a concise overview of this paper and two preceding ones [109, 110] devoted
to the Toda lattice [152] and its applications in algorithms for computing
matrix eigenvalues [189]. The main idea of the QR algorithm is based on the
factorization of a matrix. Namely, if the chain of factorizations (1.45) yields

M1 = Q) My Q. (1.69)
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it is realized as a transformation that could be interpreted as a shift along
an auxiliary axis, say ¢ [419]. The next idea goes back to the Moser theorem
[338] that states that a nondiagonal part of an initial matrix tends to zero
if this ¢-transition is considered. More exactly, if a flow is generated by the

Hamiltonian
Hgr = —tr(MlogM — M) (1.70)

on (R?",w), where w = 13" | dp; A dg;, then
Mor(k) = My,  k=1,2,....

An important role in this theory is played by the Toda chain written in the
Flashka form

M, = [B(M), M], (1.71)
where M is a tridiagonal matrix
ar by 0
M=|h (1.72)
bp—1
bn—1 an
and B(M) contains zeros at the diagonal:
0—-b1 O
B(M) = b 0 b (1.73)
by 0

Let us rephrase the theorem given in the introduction of [111]:

Theorem 1.9. (The QR dressing chain integrability). The Hamiltonian (1.70)
generates an integrable flow (1.71) that interpolates the QR dressing chain at
integer t.

The statement about asymptotic values of the off-diagonal part of the matrix
M reads

Theorem 1.10. (Moser Toda chain theorem). The matriz elements by (t) go
to zero at both infinities t — t+oo.

This theorem could be applied directly to many problems of difference ap-
proximations of the Schrédinger equation [202].

The QR algorithm deals with invertible matrices only, but the question of
integrability of the flow (1.71) with

B(M) = (M..)" - My,

where M is strictly an upper part of M, is solved positively for the sym-
metric initial My. Adler [16] and Kostant [250] proved that the Hamiltonian
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H(M) = (trM?)/2 yields the equations of motion (1.71) on the symplectic
manifold and Deift et al. [110] found expressions for conservation laws as the
eigenvalues of the problems:

MBrk = MiBok, k=0,...,[n/2], r=1,....,n—2k,

where M,  is the result of deleting the first & rows and the last k& columns of
M.

Further generalization was achieved by Deift et al. [111] in the form of the
integrability theorem for a generic matrix M by means of the Lax represen-
tation with

B(M) = [(M*)]' — (M");.

The additional (to the symmetric case) (n — 1)2/4 integrals of motion J, are
extracted from the invariant spectral curve by means of the identity transfor-
mation
det[(1 — )M +hM — 2] = "[h(1 = h)}F 2™ " T
r.k

The explicit expressions for the corresponding solutions of the flow (1.71) are
given in terms of theta functions.

The paper [111] also contains proofs of the integrability theorems for the
other types of factorization using the Cholesky algorithm

M; = [(M")- + (M*)o/2)", M] (1.74)

and LU flow (the LU factorization algorithm, where L is the lower triangular
matrix with unit diagonal entries and U is the upper triangular matrix)

M = [((Mt)* + (Mt)O)taM]a (175>

where M_ is the lower part of the matrix M and M is the diagonal one, as
well as algorithms based on the factorization [189]. The possibility of blowing
up in finite time [447] should also be mentioned, as this is important for
applications.

Deift et al. [111], extending the results of the previous paper [110], used
the Lie group theory to construct orbits and symplectic structures on the basis
of the unique QL factorization

g9 = godgL, 9o S O+(7’L,R), gr S L+(n7R)

1.9 Quasideterminants

This section contains a novel tool to manage block matrices (supermatrices)
which appears in the dressing theory. The history of the classical theory of
determinants and its extension related to the notion of quasideterminants
are reviewed in the excellent and profound paper [174]. Let us start with a
quotation from [174]:
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Our experience shows that in dealing with noncommutative objects
one should not imitate the classical commutative mathematics, but
follow “the way it is” starting with basics.

The purpose of this section is to give a brief introduction to the theory of
quasideterminants based on the text of [174] (see also [191]).

1.9.1 Definition of quasideterminants

Let A be a matrix with numbers as entries. We write

aip ... aij ... Ain
|A|1j =1|ai1 --- Q5 --. Qi |- (176)
Gnl --- Anj - .. Ann

For a 2x2 block matrix A = (a;;), 4, j = 1, 2, there are four quasideterminants:

|E|11 =ai1 — a2 - a2_21 - 621,
|[Al12 = a12 — a11 - agy - ass,
|Al21 = a21 — a2 - al5 - a1,

|/Al|22 = a2 —az21 - Ay - a12.

We see that cach of the quasideterminants |A]y1, |A|12, |A]21, and |Alg is de-
fined whenever the corresponding elements as2, asi, a12, and aq; are invertible.

For a generic n X n matrix (in the sense that all square submatrices of
A are invertible) there exist n? quasideterminants of A. A nongeneric matrix
may have k quasideterminants where 0 < k < n?.

Generally, the definition of quasideterminants is given over a ring R with
a unit element. Let A = (a;;), 7 € I, j € J, be a matrix over R. Denote by r]
the row submatrix of length n — 1 obtained from the ith row of A by deleting
the element a;;, and by C; the column submatrix of height n — 1 obtained
from the jth column of A by deleting the element a;;.

Denote by A%, i € I, j € J the submatrix of A obtained from A by
deleting its ith row and jth column. Then we can formulate the following.

Definition 1.11. Let I and J be finite sets with the same number of elements.
If I ={i}, J=A{j}, put|A]ij = asj. If |I],]J| > 1, the quasideterminant |A|;;
is defined whenever the submatriz AY is invertible over R and in this case put

|Alij = ai; — ] (A7) 71,

The term “quasideterminant,” as it is used in, e.g., [191], denotes rather a
fraction of determinants.

In the context of our book, it is important to note that it is the iterated
non-Abelian DT that is written in terms of quasideterminants .
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1.9.2 Noncommutative Sylvester—Toda lattices

Let R be a division algebra with a derivation D : R — R. Let ¢ € R and the
quasideterminants

¢ D¢ ... D" 1¢
~ D¢ D?*¢p... D"
L= 70 70 U
anld) Dn¢ D2n72¢
are defined and invertible. Set ¢1 = ¢ and ¢, = T,,(¢), n = 2,3,.. ..

Theorem 1.12. Elements ¢, n =1,2,... satisfy the following equations:
D[(D¢1)¢y '] = 621", DI(Dén)oy '] = dni1dy’ — bndy 'y (177)

If R is commutative, the determinants of the matrices used in fn(@ satisfy
a nonlinear system of differential equations. In the modern literature this
system is called the Toda lattice [356] but in fact it was discovered by Sylvester
[416] in 1862 and probably, should be called the Sylvester—Toda lattice. Our
system can be viewed as a noncommutative generalization of the Sylvester—
Toda lattice. Theorem 1.12 appeared in [177, 178] and was generalized in
[372]. The following theorem is a noncommutative analog of the famous Hirota
identities.

Theorem 1.13. Forn > 2

Tp41(9) = Ta(D?¢) = T (D) - (Tn-1(D?¢) ! = T (9) 171 - To(D9).

The proof follows from the noncommutative Sylvester identity [174].

1.9.3 Noncommutative orthogonal polynomials

The results described in this subsection were obtained in [175]. Let Sp, S,
S5, ... be elements of a skew field R and = be a commutative variable. Define
a sequence of elements P;(z) € R[z], i = 0,1, ... by setting Py = Sy and

Sn e Sanl "
Sn_1 ... S o ikt

So  ...5 -1 1

for n > 1. The expansion of the right column implies that P,(z) is a poly-
nomial of degree n. If R is commutative, then P,,n > 0, are orthogonal
polynomials defined by the moments S,,, n > 0. We are going to show that if
R is a free division algebra generated by S,,, n > 0, then polynomials P,, are
indeed orthogonal with regard to a natural noncommutative R-valued product
on R[z].
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Let R be a free skew field generated by c,, n > 0. Define on R a natural
anti-involution a — a* by setting ¢} = ¢, for all n and extend the involution
to R[z] by setting (3_ a;2")* = > a;z". Define the R-valued inner product on

RJx] by setting
< Z aixi, Z bjl‘j> = Z aiciﬂb;f.

Theorem 1.14. For n # m we have

1.10 The Riemann—Hilbert problem

This section is devoted to a brief review of basic facts concerning the RH
boundary value problem which will be used in this book. More detailed expo-
sition of the RH problem can be found in [4, 167, 375, 464].

1.10.1 The Cauchy-type integral

Let us consider a class of complex functions f(¢)

1. Which are defined for all ¢ belonging to a contour . The contour -y is
a smooth closed counterclockwise oriented curve dividing the extended
complex k-plane C (including the infinite point co) into two domains Cy
and C_.

2. Which obey the Holder condition on ~:

[f(l2) — f(l1)] < Alls —¢1#, A=const, 0<pu<Ll (1.78)

3. Where f(¢) — 0 at £ — oc.

Consider a point k in the k-plane and define a function (the Cauchy-type
integral)

o(k) = %Ldé%. (1.79)

The function ¢(k) is analytic in C, except for points on v, and tends to zero
at k — oo. For simplicity we choose v to be the real axis of the k-plane. Then
C,4(C_) corresponds to the upper (lower) half planes of C. It should be noted
that it is the Holder condition that ensures the existence of the integral (1.79).
Indeed, we can write (1.79) as

L dﬁ%:%m/dﬂfw):i(k)wLﬂk)/ & (1.80)

omi 0 — ¢ omi (—k

— 00 — 00

The last integral on the right-hand side of (1.80) is well defined, while the
first integral exists owing to the Holder condition.
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k

Fig. 1.1. Contour of integration (bold line) when the point k reaches the real axis

An important question is how to define the function ¢(k) for real k, i.e.,
when k belongs to the contour . Suppose k € C tends to the point A on the
real axis Imk = 0, being still left in C4 (Fig. 1.1). Then ¢(k) tends to ¢4 (A).
To evaluate ¢4 (), we deform the contour in such a way that it passes the
point A from below. Then

A—e€ fe's) Ate

1 10 IGR U I ()

ov =gt | [ [l ) gn [l
— 00 Ate A—e

The first term in the parentheses defines the principal value of the Cauchy
integral v.p. [ dlf(£)/(¢— ) and the last integral is easily calculated after
a change £ — X = eexp(if) and integrating in 6 from T to 2. The result is

° J4
61 () = %V.p.[ deg + %f(A), TmA = +0. (1.81)

Similarly, we can calculate the function ¢_(\), which is the limit of ¢(k) when
k located in C_ tends to A € Imk = —0:

d_(\) = %V.p. /_O:O dé% - %f(A). (1.82)

Hence, we derive the Sokhotsky—Plemelj formulas (1.81) and (1.82), which are
usually written as

¢+ (A) —9-(N) = f()‘)’ ImA =0, (1'83)
6 (N +d_(N) = %V.p./_ dﬂ%. (1.84)

Therefore, the Cauchy-type integral defines a sectionally continuous function
which is regular off the contour and continuous when tending to the contour
both from above and from below.

To recognize analytic properties of ¢(k), we allow the point k € C4 to
move to the point A on the real axis, to cross the axis,and to move below the
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v

Re k

N-ie

Fig. 1.2. Contour of integration (bold line) when the point k crosses the real axis

axis to the point A — ie, € > 0. To evaluate ¢4 (A —ie), we deform the contour
~ as in Fig. 1.2. The calculation yields

¢+()\—ie):%/i dﬁ%Jrf(/\—ie):gb,()\fie)Jrf(/\—ie).z

Note that the last term does not contain the factor 1/2 because the contour
encloses the point A — ie almost entirely. We see that ¢4 (A — ie) does not
coincide with ¢_ (A — ie). Therefore, the Cauchy-type integral defines two
different analytic functions: ¢4 (k), k € C4 and ¢_(k), k € C_. Accordingly,
we can write

ot = 5 [l O kec.
6 (k) = 210 ENL 37k, Tk = 40, (1.85)
o) =5 [ adD oy sy, kec

Several conclusions follow from (1.85). First, ¢ (k) can be analytically con-
tinued to C_ if f(k) allows such a continuation. Second, the function ¢, (k),
being regular in C,, acquires singularities in C_, otherwise it will be con-
stant in entire C as a regular analytic function everywhere, in accordance
with the Liouville theorem. Third, if we know a jump A(k) = ¢4 (k) — ¢— (k)
of analytic functions ¢+ across the real axis Imk = 0, we can restore ¢+ as
¢+ (k) = (P+A) (k), where projectors Py act as follows:

o0

(PyA) (k:):% / %A(ﬁ). (1.86)

— 00
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If ¢+ tend to some limits as |k| — oo, these limits should be added to the
integral (1.86).

1.10.2 Scalar RH problem

The scalar RH problem can be formulated as a problem of analytic factoriza-
tion of a scalar function g(k) given on a contour -,

- (k)p1 (k) =g(k), ken, (1.87)

in a product of functions ¢4 (k) analytic in C1. A solution of this problem
is not unique: functions ¢, = ¢, r, and ¢_/r,, when ry (k) is a rational
function with all zeros being in C, and all poles being in C_, are solutions
of (1.87) as well. To fix the solution, we shall pose a normalization condition.
The condition ¢_(o0) =1 is called the canonical normalization.

Now we define the index of the RH problem:

1
ind, {g(4)} = 5 / d{In g(k)}.
The index measures a change of the phase of g(k) over the contour 7. For
analytic functions the index gives the difference between the number of zeros
and poles of this function (accounting for their multiplicities) in the domain
bounded by the contour. If the index is zero, both functions ¢4 (k) have the
same number of zeros in their domains of analyticity.
The scalar RH problem with zero index can be easily solved. Let k; and
kj, 7 =1,...,N be simple zeros of ¢, (k) and ¢_(k), respectively. First we
regularize these functions. This means that the functions

) (1) — ka—’%j 0) (1) — ka_J’ 1.88
+()_¢+()j:1k71€j, o’ (k) = ¢ ( )jl;[lk_kj (1.88)

solve the same RH problem and obey the same normalization condition
as ¢4 (k) but have no zeros. The regularized RH problem subjected to a
given normalization condition has a unique solution. Indeed, for the functions

pe(k)==+In (bf)(k) equation (1.87) is written as

p+(k) —p—(k) =lng(k), ken.
Hence, we have two holomorphic functions in Ci which are both zero at
infinity and have the jump In g(k) across the contour ~. Using the Sokhotsky—
Plemelj formula (1.83) and assuming the Holder condition for In g(k), we get
the solution

" om

(k) = o [ 75 ngl0)

Accordingly,

+1 ds
(bf)(k):exp <—,/—lng(€)) , ke Cy.
i/, 0—k
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Therefore, the general solution to the scalar RH problem has the form

N +1
k—k; 41 [ de
= = — [ — . 1.
o+ (k) j|:|1 (k: — kj) exp <21ti Tk lng(f)) , kel (1.89)

1.10.3 Matrix RH problem

Consider the problem of analytic factorization of a matrix function G(k)
given on a contour v such that detG(k) # 0, G(oo) = 1 if oo € 7, and
ind, {detG(k)} = 0, in a product of two analytic functions @, (k) and &~ (k)
in C4 and C_, respectively:

oY k)DL (k) =G(k), ke, (1.90)

with the normalization condition @(c0) = 1 (i.e., one or both of @1 obey this
condition). The zero index condition ensures that det®, (k) and det®” ' (k)
have an equal number of zeros in C; and C_. A regularization of the matrix
RH problem is performed by some matrix functions rational in k. The regu-
larized matrix RH problem has a unique solution similar to the scalar case.
The significant difference, however, lies in the fact that the matrix case does
not allow an explicit general solution. The investigation of the solvability of
the regularized matrix RH problem can be reduced to that of some matrix
linear integral equation of the Fredholm type. Indeed, let (PSS )(k) be matrix
functions analytic in C1 that determine the regularized RH problem:

o190 = (k). (1.91)

Then the Sokhotsky—Plemelj formula (1.83) can be applied to ¥4 = @gg) -1,
giving
==

Wy (k) = o

ds
. 1.
Jt (192)
In terms of ¥ the problem (1.91) is written as
v, (k) =0_(k)G(k) + G(k) —1, ke (1.93)

Then we obtain from (1.92) and (1.93) the following equation for ¥_(k) for

ke
v_(k) = QLTU / dW_(O)K (L, k) + H(k). (1.94)

The kernel K (¢, k) and inhomogeneous term H (k) have the forms

GG (k) — 1

K(0k) = —

(1.95)
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and 1ol

G (k) —1]+— [ —[G(k) — 1] G (k).

G109~ 1] 4 5 [ 76w - me

Note the kernel K (¢, k) (1.95) is regular for ¢ = k; hence, the integral equation
(1.94) is of the Fredholm type. Gohberg and Krein [188] have formulated
the sufficient condition for the solvability of the matrix RH problem. Let us
introduce “real” and “imaginary” parts of the matrix G,

) +GI(R)], Gi(k) = =

Gr(k) = 9 [

G(k) — G'(k)] |

N~

where GT stands for the Hermitian conjugation. Then the regularized matrix
RH problem has a solution if the real or the imaginary part of G(k) is positive
(or negative) definite. The definiteness of G' means that x'Gx is real and sign-
definite for all nonzero vectors x. Our choice of the normalization of the RH
problem is compatible with positive definiteness. In applications to the soliton
theory we will encounter only the solvable matrix RH problems.

1.11 & Problem

The analytic function f(z,y) = wu(z,y) + iv(z,y) defined on the extended
complex plane (the Riemann sphere) C with the coordinates x and y obeys
the Cauchy—Riemann condition

Up = Uy, Uy = —Uy. (1.96)

In the complex coordinates z = x + iy and zZ =  — iy equation (1.96) takes a
compact form

5][(2’2) =0,

where 0 = 9; = (1/2)(0. +19,). The Cauchy-Riemann operator 0 measures
the “departure from analyticity” for the function f(z,z) and the equation

0f(2,2) = g(2,%) (1.97)

is referred to as the d problem. The Cauchy formula (1.79) for analytic func-
tions is generalized to the case of nonanalytic functions which satisfy (1.97)

as
N d¢ dC/\dC
f(Z,Z)—Q—m/ﬁ (¢, Q)+ 2751// ,C). (1.98)
Y

Here f(z,Zz) is any function which has smooth derivatives with respect to
both z and z in some domain D in the complex plane and is continuous in
the closed domain D U~ with a counterclockwise-oriented boundary ~. The
exterior product dz A dZ is skew-symmetric, dz A dzZ = —dz A dz, and can
be written as dz A dZ = —2idzdy. If the domain D is the entire complex
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plane, then the boundary =~ can be taken as a circle with arbitrarily large
radius. For the canonically normalized function f(z,z) — 1 at |z] — oo the
Cauchy—Green formula (1.98) is reduced to

[ =1+ 5 // dgfig 0. (1.99)

Evidently, the function

e =t [ 2%

with arbitrary analytic function a(z) is a solution to the d problem (1.97) as
well.

Acting on (1.98) with the O operator, we encounter the expression
O(z — ¢)~L. Tt is seen from (1.98) that we should put

5(zig) =76(z — ¢), (1.100)

where 0(z — ) = 0(z — (r)d(y — (1) is the Dirac delta function. Hence, the
integral with the delta function gives

//dz ANdzZf(z,2)0(z — z0) = —2if (0, Z0)- (1.101)
C

We know from Sect. 1.10.1 that the Cauchy-type integral

L= g(Q)
f(z)—%[mdggj

determines a sectionally analytic function with a jump across the real axis
Imz = 0. Applying the 0 operator to this integral gives in accordance with
(1.100) and (1.83)

2m

/ ACo(QI3(C — ) = 59(x)3(y)

- 5 [Fe (@) — £ ()] 8(y).

Hence, for the case of sectionally analytic functions with a jump discontinuity
the 0 problem reduces to the conjugation (RH) problem.
In the theory of nonlinear equations, a nonlocal 0 problem

81 (%) = / /C A AAEF(COR(CE 2, 2) (1.102)
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plays the key role. The functions f and R can be scalar or matrix ones.
Following (1.99), a solution of the nonlocal 9 problem (1.102) is given by

£(2,2) —1+—//Cd“d<//d< N (¢ EVR(C,EL D). (1103)

2mi

A non-canonical normalization of the function f, f(z,2) # 1 at |z] — oo,
leads to an inhomogeneous 0 problem [56] .

For particular structures of the kernel R((, ¢, 2, Z) the nonlocal d problem
allows explicit solutions. Namely, the kernel R is called degenerate if it can
be represented in a factorized form

N

R(Ca éa Z, 2) = Z Hj (Ca E)Vj (Z’ 2)

Jj=1

with arbitrary functions u; and v;. Various particular choices of the functions
w; and v; are considered in the book by Konopelchenko [241].
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Factorization and classical
Darboux transformations

In this chapter we describe the algebraical factorization-based method to dress
solutions of (1+1)-dimensional equations. We also show how the Darboux
transformation (DT) theory appears in this framework.

First, in Sect. 2.1, we introduce the non-Abelian Bell polynomials and
then generalize them in Sect. 2.2 to formulate in Sect. 2.3 a problem of fac-
torization of a polynomial differential operator in the form of division by a
monomial from the right and from the left. The relation between the factor-
ization rules and the classical Darboux theorem [102] generalized in [314] is
described in Sect. 2.4: the formalism produces a compact form of the DT for
non-Abelian coefficients of linear operators, polynomial in a differentiation
on a ring. Section 2.5 is devoted to a representation of the iterated DTs in
terms of quasideterminants. As a highly nontrivial example of the iterated
DT formalism, we describe positon solutions of the Korteweg—de Vries (KdV)
equation discovered by Matveev [318, 319).

The growing interest in discrete models appeals to wider classes of sym-
metry structures of the corresponding nonlinear problems [149, 196, 255,
256, 339]. Very recently a suitable basis for new searches in the field of
differential-difference and difference-difference equations was discovered [321]
in the framework of the classical DT theory such that the difference opera-
tor is replaced by an arbitrary automorphism transformation. In Sect. 2.6 we
present the dressing method via factorization for such a kind of generaliza-
tions. Like in the case of differential operators, this approach demonstrates
links with the Hirota bilinearization method [260] and the factorization the-
ory [271], with similar applications. We reformulate the Darboux covariance
theorem from the paper of Matveev [321] and introduce a kind of difference
Bell polynomials. These polynomials correspond naturally to the differential
(generalized) Bell polynomials in their non-Abelian version of Sect. 2.2.

The joint covariance principle is formulated in Sect. 2.7 for Abelian and in
Sect. 2.8 for non-Abelian differential rings. The same construction for a pair of
difference equations is elaborated in Sect. 2.9. The form of the DT presented
here allows us to develop a classification scheme with respect to the DTs in

31
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connection with the generalized Bell polynomials [187, 260, 467]. If a pair of
such operators determines the Lax equations, the joint covariance with respect
to the DTs produces a symmetry for the compatibility condition [314, 324]. In
Sects. 2.10 and 2.11 we illustrate the possibilities of the method by examples
of specific nonlinear equations: the non-Abelian Hirota system [210] having
promising applications [149], and the Nahm equations [344]. We introduce
a lattice Lax pair for the Nahm equations which is covariant with respect to
combined Darboux-gauge transformations that generate the dressing structure
for the equations. Finally, in Sect. 2.12 we illustrate the formalism developed,
solving a particular case of the Nahm equations.

2.1 Basic notations and auxiliary results.
Bell polynomials

Let K be a differential ring of the zero characteristics with unit e (i.e., unitary
ring) and with an involution denoted by a superscript asterisk. The differenti-
ation is denoted as D. The differentiation and the involution are agreed with
operations in K:

1. (@*)*=a, (a+b)*=a*+b*, (ab)*=0b*a*, a,beK.

2. D(a+0b) = Da+ Db, D(ab) = (Da)b+ aDb.

3. (Da)* = —Da*.

4. Operators D™ with different n form a basis in a K-module Diff (K) of
differential operators. The subring of constants is Ky and a multiplicative
group of elements of K is G.

5. For any s € K there exists an element ¢ € K such that Dy = sy; this
also means the existence of a solution of the equation

Do = —gs, (2.1)
owing to the involution properties.

There are lots of applications of the rings of square matrices in the theory
of integrable nonlinear equations, as well as in classical and quantum linear
problems. In this case matrices are parameterized by a variable x and D can be
a derivative with respect to this variable or a combination of partial derivatives
that satisfies conditions 1 and 2. If D is the standard differentiation, then
the involution (asterisk) may be the Hermitian conjugation. In the case of
a commutator, the operator D acts as Da = [d,a] and (Da)* = —[d*,a].
Having in mind this or similar applications, we shall refer to the involution
as conjugation. We do not restrict ourselves to the matrix-valued case; an
appropriate operator ring is also suitable for our theory.

Below we introduce left and right non-Abelian Bell polynomials (see also
[388]) and formulate the statements for them. The differential Bell polynomials
are defined in Definition 2.1:
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Definition 2.1. The left and right non-Abelian Bell polynomials By, (s) are
defined by the recurrence relations

B, (s) = DB,_1(s) + Bp_1(s)s, n=1,2,... (2.2)
for left Bell polynomials and

B (s)=—-DB} (s) + s, n=12,... (2.3)

n

for right Bell polynomials with the “initial condition”
By(s) =e. (2.4)
Proposition 2.2. If an element ¢ € G satisfies the equation Do = s@, then
D" =B,(s)p, n=0,1,2,....
Proposition 2.3. If an element ¢ € G satisfies (2.1), then
D"¢ = (-1)"¢B/}(s), n=0,1,2,....

Proposition 2.4. The left and right Bell polynomials are connected by the
following relations:

Bu(s)" = By (s"),  BJ(s)" = Bu(s").

If the ring is Abelian, left and right polynomials coincide.

Remark 2.5. Proposition 2.4 means that a duality takes place for the Bell
polynomials: any relation for right polynomials can be transformed to the
corresponding relation for left ones, and vice versa.

Let us denote
L;=D—s. (2.5)
Note that the recursion (2.3) may be written by means of L, (2.5) as
Bl . (s)=—LsBf(s), n=0,1,2,...,

with the simple corollary

Bf(s)=(-1)"L%, n=0,1,2,....

2.2 Generalized Bell polynomials

In the next section a problem of division of an arbitrary operator L by the
operator Ly will be studied. To this aim, for the right division we introduce
here auxiliary operators H,, by means of Definition 2.6:
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Definition 2.6. The operators H,, are defined by the recurrence relation
H,=DH, 1+ B,(s), n=1,2,..., Ho=e. (2.6)
Proposition 2.7. The following identity holds:
D" =H, 1L;+ By(s), n=1,2,....

Coefficients of the operators H,, are expressed via the generalized Bell poly-
nomials that are defined in Definition 2.8:

Definition 2.8. Generalized Bell polynomials are defined by the “initial con-
ditions”
Bho(s)=e, n=0,1,2,...

and by the recurrence relations
B k(s) = Bn—1x(s) + DBy—15-1(s), k=1,2,...n—1, n=23,...,
(2.7)
Byn(s) =DBp_1pn-1(s) + Bn(s), n=1,2,.... (2.8)
Proposition 2.7 is proved by acting with D from the left to (2.7) n 4 1 times
and substituting (2.2) and (2.6) into the resulting equation because
D' =H,L,+ B,.1 =DH,_1L,+ DB,

= (DHp_1)Ls + Hy_1DL, + B!, + B,D.

Proposition 2.9. Generalized Bell polynomials are coefficients in the decom-
position of the operators H,, i.e.,

n

Hy =Y Bunk(s)D*, n=0,1,2,. ... (2.9)
k=0

Since the recurrence relation (2.6) defines the operators H,, uniquely, (2.9)
easily follows. Equations (2.7) and (2.8) are simple but not useful for evalua-
tion of By, x(s); therefore, we suggest a practically easier algorithm. For this
reason we put (2.9) into (2.7). The following formulas are extracted:

B ki1(s) =) <;> Bpm_i(s)D"™%s, k=1,2,....,n, n=0,1,2,...
i=k
(2.10)
and

Bpi1(s) =Y Bnn-i(s)D's, n=0,1,2,.... (2.11)
1=0
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Equation (2.11) expresses the standard (non-Abelian) Bell polynomials via
the generalized ones:

B,ii1(s) = ZBn,i(s)Dn_is, n=0,1,2,....
i=0

Rearranging the summation in (2.10) as k — n — k + 1 yields after simple
calculation

k—1 .
By i(s) = Z (n f ;jr 1)Bn7i(s)Dkils, k=1,....,n, n=0,1,....
i=0

Evaluation of the generalized Bell polynomials by (2.10) gives (s’ = Ds)
Bn1(s) = s, Bna(s) = s>4+nDs, B,3(s) = s> +ns's+(n—1)sDs+ <Z> D?s,

Bna(s) = s* +ns's®> + (n — 1)ss’s + (n — 2)s*Ds

T @ $"s +n(n —2)(Ds)? + <" ) 1) sD’s + @ D's.

To solve the problem of the left division of L by L, a similar but somewhat
simpler consideration is needed. The analog of Proposition 2.9 is as follows:

Proposition 2.10. The following identity is valid:

D":LSH:[_lJrB:(s), n=12,..., (2.13)

where .
Hf =Y B} (s)D*, n=0,1,2,.... (2.14)

k=0

2.3 Division and factorization of differential operators.
Generalized Miura equations

Let
N
L=Y a,D", a,€K (2.15)
n=0

be a differential operator of order V. We shall study the right and left divisions
of L by the operator Ls defined by (2.5). Suppose

L=MLs+r, L=LM"+rt, (2.16)
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where M and M ™ are the results of right and left divisions, r and r being
the remainders. Propositions 2.9 and 2.10 allow us to solve the problem of
division in a simple way.

Proposition 2.11. If the representation (2.16) is valid, then the remainder
r and the result of division M are written as

N
= Z an By (s),
n=0

N N—-1
M=> anH, 1= Y b,D", (2.17)
n=1 n=0
where
N
bn= Y aBi 1xn-1(s), n=01,...,N-1L (2.18)
k=n+1

For the proof it is enough to check

N N N
L=ay+ Z an[Hp—1Ls + B,(s)] = Z anHp_1Ls + ag + Z an B (s)
n=1 n=1

n=1

by the equality from Proposition 2.7 and to account for H,,_; given by (2.9).
As a corollary we get the following:

Proposition 2.12. For the linear operator L to be right-divisible by L with-
out remainder, it is necessary and sufficient that s be a solution of the differ-
ential equation

N
> anBu(s) =0. (2.19)
n=0

If this condition holds, the operator L factorizes as L = M Lg, where M is
given by (2.17) and (2.18).

Equation (2.19) is nonlinear. For N = 2 it is the Riccati-type equation
known in the theory of the KdV equation as the Miura map. Therefore, it is
natural to term it as a generalized right Miura equation . It links the function
s and coefficients of the operator L. The left Miura equation is generalized by
means of Proposition 2.2, giving the following theorem:

Theorem 2.13. Let an invertible function ¢ be a solution to the linear dif-
ferential equation

N
> anD"p =0. (2.20)
n=0

Then the operator L, defined by (2.15), is right-divisible by Ls, where s =
0ol and ¢' = Dy. Moreover, s is a solution of the right Miura equation
(2.19).
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To solve the left division problem, let us write the result of division in the
form

N-1
M* =Y "biD" (2.21)
n=0
Now we should determine b}, n = 0,1,...,n — 1. To this aim we substitute

(2.21) into the right-hand side of the second equation of (2.16). Following the
lines of Proposition 2.11, we obtain

bl =an, (2.22)
by =ant1 — Lsb ., n=0,1,...,N -2, (2.23)

and
1T =ag — Lsbg . (2.24)

Solving subsequently equations (2.23) and (2.24), we arrive at

N
bt = (—1)Fn=tpkn=lg, n=0,1,...,N -1 (2.25)
k=n+1
and

N
rt =" (~1)*La. (2.26)

k=0
The entities b, n =0,1,..., N — 1, and r* can be expressed in terms of the

right Bell polynomials if we use (2.5) and take into account
Lra = LFea = (-1)"B} (s)a.

Hence, (2.25) and (2.26) transform to

N
b: = Z Bl—c";nfl(s)a’ka n = 05 17 e ,N - 1 (227)
k=n+1
and
N
rt =3 Bl (s)ax. (2.28)
k=0

Formulas (2.16), (2.21), (2.25), and (2.26) give a solution of the left division
problem of division of L by Ls. So, the following is proved:

Theorem 2.14. For the operator L to be left-divisible by the operator L
(without remainder), it is necessary and sufficient that s be a solution of the

differential equation
N

> Bi(s)Tar =0. (2.29)

k=0
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If this condition holds, the operator L factorizes as L = LyM™, where M™ is
given by (2.21) and (2.25) [or (2.27)]. For the reminder r* and the result of
division M equations (2.28) [or (2.26)] and (2.21) exist.

The nonlinear equation (2.29) is called the generalized left Miura equation,
which is obviously linearized by Proposition 2.4. As a result, we have the
following:

Proposition 2.15. Let an invertible element ¢ satisfy the linear differential
equation

N

3 (~1)"Bu(s) " a, D" = 0.

n=0
Then the operator L determined by (2.15) is left-divisible by the operator L,
where s = —p~ Y’ The function s is a solution to the generalized left Miura

equation (2.29).

2.4 Darboux transformation. Generalized
Burgers equations

The problem of the operator division is directly connected to the DT. To clar-
ify this point, suppose that in the ring K there exists one more differentiation
Dy which commutes with the operator D. It may be a differentiation in a
parameter t.

Let us introduce an auxiliary commutation relation

Ler=rLs+71" +[r,s]. (2.30)
Indeed,
Liy—rLi=(D—8)r—r(D—s)=Dr—sr—rD+rs
=rD+ Dr —sr—rD+rs=1"+]r,s].

Taking into account the equalities (2.30) and (2.16), we arrive at the relation

Ly(Dy— L) = (Dy— L)Ls+ Dos — 1" — [r, 3], (2.31)
where ~
L=LsM+r. (2.32)
As the result, the following important conclusion can be drawn:
Proposition 2.16. If a function s satisfies the equation
Dos =1"+[r, s], (2.33)

the operator Ls intertwines the operators Dy — L and Dy — L,

Ly(Dy— L) = (Dy — L)Ls. (2.34)
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The explicit expression for L can be obtained in terms of (2.32) and (2.16)
and has the form

N
L=ay+ Z(a;Hn_l +anH, — sapHp_1). (2.35)
n=1

Let us write (2.33) explicitly using (2.16). It is established that for the
intertwining relation (2.34) to be valid, it is necessary and sufficient that s be
a solution of the equation

N
Dos = [a},Bn(s) + anBny1(s) — sanBn(s)]. (2.36)

n=0

Remark 2.17. Equation (2.36) is nonlinear but linearizable. This equation (in
a different form) was introduced in [388]. The form we suggest here is the most
compact and convenient for further investigations, e.g., in the framework of
the bilineraization technique of Hirota [210].

In the case of scalar functions and L = D? equation (2.36) is known as the
Burgers equation. For this reason and owing to the integrability of (2.36) by
the Cole-Hopf transformation, it is natural to refer to (2.36) as a generalized
Burgers equation.

Proposition 2.18. Suppose an invertible function p is a solution to the linear
differential equation
Dop = L.

Then the function s satisfies the generalized Burgers equation (2.36).

The obvious corollary of the intertwining relation (2.34) and Proposition 2.18
is as follows:

Theorem 2.19. Let functions ¢ and ¢ be solutions of the equations
Dot =Ly,  Dop = Ly (2.37)
for an invertible function ¢. Then the function
b =Lap=Dip—sp, 5= (Dp)p " (2.38)

is a solution of the equation
Doty = La). (2.39)

The last statement accomplishes the proof of the Matveev theorem for
differential polynomials [314] in its non-Abelian version.
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The equality (2.35) gives a representation of the transformed operator in
terms of the generalized Bell polynomials. The explicit expressions for the
transformed coefficients are

an[l] = an, (2.40)
N

arl] = ar+ Y lanBun—k + (a), = 5an)Bp1n1-1), (241
n=k+1

k=0,...,N—1.

2.5 Iterations and quasideterminants
via Darboux transformation

Here we would like to revisit the non-Abelian iterated DT formulas following
the ideas of the pioneering paper of Matveev [313], where the basic formulas
were derived. Their Abelian counterpart is demonstrated in [324] and dis-
cussed also in [316, 322]. In fact, this approach goes back to the famous paper
of Crum [94]. We will see, in the framework of a general non-Abelian DT
theory, that the dressing procedure naturally produces the quasideterminants
(Sect. 1.9). In the paper [191] this procedure is also properly analyzed for the
matrix Schrodinger operator.

2.5.1 General statements

Let R be a differential algebra with a derivation D : R — R and ¢ € R be
an invertible element. Recall that we denote D(g) = ¢’ and D¥(g) = ¢(*). In
particular, D (g) = g.

For ¢ € R define D(¢; 1) = ' — ¢/ ¢~ 1. Following [321], we call D(¢; 1))
the DT of v defined by ¢.

Theorem 2.20. Let ¢1,...,¢n € R. Define by induction the iterated DT
D(on, - .- d1;0) as follows. For N = 1, it coincides with the DT defined above.
Assume N > 1. The expression D(pn, ..., d1;) is defined if D(dn, . . ., P25 1)
is defined and invertible and D(¢n;1) is defined. In this case,

D(¢n, - .- ¢15¢) = D[D(¢x, - - - d2;9); D(1; 0]
Theorem 2.21. If all square submatrices of matriz ((bgj)), i =1,...,N,

j=k—1,...,0 are invertible, then the Vandermond supermatriz defines the
quasideterminant:

ﬁ(¢N,,¢1,’l/)): e et e e
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Recall that we use the “hat” symbol to denote the quasideterminant. This
general statement first appeared in [313].

Proof. Tterations of the DT yield

N—-1
PINT = M) 4 ) " s ™), (2.42)

m=0

which is a replica of an expression in [313, 322, 324] for the Abelian case.
The iterated DT (2.42) as a function of ¢ sends to zero any ¢; on which the
transformation is constructed:

N—-1
$p[N1 =60 + Y smel™ =0, p=1,...,N. (2.43)

m=0

The successive excluding of s, as a function of the derivatives z/),()m) from the
system (2.43) yields the algorithm that results in the evaluation of s,,; the
procedure was pointed out already in [314], applied in [277] and, as it is
seen from a comparison with the quasideterminant definition, could define
the Vandermond quasideterminant.

Let us illustrate the scheme with the case of N = 2. The first iteration is

based on a set of ¢,,, p =1,2. The equations for s;, 1 = 0,1

@ 4 osod1 + 510, =0, ¢ + 502 + s16, =0 (2.44)

yield
=616 — siior
Inserting this into the second relation of (2.44) produces the equation for s;:
s1(6h — 101 92) = =" + 6191
It is solved as
s1= (=05 + 0170 (¢h — ¢y '62) 7,
and ) ) "
= =0V o1t — (—o8) + 6{7 61 1) (dh — &1 d2) e,

both recognized as quasideterminants. The final expression for 1[2] is given
by (2.42).

As mentioned in [322], the comparison of the resulting formula for )[N]
(2.42) and the formula for the DT

D(¢n-1,-.-, 01 ¢ [N =1]) = Y[N =1]' = ¢[N = 1]'¢[N — 1] "¢ [N 1], (2.45)

where ¢[N — 1] = [N — 1]|y=¢y, yields the non-Abelian Jacobi identity for
quasi-Wronskians “for free.” Recall that Crum [94] used the Jacobi identity
to prove the determinant formulas for the iterated DT for Abelian entries.
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Remark 2.22. The non-Abelian algorithm to exclude s,,s hints at the defini-

tion of quasideterminants as a function of submatrices a,y, (compare with the

results in Sect. 1.9.1). Namely, it is enough to change ( ) Qprm -

The solution of the system (2.43) with respect to s, may be reinterpreted
as the Vandermond-quasideterminant representation of the iterated DT for
solutions (2.42) (with inserted s,,) and, next, linked to the DT for the poten-
tials ap[N].

To check this proposition, let us substitute (2.42) into the evolution equa-
tion (2.37) for ¥[N] (see Theorem 2.19):

n

n N-1
YINT =Y a[ Ny ™ 43 " a[N, Y (smp™) ). (2.46)
= m=0

k=0 k=0
On the other hand,

N—-1
PIN]e = 8+ (smad™ + smri™) (2.47)
m=0

n N—-1 N—-1 n
= 3 (@™ ™ £ 3 s 0 13 s 3 (@),
k=0 m=0 k=0

m=0
Equating terms with the highest derivative (V") gives
a[N]n = n,
and, subsequently, for (Nt~ produces
a[N]p—1=an_1+ Na, + SN_1an — anSN_1-
For ¥ (N+7=2) we obtain

N(N+1
a[N)p—2 =an—2+ Na,,_; + %aﬁ —an(sny_2+mnsy_q)  (2.48)

—a[N]p—1sn-1+ (N = 1)sn_1a;, + SN—1a,_, + SN—20n,

preserving the order of differentiation in (2.47) to keep the non-Abelian char-
acter. Substituting here a[N],—1 yields the explicit form of a[N],_a:

N(N+1
(f)ax + [sN—1,an-1] + [SN—2,an]

—nansy_1 — (Naj, + [SN—1,0n])SN—1. (2.49)

a[N]n_g = Qp-_2 + Na;,l +

One could compare the resulting expression (2.49) for commuting entries and
fora,, =al,_,; =0,

a[Np—2 = an—2 —napsy_, (2.50)
with (2.37) [322] when taking into account that sy_1 = — Ing, W(p1,...,¢nN),
with ¢; being solutions of (2.38).
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Corollary 2.23. [321] In the commutative case, the iterated Darbouz trans-
formation is a ratio of two Wronskians, as follows by direct application of the
Kramer rule to (2.43):

w )t ?
Do, 013¢) = H

All these results are naturally generalized to the cases when the main prop-
erties of the DTs are valid: the n-iterated transform is a linear function of
T™) and there is an n-dimensional kernel of the transformation operator.
This remark relates first of all to the next section (see also [321]) and to
the Moutard/Goursat transformations (Chap. 6). The algorithm of the con-
struction given here is easily transferred to the iterated Moutard/Goursat
transformation because the “kernel property” (2.43) is also valid.

(2.51)

2.5.2 Positons

An interesting illustration of the application of (2.51) is concerned with posi-
tons. Positons were introduced by Matveev [318, 319] as a class of singular
solutions of the KdV equation,

U — 6UUL + Uggr = 0, (2.52)
that lead to a trivial scattering matrix for the associated spectral problem
— g + u) = M. (2.53)

Here we consider this topic in more detail, following [323].

The KdV equation can be written as the compatibility condition [13] of
the linear system of equations comprising the spectral problem (2.53) and the
evolutionary equation

Note that the spectral problem (2.53) is a representative of the general equa-
tion (2.37).

Let ¢(X) solve the spectral equation (2.53). Differentiation in A produces
(in general, linearly independent) solutions ¢I™ = 9™$(\)/ON™ of the same

equation. The set of solutions ¢1, ..., [lml],(bg, e [27"2], N SR fmn]
m; are integers, generated by the A-derivatives in the points A1, g, ..., Ay,

yields the iterated DT, which is the Abelian specification of the transform
(2.42) and the quasideterminant formula (2.43).

Proposition 2.24. Let u(x,t) be a solution of the KdV equation (2.52). The
Wronskians

Wl = W(¢1;'"7¢[1m1]3¢2a"'7¢[2m2]a'"7¢na"'7¢£1mn])
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and

W2 :W((bla"'a [1m1]a¢25"'7 [2m2]a"'7¢n5"'7¢»[y;nn]’w)
produce the DT

u[N] = u — 207 In Wy, Y[N] = Wa/Wy. (2.55)

The Lax pair equations (2.53) and (2.54) are covariant with respect to the
DT (2.55). In other words, the function Y[N] satisfies (2.53) and (2.54) with
u — u[N] and ¢p — Y[N] and u[N] is a new solution of the KdV equation.

Now we apply the DT (2.55) to dress the simplest seed solution v = 0
with the choice 1) = exp(ikx + 4ik3t), k2 = \. As a solution of the spectral
equation with zero potential we choose an oscillating function

¢ = sin k(z + 1 (k) + 4k*t) = sin 6.

Here k is a real parameter and x1(x) is an analytic function in the vicinity of
the point k. Therefore, a new solution to the KdV equation is given by

u[l] = =202 In W (¢, s ¢) (2.56)
and is written explicitly as

02 sinf — kycosf .

u=3 msm@, (257)

where

¥ =0u0 =240 +126%t, a9 =11 + KOz, W(h,0x¢) = sin20 — 2kr.
(2.58)
The solution (2.57) is determined by three real parameters z1, 2, and &
and has a second-order pole in x. The precise pole position is found by solu-
tion of the nonlinear functional equation W (¢, d,,¢) = 0. The corresponding
solution of the Lax pair [or of (2.51)] takes the form

_ W, 0.0, exp(ika + 4ik3t)]

Y(z, k) = 2.59
@) W(,0:9) (2:59)
(e, Ak sin® 0 25020 + 267\ gy

sin 20 — 2Ky sin 20 — 2Ky ’
In the point k& = k, this solution is simplified:
sin 0
k,x) = =4k ————. 2.60
vk, o) " sin 20 — 2Ky (2.60)

We see from (2.60) that the function 4 is localized near its pole but is
not square-integrable on the whole z-axis. The point 2 is called the Wigner—
von Neuman resonance [320].} Because 2 > 0, the solution (2.57) is called
positon, as distinct from the soliton solution for which x? < 0 (Sect. 8.7).

! Generic aspects of the scattering theory of the potentials leading to the Wigner—
von Neumann resonances are discussed in [312, 311].
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Asymptotic behavior of the function 1 is given by
Y — (—k* + l<a2)ei’”+4ik3t[1 +o(1)], x — Fo0. (2.61)

Let us compare (2.61) with the standard Jost solution J(z,k,t) asymptotic
of the linear Schrodinger equation with a decreasing potential:

J(x, k,t) — eikw(l +0(1)), z— 4oo,
J(z,k,t) — a(k, )™ + b(k,t)e * - —oo,

where a(k,t) and b(k,t) are the transmission and reflection coefficients. For
the positon potential we obtain

a(k,t) =1,  b(k,t)=0.

Potentials for which b(k,t) = 0 are called reflectionless. The well-known exam-
ple of the reflectionless potentials is provided by solitons. However, for solitons
we have a(k,t) # 1. Hence, positons give a unique example of supertranspar-
ent (or superreflectionless) long-range potentials.

A two-positon solution is generated by the evident extension of (2.56),

U = _265 1DW(¢15 afﬂ(bla ¢2a 6&2¢2))

with
$1 = sin k1 (z + x1 + 4k3), by = sin(z + x5 + 4rk3),

and is determined by six real parameters. For x — oo the two-positon solution
is decomposed into a sum of two free positons. It should be stressed that the
positon scattering is not accompanied with a phase shift typical for the soliton
scattering.?

Interesting suggestions concerning physical applications of positons can by
found in the paper by Matveev [323].

2.6 Darboux transformations at associative
ring with automorphism

In this section we reformulate and analyze the results from the paper of
Matveev [321] for further use in the derivation of chain equations and joint
covariance of operator pairs [265, 267, 271]. We begin with general notations.
Let R be an associative ring with an automorphism, implying that there exists

2 For singular potentials the scattering data are not uniquely defined. Different
self-adjoint extensions of the same differential operators might lead to different
scattering operators. The definition of the scattering coefficients given above is in
agreement with the nonlinear picture of interaction between positons and solitons,
although the latter can be analyzed independently of this definition.
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a linear invertible map 7, R—R such that for any ¢ (z,t) and ¢ (z,t) € R,
r € R", t € R we have

T(e) =TW)T(p),  T(1)=1 (2.62)

The automorphism with the defining property (2.62) allows us to write down
a wide class of functional-differential-difference and difference-difference equa-
tions starting from

N
Y ()= Y UnT™), (2.63)
m=—M

where M and N are integers. For example, the operator T' can be chosen as
Tip(x,t) = o(qz +6,1),
where ¢ € GL(n,C), § € R™. Another choice gives
Ty (x) = Wap(x)W=' | W € GL(n,C).

We will save the notations and conditions of the paper [321] discussing other
potentials until the end of Sect. 4.9.
Let us consider two DTs for solutions of (2.63),

Df=f—o*THf, o = (TFy) ", (2.64)

where ¢ is a particular solution of the same equation (2.63). For the case of
a differential ring and for Tf (z,t) = f(x+4,t), 2,0 € R the limit 9f =
lims_o (T — 1) f (2,t) gives the link to the classical DT.

To derive the DT of potentials U,,, it is necessary to evaluate the deriva-
tive of the elements o= with respect to the variable ¢ (say, time). We shall do
it by introducing the special functions (analog of the differential Bell polyno-
mials), similar to [467]. Let us start from the first version of the DT definition

D+, expressing T from (2.64); hence, T = (o7) ' . Acting on this re-
lation by T' and taking into account (2.62) yields T?p = T |:(O’+)71:| Ty =

T [(a*)il} (67)"" ¢ . Repeating the action, we arrive at

m—1

o= [[1T* (c")] ¢ = B}, (oF) ¢. (2.65)
k=0

Here and below the product is ordered by the index k running from right to
left.

Definition 2.25. Fquation (2.65) defines the function

m—1

Bl (o)= [ [T ()] .

k=0
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It is convenient to write down the t-derivative of o by means of the functions
B}t (67) that are connected with the generalized Bell polynomials [467, 271]:

N
F= Y [Un Bh(07) ot — 0" T (U ) Blyy (0F) 0F] . (2.66)
m=—M

The resulting equation (2.66) is a nonlinear equation associated with (2.63)
that is reduced to a generalized Miura transformation in the stationary case
(Sect. 2.3).

The Matveev theorem for polynomials of the automorphism T provides
far-reaching generalizations of the conventional Darboux theorem proved orig-
inally for the second-order differential equation (for generalizations see [324]
as well) and can be formulated by means of the introduced entries in the
following way:

Theorem 2.26. Let the functions ¢ €ER and v €R satisfy (2.63). Then the
function YT = DV satisfies the equation

N
f (@)= > ULT™)T,

m=—M

where the coefficients are evaluated from the recurrence relations

Uty =U_wm, (2.67)

Ut —ufot =U, —o™TU, — o, (2.68)
ur—-ut 17" tet = U, — ot TU,, 1, (2.69)
Uy =0t (TUN) (TNot) (2.70)

Equations (2.67)-(2.70) define recursively the DTs of the coefficients (po-
tentials) of the differential equation (2.63). Solving the recurrence (2.69) by
means of (2.65) yields

m-+M
Ui = 3 Uyt — 0" (TU st By (00) B (0] 270
=0

Ub =0t (TUN) (TVo) " (2.72)

Proof. For the proof it is necessary to check the additional equality that ap-

pears from the term 7™ with essential use of the expression for ;" from
(2.66).

This theorem establishes the covariance (form invariance) of (2.63) with
respect to the DT (2.64).
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The formalism for the second DT from (2.64) may be similarly constructed
on the ground of the identity

T =[[T"(c7) T ' =B, (c7)T ¢ (2.73)
k=0

The definition of the lattice Bell polynomials of the second type B, (67 ) can
be extracted from (2.73). The evolution equation for o~ is similar to (2.66):

N

of = Z [Up By (07) =0 T (Un ) By (07)] -

It may be considered as a further generalization of the Burgers equation (2.36)
and gives the second generalized Miura map for stationary solutions of (2.63).
Explicit formulas for U, are similar to (2.68)—(2.72).

2.7 Joint covariance of equations and nonlinear
problems. Necessity conditions of covariance

If a pair of linear problems is simultaneously covariant with respect to a
Darboux transformation, it generates Backlund transformations of the corre-
sponding compatibility condition, or a nonlinear integrable equation. In the
context of such an integrability, the joint covariance principle, used to con-
struct solutions of nonlinear problems from the very beginning [313], can be
considered as the origin of a classification scheme [265, 267]. In this book,
we examine realizations of this scheme and seek the covariant form of equa-
tions and an appropriate basis with the simplest transformation properties.
Note that a proof of the covariance theorems for the linear operators incor-
porates the generalized Burgers equations that in stationary versions reduce
to the generalized Miura transformation. We give and examine the explicit
form of the Miura equality in both the general and the stationary cases (see
also [270]). This equality gives an additional nonlinear equation that is auto-
matically solved by the Cole-Hopf substitution and is used to generate dress-
ing t-chain equations [79]. We show how the form of the covariant operator
can be found by comparing some kind of Frechét derivatives of the operator
coefficients and the transforms.

2.7.1 Towards the classification scheme: joint
covariance of one-field Lax pairs

The basis of the formalism introduced here has been elaborated in [265, 267]
and the compact formulas with the generalized Bell polynomials are given in
Sect. 2.2. The formalism is valid for non-Abelian coefficients a,, as well, and
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for solutions of (2.37); ¢ and v can be considered as matrices or operators.
For simplicity, we start with the scalar case.

First we consider particular examples of the theory to derive the explicit
expressions and show some details. We begin with a very simple analysis
to clarify the integrability notion we introduce. Note first that the higher
coefficients a,, (with n = N and n = N — 1) are transformed almost trivially.
It follows that the coefficients, in general, do not play the role of potentials
to be dressed, or solutions of the nonlinear equation being the compatibility
condition.

If N =2, the general transformation (2.40) and (2.41) reduces to

as[1] = az = a(x,t), a1[1] = ai(x,t) + Da(z, t), (278
ap[l] = ag + Daq(z,t) + 2a(z,t)Do + o Da(x, t).

Only the Abelian case is considered at this stage. The explicit form of the
transformations clearly shows a difference between the coefficients a(x,t) and
a1(z,t), which transform irrespectively to solutions, on the one hand, and
ap = u(x,t), which will stand for an unknown function in a forthcoming
nonlinear equation, on the other hand. We call ap = u(x,t) the potential in
the context of the Lax representation. The KdV case can be easily recognized
here. Namely, when a = const and a; = 0, ag plays the role of the only
unknown function in the KdV equation (we call this situation the one-field
case). We can therefore formulate the following;:

Proposition 2.27. The Abelian case with N = 2 is the first nontrivial exam-
ple of a set of covariant operators with coefficients a1 2 that depend only on x
and an additional parameter (e.g., t), but their transformations contain only
the functions a1,2 and is hence said to be trivial. The transformation (gener-
alized DT) for u is given by the last equation in (2.7}) and depends on both
ai,2 and solutions of (2.36) via o.

Let us consider the third-order operator as the second one in the Lax pair.
Letting N = 3 in (2.40) and (2.41) and changing a; — b;, we have

b3[1] = b3, bg[l] =by + Dbg, bl[l] = by + Dby 4+ 3b3Do + 0 Dbs,

bo[1] = by + Dby + 0 Dby + [0 + (2D0)| Dbs + 3bz(0 Do + D?*c).  (2.75)

We consider (2.74) and (2.75) as coefficients of the Lax pair of operators,
both of which depend on the only variable u, and suppose that the coefficients
of the operators and their derivatives with respect to x are analytic functions
of u. We now choose D — 6% and L — Lj in (2.37) corresponding to the case

(2.74) and leave the parameter ¢, i.e., Dy — % for the second case, forming
the Lax pair

Yy = L1, (2.76)
Yy = Loy (2.77)
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Here Lo = .7, b; D'
Recall the KdV case. The general stationary version of (2.33) for N = 2 is

2
E an B, = ¢ = const,
n=0

which yields
o+ +u=c (2.78)

Note that (2.33) for N = 3 is still valid for the same o = ¢,¢~ ! if ¢ is a
solution of the Lax pair (2.76) and (2.77). If we restrict ourselves to the case
by = 0 and b3 = b = const in (2.75), we obtain the second equation in the
KdV Lax pair.

Returning to the general case and taking into account the triviality of
transforms of b3 = b(z,t) and be in the aforementioned sense, we find that
the first nontrivial potential is by = F'(u,v/,...). Suppose that the covariance
principle holds or, equivalently, take the following equation for F":

b1[1] = F(u[l]) = F(u+ Daj + 2aDo + 0Da)
= F(u) + Dby + 3bDo + o Db. (2.79)

The analyticity of F' permits us to expand the left-hand side of (2.79) in a
Taylor series:

F(u[l]) = F(u) + Fu(2aDo + Day + 0Da) + Fpyu(...)+.... (2.80)

Compare the transformation (2.79) with the Frechét differential (2.80) of the
function F'. Both equations are identical if the coefficients of o, Do, and the
free term in both equations are the same. Introducing F,, = c(z,t) yields

2ac = 30, (2.81)
or %
U
Fu) = —
(w) = 5~
with the additional conditions
cDay = Db, (2.82)
c¢Da = Db. (2.83)

Substituting ¢ from (2.81) in (2.83), we pass either to 3D(Ina) = 2D(Inb) and
obtain b = a*/2¢(t), or to Da = Db = 0. In the last case, (2.83) is valid with
an arbitrary ¢ or mutually independent b(¢) and a(t), while (2.82) yields the
equation for ay for both cases, 3Da; = 2a.Db/3b with an arbitrary c; ().
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Further conditions follow from the last equation in (2.75), i.e., if we in-
troduce a new analytic function G and set by = G(u,’,...), the transformed
bo gives

G(u+ Day + 2aDo + oDa) = G(u) + Gy (Day + 2aDo + oDa)
+GpuD(Day + 2aDo + oDa) + ... . (2.84)

The DT formula for the potential u is obviously used. The DT for the last
coefficient by [see (2.75)] yields

2
bo[1] = G(u) + Dby + o Dby + [0 + 2(Do)| Db + 3bD (% + Do) . (2.85)

We now consider a general version of the Miura transformation (2.78)
which has the form

2
Zaan =u+ a0 +a(o® + Do) = p,
0

and can be used to express o2 in (2.85). Doing this and equating (2.84) and
(2.85) yields
b - -
D3 1 Dby + (EZE N7 | po) b+ 30D (LM L py
2a a 2a
= Gu(Day + 2aDo + oDa) + Gp,D(Day + 2aDo + ocDa).  (2.86)
From (2.86) we obtain the coeflicients
G, (Du)2a = 3b (2.87)

for D?0,
9b(Da) Db — 3bay

G2 2.88
ot 2a 2a ( )
for Do taking (2.87) into account, and
3b ai ax
wDa+ = D%a(w,t) = Dby - 2 — 36D (£2) 2.
GuDa + 94 a(x,t) 2=~ 3 50 (2.89)

for o. The free term is
b - — b(D?
p2 (B2 pyyson (P24 = Gupay + 22270 (5.9
2a a 2a 2a
From (2.87) and (2.88) we obtain

Gu= — g — . (2.91)

If G, is nonzero, then it follows from (2.89) that

Db 3ba;  9b(Da) 3b o ai ai
2 Da+ 2 D% = Dby — 2L — bD(—).
( 2a  4a? 4a? ot 2 > 3 2a
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The free term (2.90) gives

3b(D2a1)
2a

Db Db 3bD Db 3ba;  9bD
e ( a1 a . (2.92)

Y20 M T 242 20 4a?

D t
2a 4a? 4a? ) ar(@: )+

If u is linearly independent of ¢ and its derivatives and we do not take into
account higher terms in the Frechét differential, then the only choice Db = 0
eliminates the term with w, and (2.92) simplifies to

D2a1 _ al (Dal)

=0.
2a

The condition Da = 0 as a consequence of (2.83) has been used. Equation
(2.89) also simplifies to
3b(D
Db, — 21 _ 3b(Da)

=0
a 2a

and integration gives the expression for bs.
Another possibility is G, = 0, which gives

9b(Da) Db — 3ba;
2a 2a ’

instead of (2.91). The free term transforms as

Db (Db 3bDa) 3b(D?ay)
+p|l — — =

“oa a 2a? 2a

2a

and gives the conditions Db = Da = 0 for the same reasons. In turn, this
means that a; = 0 and, finally, from (2.89), Dby = 0. Hence, this case contains
the KdV equation with the (possibly, t-dependent) a(t), b(t), and ba(t).

Remark 2.28. The results for the single isolated equation (2.76) contain a
rather wide class of coefficients, in comparison with the joint covariance of
(2.76) and (2.77). Namely, a and a; are arbitrary functions of « and ¢. This
may be useful for constructing potentials and solutions (e.g., special functions)
for the linear Schréodinger equation and evolution equations in one-dimensional
quantum mechanics [214].

The KdV case can be described separately (again using the notation

f'=Df):
3b(1 —a)u’  3bo”

+ .
4a? 4a
The only possible choice, if we consider o, ¢’, and ' as independent variables,
is

GuO'/ + Gu/O'H =
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or taking into account the condition of zero coefficient for v/, a = 1, we obtain

3bu’
/ _
Gu,u',...) = T

This result leads directly to one of the equivalent Lax pairs for the KdV
equation.

2.7.2 Covariance equations

First we reproduce the “Abelian” scheme, generalizing the study of the Boussi-
nesq equation [270]. To start with, we should fix the number of fields. Let us
consider the third-order operator (2.20) with coefficients by, k = 0, 1,2, 3, re-
serving ay, for the coefficients in the second operator in a Lax pair. Suppose,
both operators depend on the only potential function w. The problem we con-
sider now can be formulated as follows: to find restrictions on the coefficients
bs(t), ba(z,t), by = b(w,t), and by = G(w,t) compatible with the DT rules of
the potential function w induced by the DT for b;. The classical DT for the
third order operator coefficients (Matveev generalization [314]) yields

bo[1] = bo + b, (2.93)
b1 [1] = bl + b/2 + 3b30'/, (294)
bo[1] = bo + b} + oby + 3bs(c0’ + "), (2.95)

having in mind that the highest coefficient b3 does not transform. Note also
that b4 = 0 yields invariance of bs.

The general idea of the DT form invariance can be realized considering
transformations of the coefficients consistent with respect to the fixed trans-
form of w. Generalizing the analysis of the third order operator transformation
[270], we arrive at the equations for the functions bs(x,t), b(w,t), and G(w).
The covariance of the spectral equation

can be considered separately and leads to the link between b; only. We, how-
ever, study the problem (2.96) in the context of the Lax representation for
some nonlinear equation; hence, the covariance of the second Lax equation is
taken into account from the very beginning. We refer to such an approach as
the principle of joint covariance [265, 267). The second (evolution) equation
is written as

P = a2(, 1) Ype + a1 (z, 1)y + wip, (2.97)
with the operator on the right-hand side having again the general polynomial
form of (2.20).

If we consider the operators L and A of the form Y a;D?, specified in
equations (2.96) and (2.97) as the Lax pair equations, the DT of w implied
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by the covariance of (2.97) should be compatible with DT formulas of both
w-dependent coeflicients of (2.96):

as[l] = a2 = a(x,t), a1[l] = a1(z,t) + Da(x,t),

ao[l] = w[l] = w + a} + 2a20" + oa.

The following important relations being in fact the identities in the DT theory
[467] are the particular cases of the generalized Burgers equation for o (2.36):

ot = [ag(0?® + 04) + a10 + W), (2.98)
for the problem (2.97) and
b3(0® + 30,0 + 04s) + b2(0? + 04) + b(w, t)o + G(w) = const

for (2.96), where ¢ is a solution of both Lax equations.

Suppose now that the coefficients of the operators are analytic functions of
w together with its derivatives (or integrals) with respect to x (such functions
are named functions on the prolonged space [33]). For the coefficient by =
G(w,t) this means

G =GO 'w,w,wy, ..., 0w, wi, wig, .. ). (2.99)

The covariance condition is formulated for the Frechét derivative of the func-
tion G on the prolonged space. In other words, the first terms of a multidi-
mensional Taylor series for (2.99) read

G(w + a| + 2az0” + 0ay) = G(w) + Gy, (a} + 2a20" + cay)’ +.... (2.100)

We show only the terms which enter the “minimal” equations of the hierarchy.

In full analogy with (2.94) and (2.100), quite similar expansion arises for
the coefficient b; = b(w,t). Equating the DT and the expansion, we obtain
the condition

by + 3b3o’ = by (a) + 2a20” + oay) + by (a) + 2a20" + cay)' ... (2.101)

We call this equation as the (first) joint covariance equation that guarantees
consistency between transformations of the coefficients of the Lax pair (2.96)
and (2.97). In the frame of our choice a5 = 0, the equation simplifies and
linear independence of the derivatives o(™ yields two constraints

3b3 = 2bwa2, b/2 = bwa’l,
or, solving the second and plugging into the first, results in

bw = 3b3/2a2, bl2 = 3b3a'1/2a2. (2102)
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So, if one wants to save the form of the standard DT for the variable w (poten-
tial), simple comparison of both transformation formulas gives the following
connection for b(w) [with arbitrary function «(t)]:

b(w,t) = 3bzw/2as + a(t). (2.103)

Equating the expansion (2.100) with the transform of the by = G(w,t)
yields
b) + obly + 3b3(0%/2 + o) (2.104)

= Gy, (a] + 2a20" + 0ab) + Go-1y, a1 + 20 Hago}) + 0 H(oah)e + .. ..

This second joint covariance equation also simplifies when a}, = 0 and (2.103)
is accounted for:

31)311//2(12 + O'b/2 + 31)3(8710} — w)//2a2 + 3b30'///2 (2105)

= Gwm (ai + 2@20”)’ + Ga—lw(al + 2a20) + Ga—lwt (alt + 2@20't) + ...

Note that the “Miura” transform (2.98) is used on the left-hand side of (2.105)
and linearizes the Frechét derivative with respect to o; therefore, the deriva-
tives of the function G,

Gwz = 3b3/4a2, Gaflwt = 3b3/4a§, Ga—lw = b’2/2a2,
are accompanied by the constraint
ai + azay + aal =0, (2.106)

which acquires the form of the Burgers equation after using (2.102). Finally,
the integration of (2.102) gives

bQ = 31)30,1/2042 + ﬂ(t) (2107)
and the “lower” coefficient of the third-order operator is expressed by
G(w,t) = 3bzw, /2az + 3b3a} 0 w/2(az)? + 3b30~ 'w; /243,

Proposition 2.29. The expressions (2.97), (2.96), (2.103), and (2.107) define
the covariant Laz pair when the constraints (2.102) and (2.106) hold.

Remark 2.30. We cut the Frechét differential formulas on the level that is
necessary for the minimal flows. The account of higher terms leads to the
whole hierarchy, similarly to [260, 261].
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2.7.3 Compatibility condition

In the case a}, = 0 the Lax system (2.96) and (2.97) produces the following
compatibility conditions:

2a2b = 3bsas,
b3t = 2asby — 3bzal,
bat = asby + 2asb) + a1y — 3bzal — 2baa’) — 3bsay, (2.108)
b1y = agb + a1b) — bza’ — baay| — braf — 3b3ag — 2b2a6 + 2a2b6,

/ " / " "
b()t = leo + a2b0 — b1a0 — bQQO — bgao .

In the particular case as = 0 we derive from the first of the equalities (2.108)
the constraint b5 = 0. The direct consequence of (2.107) is bg; = 0. In the rest
of the equations the links (2.108) and (2.107) are taken into account. Hence,
(2.106) in combination with the expression for by, produces 8; = —28a} with
B(t) from (2.107). The last two equations (for b5 = 1 and as = —1) become

aw + ay +3a07 w/2 + (28 — 3a1/2)w’ + a’ + 3a1a /2 =0,

30" (wy + aqw)i /4 = (o — 3w/2)w’ — w"”' /4 + 3ayw; /4
+3a1a{0" w/4 + 3arajw/4 — 3aiw' /4 + (B + 3ay /4)w"”.

In the simplest case of constant coefficients (b5 = aj = 0), one goes down to
3bs(wy + ayw);/4a3 (2.109)

— [(3b3w/2a2 +a)w' — bsw” /4 + 3bzaiw; /4a3 + (B — 3b3a1/4a2)w”]/ .

This equation reduces to the standard Boussinesq equation when by = a; = 0,
b3 =1, and ay = —1.

We should stress once again that the results given in Sect. 2.2 have been
simplified to show more clearly the algorithm of the derivation of the covariant
Lax pair. A more general study can be developed if afy # 0.

2.8 Non-Abelian case. Zakharov—Shabat problem

In this section we consider linear equations comprising the Lax pair with
the coefficients from the non-Abelian differential ring A (for details of the
definitions of the mathematical objects, see [467]) and apply for them the
joint covariance principle.



2.8 Non-Abelian case. Zakharov—Shabat problem 57

2.8.1 Joint covariance conditions for general
Zakharov—Shabat equations

Let us change the notations for the first-order (n = 1) equation (2.39) as
follows:
¥y = (J + ud)y. (2.110)

Here the operator J € A does not depend on z,y,t and the potential ay =
u(z,y,t) € A is a function of the variables indicated. The operator 9 = 9/0x
can be considered as a general differentiation, as in [467]. The transformed
potential

u=u+[J ol (2.111)

where o = ¢,¢~! and ¢ is another solution of (2.110), is defined by the same
formula as before, but the order of the elements is important. The covariance
of the operator in (2.110) follows from the general transformations of the
coefficients in the polynomial (2.41). The coefficient J is not transformed.

Suppose the second operator of a Lax pair has the same form but with
different entries and derivatives:

Yy =Y +wd)p, Y EA, (2.112)

where the potential w = F(u) € A is a function of the potential of the first
equation (2.110). The principle of joint covariance [265, 267] hence reads

w=w+[Y,0] = F(u+[J,0]),
with the direct consequence
F(u) +[Y,0] = F(u+[J,0]). (2.113)

So, the joint covariance equation (2.113) defines the function F'(u). In the
case of the Abelian algebra we use the Taylor series (generalized by use of
the Frechét derivative) to determine this function. Now some generalization
is necessary. Let us make some remarks.

An operator-valued function F'(u) of an operator u in a Banach space may
be considered as a generalized Taylor series with coefficients that are expressed
in terms of Frechet derivatives. The linear in u part of the series approximates
(in a sense of the space norm) the function

Fu)=F0)+F'(0)u+....
This representation is not unique and a similar expression
F(u) = F(0) +uF"(0) 4. ..

may be introduced (definitions are given similarly to those in [33]). Both
expressions, however, are not Hermitian; hence, they are not suitable for the
majority of physical models. It means that the class of such operator functions
is too restrictive. To explain how a more general class of functions could be
introduced, let us consider some examples.
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2.8.2 Covariant combinations of symmetric polynomials

The first natural example is the generalized Euler top equation with the
Hamiltonian Hu + uwH which is discussed in Sect. 3.9. The covariant Lax pair
for this case consists of two equations (2.110) and (2.112); the entries of the
operators satisfy the joint covariance condition (2.113) and the compatibility
condition if J = H and Y = H?.

The next example is related to the operator polynomial

Py(H,u) = H*u + HuH +uH?,

whereas the choice F(u) = Py(H,u) satisfies the link (2.113). The direct
substitution in the covariance and compatibility equations leads to a covariant
constraint that turns out to be the identity if Y = H® and J = H.

More general connection ¥ = J" and J = H leads to the covariance of
the function

Po(H,u) =Y H" PuHP”.
p=0
This observation was exhibited in [276]. For further generalization let us con-
sider combinations of polynomials,

f(H,u) = Hu+uH + S*u + SuS + uS?. (2.114)

Plugging (2.114) as F(u) = f(H,u) into (2.113) hints at a choice Y = AB +
CDE that yields

A[B,o] +[A,0]B+ CD|E,o] + C[D,c]E + [C,0]DE

= H[J, o] + [J,0]H + S*[J, 0] + S[J,0]S + [J, 0]S>.

The last expression turns out to be the identity if A=B=J=H,C = aH,
D=aH,D =aH,S=3H,and [, H] = 0, [3, H] = 0 with the link o3 = 5.
Continuing this analysis, we arrive at the following;:

Proposition 2.31. The joint covariance principle defines a class of homoge-
neous polynomials P,,(H,u), symmetric with respect to cyclic permutations, as
possible Hamiltonians h(p) = P,(H,u) for the Liouville—von Neumann type
evolution (Sect. 3.9). A linear combination of polynomials Zgzl BnPr(H,w)
with the coefficients commuting with u and H also yields the covariant pair if
the conditions Y = 25:1 a H" ap = 31 =1, a2 = "t and n # 1
hold.

A proof could be performed by induction that is based on homogene-
ity of P, and linearity of the constraints with respect to uw. The functions
Fr(u) = > anPa(H,u) also satisfy the constraints if the corresponding
series converges.
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2.9 A pair of difference operators

Let us consider a pair of equations of the same type (2.63) for a function :

N

Gilw ) = Y UnT™, (2.115)
m=—M
N/

byl )= D VT (2.116)
m=—M'

The compatibility condition for them is the nonlinear equation

Uy = Var = Y [T* (Us—i) — Us s T*7F (V)] (2.117)
k

fors=-M-M, . . N+N,ke{kl=-M,., Nin{s—k=-M,...N }.
In the simplest case of the Zakharov—Shabat operators in both (2.115)
and (2.116) with the subclass of stationary in y solutions we obtain three

conditions:
Uot = WUy — Uy,

U = VoUrs = UoVi + T (Up) — Ui T (Vo) 4

and
T (U) =UT (Uy).

The connection with polynomials of a differential operator and hence with
the theory of classical Bell polynomials can be revealed if we change the
definition of potentials. It is clear that if the automorphism 7' is the shift
operator T'f(x) = f(xz + ), the coefficients of the polynomials in T should be
arranged as follows:

N u o m
Ui t) = = 3 (m B T) (=1)" " T 4p. (2.118)
m=—M r=0

The recursion equation that defines classical differential Bell polynomials in
commutative variables y1, yo, ... [388],

Ui m
Bm+1 = Z (T)Bm—ryr—i-l;

r=0

together with the definition (2.65) of B;}, connects these special functions.
Let us remark that the transformations for U, found in Sect. 2.6 give the
transforms for w,, defined by (2.118). The possibility of inverse transition
depends on the independence of functions (T'—1)" f for a given T and the set
of functions 1 under consideration. The joint covariance of the system (2.115)
and (2.116) hence may be investigated along the guidelines of [260] and [270],
where the so-called binary Bell polynomials are used to form a convenient

basis.
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2.10 Non-Abelian Hirota system

Let us consider a pair of the Zakharov—-Shabat type equations,

Ve (z,y,t) = (Vo+WViT)¢ (2.119)
and
Yy (z,y,t) = (Uo+UAT ™) 9. (2.120)

It differs from that used in the previous section by the change T — T~1
the right-hand side of (2.120).
In a t-lattice version of equation (2.63) with j € Z we go to

flz,j+1) = ZUTf:z:])

m=—M

The case of a lattice in all variables is generated by the transition to
the discrete variables z,y,t — n,j,r € Z, f(x,y,t) — fu(j,r), defined as
n [321]. The operator T acts as the shift of n: Tf,(4,7) = fot+1(j,7). The
corresponding equations (2.119) and (2.120) are written as

fn(jfla”’):fnJrl(jvT)+U(n7jar)fn(jar) (2121)

and
fn(Gyr = 1) = fu(gir) +uln, j,r) fa1(j,7) (2.122)

with the potentials indicated. The compatibility condition of the linear equa-
tions (2.121) and (2.122) has the form

U(TL,] - 1aT) - U(TL+ 1)jaT) = ’U(Tl7j,’l" - 1) - U(Tl7j,’r),
’U(?’L,j,T - 1)u(n,j,r) = ’LL(?’L,_] - 177“)’1}(71 - 1)ja T)' (2123)

The second equation in (2.123) is automatically valid if

U(?Lj,’l“) = Tn+1(j,7‘ - 1) Tn (],’I“ - 1)7-71 1(.7a ) (]a )’
v(n, j,7) = Ta1(j — L)1, 1(] = 1,7 (j,r )Tn+1(ja r). (2.124)

It should be stressed that the order of the entries in these expressions is im-
portant. The substitution of (2.124) in the first equation in (2.123) leads to
the generalized Hirota bilinear equation [210] (compare also with the gener-
alizations in [336]):

Toi1(G—Lr =1 G —1L,r = D1 (G — 1,0)7, (G — 1,7)
TG = 1L,r = D71 G = L,r — Drpa (Gyr — D7 (G, r — 1)
~Tns2(fr = Dy (3, = D)7 (5,7)
+ 701 (G — L), (G — L) (G, r) s (G, 1) = 0. (2.125)
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In the scalar case the system reduces to the Hirota bilinear equation [321]
Tn(] + l,T)Tn(j,T + 1) - Tn(jv T)Tn(j +1Lr + 1)

+Tn1( + 1,7)T0-1(,r +1) = 0. (2.126)

Using (2.124) and the DT formalism, we could elaborate a non-Abelian
version of these equations that can be useful for applications in the theory of
quantum transfer matrices for fusion rules [255, 256] and of quantum corre-
lation functions [36, 37]. Note that the non-Abelian Hirota—Miwa equation is
discussed by Nimmo [351].

Let us return to the DT theory. Equations (2.119) and (2.120) are jointly
covariant; hence, solving equations (2.123) or (2.125) is based on the symmetry
that is generated by the joint covariance of (2.121) and (2.122) with respect
to the transformations of the type (2.111), namely,

GG =Y —o TV, o = (T )

As can be easily seen, the form of both linear equations (2.121) and (2.122)
represents reductions of (2.119) and (2.120) with V4 =1, Vj = v, Uy = 1, and
U_1 = u. We show further some details in the proof of the covariance theorem
because it demonstrates important features in the procedure of the derivation
of the chain equation. Let us start, say, from (2.122). The covariance conditions
are obtained from the coefficients by 1, T4, and T—24. The first one is valid
automatically,

u=u—0o (r=1) 4o (r), (2.127)

uw T o (r)=0" (r—1)u. (2.128)

2.11 Nahm equations

The Nahm equations [344] appear in conformal field theory in connection with
the monopole problem. They are solved by the variational method in [129),
producing a parameterization of the Bogomolny equations. Their generaliza-
tions attract great attention in mathematical physics [101, 345].

In the following example, we change the DT formulas a bit, showing the
alternative version, similar to [381]. We stress, however, that the formulas
from Sect. 2.1 give an equivalent result. Some generalization will be needed
within the reduction constraints related to an additional (gauge) transforma-
tion denoted by g. This is expressed by the following:

Theorem 2.32. The equation

Yy = uT + vip + w1 (2.129)
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s covariant with respect to the combined gauge—-DT

Y] =g(T = o)y. (2.130)

Here o = (T$)¢~ ", where ¢ is a solution of the same equation (2.129) and g
is an invertible element of the ring. The transforms of the equation coefficients
are

ull] = gT(u)[T(9)] ", (2.131)
v[l] = gT(v))g ™" — goug™" +gT(W)T(0)g™ " +gy9~",  (2.132)
wll] = gow[T ™ (go)] . (2.133)

Proof. The substitution of (2.130) into the transformed equation (2.129) gives
four equations assuming 71 are independent. Three of them yield trans-
formed potentials (2.131)—(2.133). The fourth equation after use of the trans-
forms takes the form

oy =0F — (TF)o, (2.134)

where
F=wuo+v+uwT o)

One can check the condition (2.134) by direct substitution of the operator o
and by use of the equation for ¢.

Remark 2.33. Theorem 2.32 is evidently valid for the spectral problem
\p = uTy +vp +wl N (2.135)

with the only correction being that the last term for the transform wv[1] is
absent. The equation goes to the “Riccati equation” analog for the function
o

p=muo+v+wT o) . (2.136)
Note that inserting the element o = (T'¢)¢~! into (2.136) transforms it to the
spectral problem for ¢ (2.135) with the spectral parameter .

The Nahm equations can be written by means of the Lax representation
using the spectral equation (2.135) and the evolution equation

Yy = (q+pT) (2.137)

with potentials p and ¢. The covariance of this equation with respect to the
DT (2.130) can be established similarly to Theorem 2.32 with account of the
y-evolution of o(y):

oy =T(q)o — opo + T(p)T(c)o —og =0, (2.138)

which proves the following transformation formulas for the coefficients in
(2.137):
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and

1] =g[T(q) —op+T(P)T(0)] g~ +gy9~".
The joint covariance principle (Sect. 2.7 and [265]) defines the connection
between potentials p and ¢ and u and v:

p=u-+ (I, q=v/2. (2.139)

Hence, the joint DT covariance means integrability of the compatibility con-
dition of equations (2.137) and (2.129), e.g., of the Nahm equations:

1
uy = 5T () — vl + BIT(w) — o],
vy = uT(w) — wT ™ 'u+ BT (w) — wl,
1
wy = FUw = wT — 1(v).

One more possible specification is the use of periodic potentials in the
problem (2.137) with the evolution (2.129) with account for the connections
(2.139) that result in the appearance of commutators on the right-hand sides
of the equations. Some linear transformations and rescaling

u:a(ii¢1/27¢3>a U= @3,
wza_l(—igol/Q—i—gog), q:SD3/2a
p=a(—ip1/2 —ps3) + BI
produce the Nahm equations for the periodic functions T'¢; = ¢; [periodicity
of ; does not mean a periodicity of solutions ¢ and ¢ of the Lax pair and
the corresponding o = (T'¢)¢~1]:
Piy = 1€k [ok, @i]- (2.140)

a and ( are free parameters. This system is covariant with respect to the
combined DT-gauge transformations if the gauge transformation g = exp G
is chosen as follows:

Gy = allgs +¢1/2T(0) — alps + 01/2)] /2. (2.141)
Finally, the following theorem can be formulated:

Theorem 2.34. For Tp; = p; the system (2.140) is invariant with respect to
the transformations

e1[1] = g [(p1/2 —ig3)T(9) " + o(p1/2 +ips)[T ' (go)] '],
pal] = glp2 + aliop1/2 = i1 T(0)/2 + o3 — T(p30))] g™, (2.142)
psll] = g [(—ip1/2 — 03)T(9) " + o(—ip1/2 + @3)[T~ " (go)] ']

with the function g = exp G, where G is obtained by integrating (2.141), if the
element o is a solution of the system

p=a(—ip1/2 = a)o + 3 +a H(—ip1/2+@a)[T (o))}, (2.143)
oy = [¢3,0]/2 = ola(—ip1/2 = p3) + BI]o + [a(—ip1 /2 — 3) + BI|T(0)o = 0.
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The system (2.143) follows from (2.138) and (2.136).

Remark 2.35. A similar statement can be formulated for the discrete version
[342] of the Nahm system (2.140), as may be seen from the previous section.

2.12 Solutions of Nahm equations

Making use of the construction described in the previous section, we consider
a simple example. Let T be a shift operator Ty (x,y) = ¥(x+1,y). As a seed
solution of the Nahm equations (2.140) take commuting constant matrices
p; = A;, i =1,2,3, which means constant u, v, and w. First of all we should
generate a solution of the Lax pair (2.135) and (2.137) that can be found
in the form ¢ = £(¢)®(z) (all elements are supposed to be invertible). The
equation for ¢ is obtained as

& =[/2+ (u+ BIT)E = Z¢,

which is solved by
§ = exp(Zt)&o.

Plugging @ into (2.135) yields the spectral problem for the difference shift

operators:
pb(w) = £ ugd(z + 1) + vED + wb(w — 1)].

Separating variables again, a class of particular solutions is built as
P =nexp(Xz) ;

hence, we arrive at the matrix spectral problem for 7:

pn = € [uén exp(X) + vén + wén exp(— X)),

with the operator on the right-hand side and, therefore, spectral parameter
parameterized by t. Finally, the matrix ¢ is composed as

o= E(tmexp(Z)n~ e (1)

An appropriate choice of commutator algebra for A4;, X', and 7 allows us to
obtain an explicit form of o and, hence, to construct and solve the following
equation for G:

«
Gt:§

(503 - %sm) E(tnexp(Z)n~ (1)

—&(tmexp(Z)n e (1) <<p3 + %wl)] :
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Its exponent (the matrix g) is necessary for the dressing formulas (2.142). We
would like to stress that the matrices ¢ and g do not depend on x; hence, the
dressed li] also does not.

Starting from the known solution of (2.140), we arrive at the Euler system
for f;(y) that is solved in the Jacobi functions [129]. The solutions are dressed
by the transformations (2.142). A more general possibility is a direct series
solution of (2.138).






3

From elementary to twofold elementary
Darboux transformation

In this chapter we extend the results of Chap. 2 related to the classical Dar-
boux transformation (DT), by means of more detailed analysis of algebraic
aspects of general theory. Indeed, already in the pioneering paper by Matveev
[314] it was shown that the DT represents a universal algebraic operation. We
start from the intertwining relations (Sect. 1.1) and formulate in Sect. 3.1 a
general definition of the DT, as well as its connection with gauge transforma-
tions. We introduce a concept of the elementary DT (eDT) [278] which will
play a similar role for constructing particular solutions of nonlinear equations
as the classical DT does (for a comprehensive study of the method see [433]).
In Sect. 3.2 we begin the development of a purely algebraic construction of
a matrix DT on the basis of two projectors [289]. The extension of the eDT
covariance based on the existence of idempotents and skew fields in an as-
sociative differential ring is discussed in Sect. 3.3 using an example of three
basic projectors [267]. We stress that the twofold DT widely used as a dress-
ing tool represents a sequence of two eDTs defined for mutually conjugated
Zakharov—Shabat (ZS) problems. After a detailed consideration of particular
cases in the preceding sections, we formulate in Sect. 3.4 the definitions of
the eDTs and twofold DTs for an arbitrary number of projectors [269]. Ex-
plicit formulas are given for both eDTs and twofold DTs. A special case of the
Schlesinger transformation is defined in Sect. 3.5. The usefulness of this trans-
formation lies in the fact that it directly connects the seed and transformed
potentials. In Sect. 3.6 we demonstrate a generalization of the known Bianchi—
Lie formula to the non-Abelian case. Section 3.7 is devoted to the non-Abelian
N-wave equations with linear terms for illustrating the general case of an ar-
bitrary number of idempotents. We describe reduction constraints and soliton
solutions for N = 3 that account for damping and space asynchronism. In
Sect. 3.8 we show that a particular form of the twofold DTs determines a Lie
group. Hence, we can determine infinitesimal transforms for the iterated DT's
which can be applied to study the stability of soliton solutions. In Sect. 3.9
we demonstrate an interesting example of using the Darboux-integration tech-
nique for solving a class of nonlinear von Neumann equations. In particular,

67
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we show that the existence of self-scattering solutions to these equations rep-
resents a generic consequence of the nonlinearities involved. In Sect. 3.10 we
introduce a notion of a compound eDT joining the structures of the classical
DTs and the eDTs. As an example, in the framework of this approach we pro-
duce explicit solutions to the integrable Korteweg—de Vries (KdV)-modified
KdV (MKdV) system.

3.1 Gauge transformations and general definition
of Darboux transformation

When dealing with general dressing procedures, two prolonged spaces are
usually used on which the problem can be posed: the first one is spanned by
the derivatives 9™, while the second space is determined by the successive
action of automorphism powers T™1). Both constructions were used in the
previous chapter. Here we restrict ourselves to the first type of prolonged
space.
Let again A be a differential ring with a differentiation D. The generic
transform [466]
f=eDy+ Xy, e, X, peA (3.1)

gives the classical DT in the case of € = 1, the gauge transformation if ¢ = 0,
and the combination of the DT and gauge transformation if X' = eo. The first
two cases have been well studied; the third one has been used for integration
of the Nahm system (Sect. 2.11). In this chapter we will consider a degenerate
operator € which is proportional to a projector (idempotent). In Sects. 3.2-3.5
such a case is studied under the name of eDT. Next, a definite combination
of the eDTs produces a twofold DT, or more complicated transformations
(Sects. 3.6-3.9). In Sect. 3.10 the whole space is taken, so the form of the DT,
named a combined eDT, looks like a generic transform (3.1), with € being a
projector.
Following [466], we assume a covariance of the evolution equation

Y=Y upD*p (3.2)
0

with respect to the transformation (3.1). The transformed potentials for the
ZS problem (n =1)

up[l] = eure b,

ug[1] = €[ug + ) + [our] —ure e + ele ! (3.3)

demonstrate new possibilities of the combined transformations. Additional
transformation of the independent variable leads to a possibility to widen the
class of covariant operators. The combinations of this sort will be used in
Chap. 4 for studying the shape-invariant potentials.
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Further, if € depends on a solution of (3.2), e.g., € = ApBp~1 D, where A,

B, and D are constants [466], the transform of the potentials ux, k # 0, 1 for
arbitrary n looks like a recurrence

up_1[1] = e(ur +up_1)e "+ <auk - Z up[1](Clo P —C’Sle(pkl)))el ,
p=k

uo[1] = e(uo + uf)e '+ (aul 72 up[l](C;U(pfl) - CSE“”)) e ee ! (3.4)

p=1

This recurrence reduces to the known Matveev formulas from [314] when
A = B = D = 1. Let us also mention the search for a general dressing scheme
performed in [478] along the lines of the ZS method.

3.2 Zakharov—Shabat equations for two projectors.
Elementary Darboux transformation

In the algebra A we fix the element

J =aip+azxq, a; # asz ,

where a; and ag belong to the field K and p and q are projectors (p* = p,
@®> =q,pqg=qp =0, p+q=e, eis the identity). It is easy to verify that

pJ =Jp, =a1p, qJ = Jy = a2 . (3.5)

Moreover, for every element x € A the following equality holds:

[J, .’,E] = a(:z:u — 11721) S A12 () A21 , a=a; —ay. (36)
Here A15 = pAq and A3y = ¢Ap in accordance with the decomposition
A =pAp+ pAq+ qAp + qAq.
Definition 3.1. The ZS operator in a module M is a K-linear operator

Ly:¢— Dy — (A +u)yp,

where A€ K, ue€ A, and ¢y € M.

In the same way, the ZS operators are defined in modules A, and A,
where A, = App, ® Agp and Ay = Apq ® Agq. Taking into account standard
applications (spectral problems for linear operators and nonlinear evolution
equations of mathematical physics), we shall refer to A as a spectral parameter
and u as a potential.
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Let us suppose that the potential u of the ZS operator satisfies the
restriction
=pup=0,  ug=qug=0, (3.7)
ie,u€ Ay @ Agp.
It is not necessary to pose this restriction at the very beginning; instead it
can be realized by means of an appropriate “gauge” transformation (see the
previous section).

Definition 3.2. For the potential u let there exist a new potential G, satisfying
the condition (3.2), and the elements o € A such that for all X € K the
following intertwining relation holds:

(L, = Lat, (3.8)

where the action of a K-linear operator £ in module M is determined by the
equality
= (Ap—0o), YeM.

Then the transformation
u—i, Y=L (3.9)
is referred to as the elementary DT (eDT) connected with the projector p.

The simplest consequence of the intertwining relation (3.8) represents the
well-known fact that if 1 is a solution (partial or general) of the ZS equation
Ly = 0, then w (3.9) is a solution of the transformed equation Luz/J = 0.
Evidently, the significance of the DT is not exhausted by this property.
Taking into account (3.5), we can easily verify the identity

(0Ly — L)y = XNap —pu— [J, o)) + (0o — to + ou))y | v eM. (3.10)

From this and the condition of nondegeneracy of the module M we have the
following:

Lemma 3.3. The intertwining relation (3.8) identically holds for all A € K
and P € M if and only if
ap =pu+ [J, o], 0o = 1o —ou .

For the proof of this assertion it is sufficient to derive the identity (3.10)
or to calculate

(L, = (A —0)(D —\J —u) = pD — oD — \*pJ — \pu + ou ,

accounting for the definition of the differentiation D and the equality (3.5).
The equalities from the statement of Lemma 3.3 nullify the right-hand side
of (3.10) identically; therefore, (3.8) holds. The left-hand side of (3.10) is
obviously reconstructed from the equalities of Lemma 3.3.
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The problem of constructing the eDT and intertwining operators is
therefore reduced to the solution of the equations of Lemma 3.3 with respect to
@ and &. Splitting them with account of (3.6), we obtain after simplifications

I -1
Ugp = —QA0gp Opg = —Q “Upgq , (3.11)

_ o~ -1 - _ -1
Oopp = UpgOgp + A~ Upqlgp , UpgTaq = Tpplipg — @ OUpg ,
00gp = —A0qpOpp — Tgqlipp 0ogq =0. (3.12)
Two cases should be discriminated:

1. 049 # 0. Designate 044 = ¢ and suppose that ¢ € ker D \ {0}. Then (3.11)
and (3.12) are transformed to the following equations:

Upg = (Oopg + Jppupq)cfl , (3.13)
Oopp = (Opptipg — a_la“pq)c_laqp + a_lupqqu )
00gp = —A0qpTpp — Clgp - (3.14)
Now we consider the auxiliary ZS problem in a module A,:
O = (AoJ +u)p, X € K, peA. (3.15)

Lemma 3.4. Assume that the ring A contains the division ring B and
denote C = B(\ker 9, i.e., C \ 0 is the set of invertible constants of the
ring A. Let the element ¢ € A, satisfy (3.15) and ¢, = pp € B, \ {0},
i.e., @p has the inverse element w;l in algebra A,,. Then the element
&= <pqg0;1, g = qp satisfies the Riccati equation

08 = —Eupg€ — aro€ + ugp - (3.16)

Proof. Using once again the definition of D and equalities that directly
follow from the ZS equation (3.15) in module 4,,

dpq = (ghoJ + qu)o
and similarly with p, we calculate
0€ = (ahoJ@)ey ' + (que)ey ' = papy  (PAod @)y = vapy (Puw)e, .
As [q, \o] =0 and ¢J = aaq [see (3.6)], it follows that
9E = Moagt + (qu(g + p)e)g, ' — Edoar — Epulq + p)ew, ',

where p + ¢ = e is inserted. Taking into account the definition of the
potential ug, = pug and gauge conditions (3.2), we go to the statement of
Lemma 3.4.
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Theorem 3.5. Let the condition of Lemma 3.4 be wvalid. Then the
formulas

Opp = Ao+ a tupgé and Ogp = —C& (3.17)
give a solution of equations (3.14).
The proof of Theorem 3.5 can be performed by a direct substitution of
(3.17) in (3.14) with account for (3.16).

Substituting (3.17) in (3.13) and (3.11), we obtain the transformed
potential @ in the form:

i = acé + a” H(aNoUpg + Upg€tpg — Oupg)c™ . (3.18)
Taking together (3.11) and (3.16), we get
=X +a tupE —a tuy, —cE+e. (3.19)

Thus, transformations (3.9), where @ and o are defined by (3.18) and
(3.19), give a (one possible) DT that corresponds to the projector p.
Interchanging p and ¢, we obtain the DT corresponding to the projec-
tor q.

2. 04 = 0. Now equations (3.12) take the following form:

Tpplipg = @ Oty , Iogp = —a0gpopp (3.20)

and
UpgOqp = 00pp — a” tipqigy - (3.21)
If there exists the reciprocal element u!, then the solution of (3.20) is

pq
given by the formulas

Tpp = (Dupg)upy Tgp = Collpy co € Cg \ {0}

Substituting them in (3.21) and taking into account (3.11), we go to
Theorem 3.6:

Theorem 3.6. Let the condition o, =0 for a definition of | hold. Then
the transformed potential of the ZS operator L, is given by

~ —1/72 -1 -1 —1
lpg = 0" (07Upg — Upg Opgliyy — Upqligplipg)Cy
lgp = —acoUy, - (3.22)
The proof of the theorem is a chain of equalities before its formulation.
Hence, in case 2 we have built once again the DT corresponding to the projec-
tor p. Its peculiarity is that in this case it is not necessary to use a solution of
the auxiliary ZS equation (3.15) and the transformed potential @ is expressed
explicitly via the seed potential u (unlike the DT in case 1), as the formu-

las (3.22) show. The relations (3.22) generalize the well-known Schlesinger
transformation [389].
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Both cases may be effectively used when we go down from the abstract
level to specific examples. Such examples can be explicitly constructed for the
differential rings of matrices. If matrix elements are functions of parameters,
differentiation may be defined as a derivative with respect to a parameter.
Such a matrix realization of the eDT was introduced and applied in [278] for
an arbitrary matrix dimension. Similar realizations were used in [281] and the
combinations of the eDTs leading to a binary DT were constructed and used
to obtain multisoliton formulas.

3.3 Elementary and twofold Darboux transformations
for ZS equation with three projectors

We continue to develop a rather abstract extension of the eDT covariance
based on the existence of idempotents and division rings (skew fields) in an
associative differential ring A over the field K [267]. Let D be the differ-
entiation map on A and let us fix orthogonal (pg = ¢gp = 0) idempotents
(projectors) p and ¢, such that p,q € ker D. Then the element s = e —p — ¢
is the third orthogonal projector. We choose here the case of three basic pro-
jectors for it covers features of a general formulation but nevertheless has a
clear explicit form.

For every x € A we denote x,3 = azf3, where o, 3 € p,q,s, so we split
the ring into the direct sum

A= @a.ﬂAaﬁ .

We fix the element J = a1p + a2q + ass, ay,a2,a3 € K, a1 # as # a3 # a;.
The degenerate case of equal a; can be considered in a similar manner [278].

Definition 3.7. The ZS operator L, is the linear operator in A,
Ly:¢— DY+ (A —up,
where A € K, u,y € A.

Suppose the potential u of the ZS operator satisfies the gauge restrictions
Upp = pup =0, ugq = quq =0, us = sus =0.

Definition 3.8. Let for the potential u there exist a new potential u® and the
element o € A such that for all A € K the following intertwining identity
holds

EL, =Ly FE, (3.23)

where the action of a K-linear operator E is determined by the equality

EY=(\p+o). (3.24)
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Then the transformation

u—ut, gt = By
is referred to as the eDT connected with the projector p.

It follows from (3.23) that
Do =ufc —ou (3.25)
and
u’p = pu+[J,o] . (3.26)

Let a solution of the ZS equation for A = i be ¢ and ¢p, = pYp = ¢, has
the inverse element Yin A,, . Then the elements £ = DqPp Landn = PsPp 1
with ¢, = qp and ¢, = s¢ satisfy the system of the Riccati-type equations
[240] and the following theorems may be proved as in [324].

Theorem 3.9. Let 04 = c # 0, 055 = d # 0, ¢,d € ker D. Then for the
transformed potential u® the following formulas are valid:

Upg = (Tpplipg — b upstisg — a” Dupg)e™ us, = —aog, ,
s = (Tpptips = 0 tpgtigs = b Dupa)d ™" Sy, = ~boy
ug, = [(1— a/b)ogpups + cugsld ™",
ugg = [(1 = b/a)ospupg + dusgle™ (3.27)

where a = a1 — as and b = a1 — asz, and the relations
Opp = —Up + a_lupq§ + b_lupsn ,

Opqg = —a_lupq , ogp = —C&, (3.28)

Il

I
N

S

_ -1 _ _
Ops = —b" "ups Osp Ogs = 0sq =0

define the eDT. Each additional projector introduces an eDT (obviously a
different one) in a similar way.

We mention here additional possibilities of the Schlesinger transformations
[389] in the case of the constraints o4y = 0 or oss = 0. For the Schlesinger
transformations it is not necessary to use the auxiliary solutions of the ZS
equation: the transformed potential u° is directly expressed via the seed po-
tential u. The choice o4y = 0 and oss = 0 introduces constraints for the
potential u [240].

For the conjugate problem

D*¢+ ¢p(rJ —u) =0 (3.29)
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the equations for o¢ and u° determine the transform (the upper index c labels
the conjugate transform)

¢° = QE° E¢=kp—o0°. (3.30)

The equations for ¢ and v differ from (3.25) and (3.26) only in the order of
the operators and the form of D*.

The solution of these equations is determined again by solutions with pro-
jectors multiplied from the right, ¢, = ¢p and so on, with the spectral pa-
rameter p. Namely,

Theorem 3.10. Let 04q = ¢« # 0,055 = ds # 0, and ¢,' = (pop)~' € Apy
exists. Then the transform (3.30) is determined by the elements

U;p =—p+ a_1¢;1¢qqu + b_l(b;l(bsusp )

—1 1
Opg = — b, gl Ogp = —0 Ugp (3.31)
ags = f(b;lgbsd* , ng = —bilusp , qu = O'ZS =0.

The set of formulas (3.31) in turn defines the eDT of eigenfunctions (3.30) for
the conjugate problem (8.29) via constants c.,d. € ker D entering equations
(3.31).

The potential is transformed similarly to (3.27):

Upy = —A0,, Ups = —boy,
(quo — b tugsusy —a" Dugy)
=d, 1(“5?‘7 1Usqqu - b_lDusp) )
“Zs =G 1[UC;DU s(1—b/a) — uqsdgl] )
Uugg = d5 " uspopy (1 — a/b) — usqcy '] - (3.32)
We consider the case D* = —D; hence, (E~!, where ¢ stands for another

solution of the ZS spectral problem, is the solution of the conjugate equation
(3.29) and the transformed potential is identical to u®. Namely, this point
allows us to carry out the twofold transformations. Elements of E~! associated
with the corresponding projectors can be subsequently calculated. After that
the twofold DT is constructed and the respective theorem may be proved. We
introduce the twofold transformation as a sequence of two elementary ones
in both spaces. In the case of the conjugate space, the first transformation
is made by the inverse operator to E with the spectral parameter u and the
respective solution ¢ of the direct problem. The second map is generated
by the resulting function x© expressed in the same way but from a linearly
independent seed solution x of the equation (3.29) with the parameter v . For
the direct case, the order is the opposite. The final formulation is given by
Theorem 3.11:
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Theorem 3.11. Let the inverse of the element pxpp exist. The twofold DTs
for solution of the direct ZS problem and for the conjugate one (3.29) with
D* = —D are given by the following equalities:

_ _ v —= —
1/)ec = (p + Cy 10 + d* ld) (1/’ + )\—_/;SO(Xa @)p 1X1/}> (333>
and

(= B = (rp +0™) = (c - HCw(x,w);lx) (e e +d ).

(3.34)
As regards the potentials, we have for example
Uge = UpgC1 + app(X, ),  Xqc1 (v — )
and
ugr, = 1" [ugy + a0 (X, %), " xp) (v = 1) (3.35)

where ¢c; = ¢ e, (for other elements it is sufficient to change the relevant
indices).

The proof of (3.34) may be provided by the substitution of ¢°¢ from for-
mulas for the conjugate problem (3.31) and (3.32) with u — u® and ¢ — x°.
The derivation of (3.33) is performed first by (3.27) and (3.28) and then by
the inverse of the transformation (3.31) based on the results of the previous
step. For (3.35) the Riccati-like system for & and 7 is useful. Here the scalar
product analog is introduced as

(¢, 0)p = PCpp € App

and c; 2 appear owing to an arbitrary choice of the constant diagonal elements
of o for both elementary transformations (Theorems 3.9 and 3.10).

It is easy to check that the transform of the potential may be rewritten in
terms of idempotents

P =¢(x, %), x (3.36)

up to the choice ¢; = 1. Hence,
u[l] =u+46[J, P]. (3.37)

The twofold-like DT has been used to create multisolitons and other solu-
tions of nonlinear evolution equations [35, 240, 314, 354].
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3.4 Elementary and twofold Darboux transformations.
General case

Let D be the differentiation map on an associative differential ring A over the
field K and assume there are idempotents (projectors) p; € ker D such that
Zipi = e and p;px = prp; = 0. For every x € A we denote z;; = p;Tpg, SO
we can split the ring into the direct sum of A, x;x € Ask.

Let us fix the element J = El a;p;, a; € K, a; # ax. The degenerate
case of equal a; is considered in a similar manner (see [449] where the matrix
example is studied).

Definition 3.12. The ZS operator is the linear operator in A acting in ac-
cordance with

Ly:¢— DY+ (A —up,
where A € K, ¥, u € A.

Suppose the potential u of the ZS operator satisfies the restriction u;; = 0.

Definition 3.13. Let for the potential u there exist a new potential u® and
the element o € A such that for all X € K the following intertwining relation
holds:

EL,=LyF, (3.38)
where the action of a K-linear operator E is determined by the equality
Ev=MNp+o)y.

Then the transformation
u—ut, Yot =Ey,
where 1 is a solution of the equation
D+ N —u)pp =0, (3.39)
is referred to as the eDT connected with the projector p.
It follows from (3.38) that
Do = ufo —ou (3.40)

and
up =pu+[J, 0] . (3.41)

Theorem 3.14. Let ¢ be a solution of the auziliary ZS equation for X = p
and @pp = pep := @, has the inverse element w;l in App. Assume also that
oii = ¢; € Ay and c{l exists (this means that cic;1 = cflci = p). Then the
operator of the eDT is defined by

o= —pp+ Z {{(a1 — i) turi — eipi] & — (a1 — ai) " tuns} (3.42)
i=2
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where & = <pi<p;1. For the elements of the transformed potential u® the
following formulas are valid:

n
uf; = <appu1i — Z(al —ag) turpun — (a1 — ai)lDu1i> 0;1,

k=2

a; — ag

§iu1k> Cgl. (343)

ug; = (a1 — a;)ci&; uj, = ¢ <u1k + o

The expressions (3.43) define the eDT, i,k = 2,... n. Of course, any other
projector introduces the eDT in a similar way. First we note that ¢; € ker D
and the expressions for u® can be found in the spirit of the original Darboux
approach. Then the elements &; = (,Di(p;l with @; = pip, i = 2,...,n satisfy
the system of the Riccati-type equations and the relevant theorems may be
proved along the lines of [314].

For the conjugate problem

Du¢+ ¢(kJ —u) =0 (3.44)

the analog of Theorem 3.14 can be formulated and equations for ¢¢ and u°®
differ from (3.40) and (3.41) only in the order of the operators. Hence, similarly
to (3.30) we define

P° = pE° | E¢=kp—o0°, (3.45)

where

0 =—up+ Z (a1 — as) 7 (& — Duir — &icuipi] (3.46)
i—2

and

n

-1 -1 —1 %

u§y = c; <Ui10§p - E (a1 — ar) " uwpurr + (a1 —a;)) ™D ui1> ,
k=2

a; —

_ ag
uf; = (a1 — ai)&uicwi ,  ufy = o) (wik + upbei)Cak ,  (3.47)
1

apr — a

with the same a;, c.; = 0f;, but & = ¢, ¢i, ¢ = ¢p;; the existence of et
and ¢, Lin Ay is implied.

For the constraints o;; = 0, for all or some 4, the transformed potential u°
is expressed via the seed potential v only. We denote this additional possibility
as the Schlesinger transformation. The case n = 2 was described by Matveev
[314].

It is important to note that (£~ is the solution of the conjugate equation
(3.44) when D, = —D and the eDT-transformed potential is identical to u®.
The inverse operator of E can be written in terms of projectors p; E~'p; = E;l

so that for the first idempotent p = p; we have

-1 _ -1
Epp _()‘_:u) p,
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and the remaining ones are subsequently found:
-1 _ -1 -1 _ -1 -1 _ -1
Eil = (/\ — M) 51 , Eli = (/\ — M) uuci/ai 5 Eik = §iu1kck . (348)

Now the twofold transformations and the respective DT theorem can be
written and formulated. We introduce the twofold transformation as a se-
quence of two elementary ones in conjugate spaces. The first one is made by
the inverse operator to E with the spectral parameter p and the relevant so-
lution ¢ of the direct problem. The second map is generated by the resulting
function x°© expressed in the same way but from a linearly independent seed
solution x of the equation (3.44) with the parameter v. Another possibility
exists for the opposite order of actions. The formulation of the results is given
by Theorem 3.15:

Theorem 3.15. If the scalar product

(€, 9)p = pCop € App (3.49)
and c;, c4; are invertible in the subalgebra Ay, and P is defined by
P=o(x,¢),"'x, (3.50)

then the twofold DTs for solutions of the direct ZS problem and for the con-
jugate one (3.29) with D* = —D are given by the following equalities:

ec __ - -1, v—u
P = <p+22:c*i cl> (w+ /\wa) (3.51)

(5 = (PE = (*(rp + 0°°) = [c— HCP] (p+Zc; 1%) . (3.52)

2

The potentials are given by

u® = <p+ Zc:ilcl) (u+ (v —plJ, Pl) <p+ Zcz‘_lc*i> : (3.53)
2 2

Note that the operator P is a projector.

The proof of covariance of the ZS equations can be performed by substitu-
tion of o¢¢ from formulas for the conjugate problem analogous to (3.46) with
u — u® and ¢ — x©. The structure of the twofold DT (3.51)—(3.53) in the
Abelian case and for ¢; = p; resembles the known results [354]. This means
that the iterated bDTs give a solution of the Riemann-Hilbert problem with
zeros. The iterations are generated by combinations of (3.51) and (3.52). By
the direct computation, the product of them provides

(v =)k =)
(k= p)(A—v)

This formula facilitates the iteration process.

(€, %) = pC*9™p = (C,9) + Coxe), ' xv . (3.54)
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One of the main purposes for the introduction of the twofold DT directly
is concerned with the problem of reductions [331]. The properties of the ZS
problem and its conjugate allow us to establish a class of reductions solving the
simple conditions for the eDT parameters that enter the binary combination
[280, 278, 281, 433] or go to the Lie algebra level [181, 361]. Combinations of
the twofold DTs were used to obtain multisolitons and other solutions of the
three-level Maxwell-Bloch equations [449]. A straightforward generalization
can be obtained by replacing matrix elements by appropriate matrices. The
most promising applications of the technique are related to operator rings.
Such an example was developed in [265].

3.5 Schlesinger transformation as a special case
of elementary Darboux transformation. Chains
and closures

We begin with recalling the definition of the eDT and its combinations. The
form we choose [265] combines results of the n x n matrix representation with
a somewhat abstract extension of it based on the existence of idempotents and
the respective division ring (skew field) B in the associative differential ring
A over the field K. Let D be a differentiation map on A and two idempotents
(projectors) p, ¢ = e—p, e = id € A be fixed by p = p?, pq = 0. The projectors
are rather general and all we should know about them is that both do not
depend on the parameters of the theory and commute with D.

Consider the ZS problem L, = (D+A\J—u)y = 0, where A € K,u,1) € A,
connected with the element J = a1p+ azq, a1 —az = a # 0. The general eDT
P — P[1] = By = (A\p — o)1 is defined by the element o € A via intertwining
relation E'L, = L,[;)E. Analyzing the operator equations that follow from the
intertwining relation, one arrives at the important consequence qoq = c. It
can be shown that within this choice of the eDT (another eDT appears if one
interchanges p — ¢ in the definition of the operator E) the element gog = ¢
commutes with D; therefore, ¢ is a constant. Denote

PUG = Upg = Vp qup = Ugp = Wy, (3.55)

Here the index n marks the iteration number. We will consider equations
(3.55) as determining the chain equations. This chain is infinite; therefore,
the choice of origin (n = 0) is arbitrary. Suppose there is a solution of the ZS
problem ¢ € A, = pAp® qAp, p¢ = ¢, € B, that corresponds to the spectral
parameter p; suppose next that ¢, I and the gauge ¢ = geq are adopted.
The transforms

Un41 = aCfn + HUnUn + ’Ungnvn - DUn B Wnp+1 = aé-n ) (356)
and the additional “Miura” equation
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form a closed set of connections defining the chain. It is enough to substi-
tute the eDT connections (3.56) into the Miura links (3.57) and express the
potentials v,, via £&. We obtain the potentials

o = a6 1€ — 0l i — 6 (DE)E T, wn = agur . (3.58)
which yield the chain equation

&y ir€néntn — 0€ntiintr — &t (Déni1)én s
= ackp + lin [a§7§1§n—1§;1 - aﬁﬁlﬂn - 5;1(D€n)€§1]
+ [ag, Y 6n a6t — &yt — &, (DER)EL 6n
x [ag, 16, — agy  un — £, (DE)EL ]
— Dlag, "&n 18, " — a8yt — 6,1 (DEEL T (3.59)

Remark 3.16. A straightforward consequence of (3.58) and (3.59) leads to
a definite link between elements of the potential u. The link permits only
such constraints that are compatible with the definitions of £ and ¢. The
use of the second eDT (p < ¢) immediately allows us to put constraints
with the whole powerful set of algebraic tools [181] based on automorphisms
of the underlying Lie algebra [331] with grading [361]. It is obvious that
the scope of the whole theory is much broader than what we can present
here.

The Schlesinger transformation for nonzero elements of the potential is
defined by the limiting case gog = 0; this condition is degenerate for the
initial system of intertwining relations. Therefore one should solve the seed
equations from the very beginning [278, 289]. The advantage of employing the
Schlesinger transformation consists in the fact that in this case there is no
need to use the solution of the auxiliary ZS problem, since the transformed
potential u°® is expressed via the seed potential w only. Finally, the elements
of u are transformed by the Schlesinger transformation as

s (D2, _ -1 _ -1 s o _ —1
Upg = (D upg — Dupgty,g Dupg — Upgugpupg)(aco)™ ™, ug, = —acot,,

Pq ap

(3.60)
Suppose the inverse element u;ql exists. The 2x 2 matrix ZS problem enters the
KdV and nonlinear Schrédinger (NLS) theories together with the appropriate
choice of the second (covariant) Lax operator. As an illustration denote u12 =
v, u21 = w. After the nth iteration we arrive at the chain system

Vpy1 = [V + (V)% /v — v2w,]/aco , W1 = acou, b . (3.61)

Reductions for the KdV and NLS theories are given by w,, = 1 and v,, = wy,,
respectively. The simplest heredity condition v,,+1 = w,41 closes the chain
for the NLS case:

v — (') v =v* —acy/v .
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This equation is integrated by the substitution v’ = F(v). In terms of s = F?
we have

v8,/2 — 5 = vt — a’c .

v = /vt+ a2 + cv?

where ¢y and ¢; are constants. The resulting differential equation is integrated
in elliptic functions. The study of a compatible Lax pair, e.g., for the NLS
equation, demands a “time” variable, additional to x. Let the “time” depen-
dence be defined via the second Lax equation of the same (ZS) form as the
spectral equation. Then one arrives at the t-chain equation of the form (3.61)
but with different constants. Combining both chains gives equations of a hy-
drodynamic type.

In the richer case of three projectors p, ¢, and s, we redefine J as J = a1p+
a2q + azs. General equations for the eDT with the same form of intertwining
relations lead again to the constant elements qoq = ¢, sos = d. In the generic
case of nonzero ¢ and d the eDT transforms are determined in [269)].

Consider now the Schlesinger transformations with restrictions to the po-
tential given by o4 = ¢ # 0, but oss = 0. The covariance theorem has the
following formulation:

Integrating, we arrive at

Theorem 3.17. Let o053 = 0 and assume u;sl and o;pl exist and the condition

[c,0sp] = 0 holds. Then the equations for o can be solved directly and the
transform of the potential of the ZS operator L, u — u® is determined by

Upy = (Dupg/a + opptipg — Upstsg/b)c™
u;p = —abcquugsl/(a - b) ) Uip = _basp ,
u;sas = *[(bgppupq*Upsusq*bDqu/a)quu;sl+upqqu/a+upsU5p/b*DUpp]/Usp )

uiq =(1- a/b)aspumcil ) UZS =[(1 = a/b)ogpups + Cuqs]‘r1 )

where
opp = (Dups + quuqs)“;:sl/b » Ogp = bcuqsu;;/(a —-b),

and oy 15 found from the equation

b
U;plDUSp = — <DupS + auqs) u;sl + (1 — %) cflupq .

In general, where there are more than two projectors, we have the additional
possibility of nonzero ogs.

The chain equations with the new possibilities to further construct solu-
tions may be derived by the algorithm that is described at the beginning of
this section and leads to the analog of (3.59). The simplest applications con-
cern 3 X 3 matrix problems with known reductions to N-wave, KAV-MKdV,
Hirota—Satsuma, and Oikawa—Yajima equations [211, 269, 278, 458].
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3.6 Twofold Darboux transformation
and Bianchi—Lie formula

We have introduced the twofold transformation as a sequence of two elemen-
tary ones in conjugate spaces. The first transformation is performed by the
inverse operator to F with the spectral parameter p and the corresponding
solution of the direct problem ¢. The second map is generated by the resulting
functions ¢ = E~ 'y expressed in the same way but from a linearly indepen-
dent seed solution x of the conjugate ZS equation with the parameter v. The
final form of the transformation is written as [269)

P =19+ Box. ), X,  B= K:ﬁ : (3.62)

The analog of a scalar product is introduced by

(X, ©)p = PXxyp € App = pAp

and the inverse exists in Ap,. It is easy to check that the transform of the
potential may be rewritten in terms of the idempotent P = ¢(y, 99);1)( as

U = U+ (v - p)|J, P,

for example,
ec —

Upq Upq + a(pP(Xa 30);1)(11(1/ - M) :
Remember that J = a1p + a2q, a1 — a2 = a # 0. An analog of the position
vector at the ring under consideration can be defined as before. Let us denote
y(A) = (A= p)(A—v)~! and s = 1p~1P1. Then the solutions obtained by the
twofold transformations (3.62) yield

0
The element s is determined by the seed solution only. This formula generalizes
the Bianchi-Lie transformation for the non-Abelian entries. The existence of
the inverse element 1! is supposed and the identity (1 + 8P)~! =1 — 3P/
(8 + 1) is taken into account.

As for the complete set of projectors, the form ) . p;ABp, = (A, B) =
(B, A) is symmetric; therefore, it may be regarded as an analog of the Killing—
Cartan metrics. The length of the vector s is then unity. The transform may
be generalized further for the case of the iterated twofold DTs as

r=r-+

rln} =7+ Z Yins[il /i

We conclude with the remark that dealing with a few projectors [269] may
produce various versions of the Schlesinger transformation whose non-Abelian
version seems interesting from the point of view of quantum problems.
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3.7 N-wave equations: example

The general dressing by the DT allows us to solve non-Abelian three-wave
systems when a linear term is added. Among these systems there is the matrix
equation that goes after reduction to the classical N-wave systems with linear
terms. The linear terms can account for such an important phenomenon as
asynchronism. In this case the so-called inclined solitons occur, with a loss of
symmetry between the leading and back wavefronts [269, 272], see the next
subsection for pictures. The classical (Abelian) three-wave system is discussed
in Sect. 8.5.

3.7.1 Twofold DT of N-wave equations with linear term

Let us consider the set of n idempotents p;. The elements a;,bx, € K define

combinations
M:Zaipz‘, N:Zbipi-
i i

If elements of the ring are functions of parameters ¢t and y, for arbitrary ¥ € A
the internal derivative ad,¥ = [x,¥] may define the first-order problem via
the combined differential operators D; ,. The general idea of the twofold DT
as a symmetry of a nonlinear system is demonstrated by two linear equations
called the Lax pair (3.63) for an auxiliary matrix function @(¢,y),

Dy® = —AM® + [H, M|, (3.63)
Dy® = —AN® + [H,N|o,
with the following definitions of matrices (n=3):
M = diag{al,ag,ag}, N = diag{bl,bg,bg},

R:diag{rl,rz,rg}, S:diag{51,52,53}..

Matrix elements of the off-diagonal matrix H are identified as being propor-
tional to the components of the wavetrain envelopes. Operators D; and D,
are defined as

Dy® = &, + R[z, 9] (3.64)
Dy® =&, + S|z, 9] (3.65)

with the constant diagonal matrices x and z. The compatibility condition for
the Lax pair (3.63) is the following (matrix) equation:

[Hi, N] = [Hy, M] = [[H, M], [H,N]] = [z, [RH, N]] + [z, [SH, M]] ,
(3.66)
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which represents the general N-wave system. If, for N = 3, we use the (unre-
duced) system of equations (3.66), we get six equations. Assuming that matrix
H is Hermitian, the desired reduction to three equations is obtained. Finally,

(b1 — b2)Ha1 ¢ + (a2 — a1)Hoa1 y = [asz(b1 — b2) + a1 (b2 — bs3)
+ag(bz — b1)]Hzo Hzp + [r2(by — b2) (w1 — x2) — s2(a1 — az)(z1 — 22)]Ha
(b1 —b3)H31,¢+ (a3 —a1)Hs1y = [ag(ba —b1) +az(by — b3) + a1 (bs — ba)| Ha1 Hso
+[rs(by — b3)(x1 — x3) — ss(a1 — a3)(z1 — 23)]Hs1 , (3.67)
(ba — b3)Hsat + (—a2 + az)Hszy = [az(bi — b2) + a1 (b2 — b3)
+az(—by + b3)|Hyy Hs1 + [r3(be — b3) (2 — x3) — s3(ag — ag)(z2 — 23)|Hsz .

Equations (3.67) have the form of the three-wave system with asynchronism.

3.7.2 Inclined soliton by twofold DT dressing

of the “zero seed solution”

Plugging (3.64) and (3.65) into (3.63), we can write the Lax pair for (3.67):
&, + Rlx,d] = —A\MP + [H, M| , (3.68)
D, + S|z, = —AND + [H,N|D .

Taking into account the explicit forms of matrices R, S, z, and z, we obtain

Gije +1i(i — x5)dij = —Aaigij + (a; — ai)Hijdji (3.69)

Gijy + sizi — 25) iz = —Abidij + (bj — b)) Hijdju
where ¢;; are matrix elements of @. The general formula for the twofold DT
(the dressing formula) takes the form

H[l] = H+ (4 p")x , (3.70)

where x;; = ¢5¢i/(¢,¢) is built from the columns ¢; of the matrix @ and
(¢, ®) is a scalar product. With H = 0 as a trivial solution of the three-wave
system, i.e., “zero seed solution,” the “dressed” solution of (3.69) is given by

¢ij = Dij exp [7A(alt + bly) — 7’1'(:61' — IZ?j)t — Si(Zi — Zj)y] , (371)

where D;; are constants.
We get a soliton solution using the first column of &:

¢i1 = Dil exp [7A(a1t —+ bly) — 7’1'(:61' — IEl)t — Si(Zi — Zl)y] . (372)
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Fig. 3.1. Generation of the third wave with account for asynchronism for the time
t=0,1,2,3 (in dimensionless units)

When we have a solution of the twofold DT in the form of

oMon
(¢,9) "

we can numerically analyze the three-wave interaction. Because the matrix H
is Hermitian it is enough to consider only the coefficients Ho1, H31, and Hss.
Taking the parameters as A =1, a1 = -1, a3 =1, a3 =0, by = 1, by = —1,
bg = O, r = 02, To = 705, r3 = 06, S1 = 1, So = 05, S3 = O, Tr1 = 045,
x9 = 0.1, z3 = 0.6, 21 = —0.54, 2o = 1, and 23 = 0.6, we get a simulation
of the three-wave interaction in one dimension by the explicit formula (3.72)
(Fig. 3.1). Here y stands for the propagation direction.

It is worth noting that the most important parameter to determine
the properties of the solution is A, the spectral parameter. Physically, A has
the meaning of an amplitude. Much smaller contributions are provided by the
other coefficients (a;, b;, 7i, 2i, x;, and s;). Let us stress once again that the
interaction without asynchronism produces only symmetric envelope pulses.
For more details see [272].

Hij = (A+ A7)

3.7.3 Application of classical DT to three-wave system

Let us compare the above results with those that can be obtained by the
method in the previous chapter. Consider an n x n matrix set { A} and choose
n projectors p? = p; € {A}, pipr =0, i,k =1,2,...,n. The simplest example
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of such a matrix is a diagonal one with the only ith nonzero element that is
equal to 1. A choice of numbers a;, by, defines matrices

M:Zaipi7 N:Zbipi-

The representation of this form is convenient for generalizations to the op-
erator case [267]. The nonlinear equations for interacting waves appear as a
compatibility condition if we start from the pair of ZS equations of the form

W, = MDW + [H, M|¥

W, = NDV + [H,N|¥ (3.73)

where the operator D can play the role of abstract differentiation, realized here
as the commutator with some constant matrix x: D¥ = [z,¥]. In analogy
with [354] we represent the potentials of the ZS equations as commutators
[H, M] and [H, N]. Consider first the standard DT [324]. The existence of the
classical DT may restrict the choice of the matrices x, M, and N. For elements
H;i = p; Hpy, and the obvious choice x = Zl x;p;, we obtain the system

(ak — ai)Hikyy — (bk — bi)Hik,t (374)
= [(as —a;)(br, —bs) — (bs —bi)(ar —as)|His Hep, — (Hipw; — 2 Hix ) (biak — aiby) |

which differs from (3.67) in the last (linear) terms for non-Abelian matrix
elements. The solutions of the system may be constructed by means of the
following proposition [272]:

Proposition 3.18. The system (3.74) is integrable by means of the matrix
DT

V[l] = D¥ — (D®)d~'w |
if @ and U are solutions of (3.78), when the equality MN = NM holds.

The DT of the matrix H in combination with some gauge transformation is
written as

H[l]=H+ (D®)d' + A, (3.75)

where A is a matriz that commutes with both matrices M and N. This matriz
is the gauge one guaranteeing H;;[1] = 0. The possible choice of A for diagonal
matrices M and N consists of

A = —diag(DP)P ' .
Proof. The standard transforms for the potentials [H,M] and [H, N] are

[H, M] + [(D®)®~t, M] and [H,N] + [(D®)®~ !, N|, with the obvious pos-
sibility to add A to H.
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If one treats the simplest three-wave case, the compatibility condition
(3.74) is written with more detail. For example, the first equation is

Hizy —vigHi2,y = nioH13H32 — k12H2

and similar expressions exist for the others, with group velocity vi2 = (b2—b1)/
(a2 —a1) and nonlinear constant n1o = [(ag—a1)(ba —b3)/(az—a1) — (bs—b1)].
The coefficient k19 = (22 —x1)(b1az —a1be)/(ag—ay) either defines attenuation
or can be identified with the asynchronism parameter Ak = ki — ko — k3
[266, 358]. The last term seems to be interesting for N-wave systems even in a
matrix case. For example, such a linear term may account for the stimulated
Brillouin scattering/stimulated Raman scattering effects and phase differences
of waves that appear from the wave asynchronism. Some damping may be
accounted for as well.

The physical systems mentioned appear if the reduction constraint is cho-
sen as Ht = H. To preserve the reduction constraint during the process
of iterations, we should provide the existence of the hereditary property of
iterations. In other words, @ should be chosen to satisfy the condition

r—at =@xd ! — (@T) LTt . (3.76)
For the unitary matrix #+® = I, the condition (3.76) simplifies:
r—at =@z —at)d !, (3.77)

which is satisfied when the matrix x is Hermitian. If, further, D® = &A, then

H[l]|=H+dAd" ' + A, (3.78)
Another choice of the matrix & is possible via stationary solutions of the basic
Lax equations with a matrix spectral parameter A = diag{\1,..., A, } so that
P, = DA.

The one-step transformation generates solutions that are illustrated by
Figs. 3.2 and 3.3, which give H;x(t) for different values of the parameters z;.

3.8 Infinitesimal transforms for iterated Darboux
transformations

The linear dependence on the spectral parameter difference 6 = p — v [see
(3.53)] offers an interesting possibility to generate new hierarchies of a com-
bined nonlinear system of potentials and eigenfunctions. The corresponding
equations are obtained by the limiting procedure § — 0, e.g.,

UL ORI i I (3.79)

us = [J, P , %Zma K — 1
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\/ 4

Fig. 3.2. The “inclined” solitons of a three-wave system. Plots are given for the
components Hiz, Haz, and H3; as functions of ¢t at y = 0. The parameters of the
equations are a1 = 1, az = —1, by = 1, bo = —1, b3 = 0, and a3 = 0. The bottom
plot shows the component Hip with different (real) values of the parameter kio.
The symmetric one has k12 = 0. The asymmetric one corresponds to z2 = 0.5 and
r3 = 0.6

where Py = lims_.o P and ¢ and k are solution and spectral parameters of the
conjugate equation. This system can be studied within the DT technique
as the formalism contains its solutions. It results in some hierarchy after
the expansion of Py in the Laurent series with respect to free parameters A
and £ [269].

Fig. 3.3. The dependence of the perturbed Hi2 component on both variables
(ty-plane)
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Following the results of [267, 434], we take the transform of solutions of
the ZS problem with intermediate function ¢ and conjugate function x that
both correspond now to u, and consider the difference § = v — i as a small
parameter. The expression (3.51) takes the form

W[l =W+ 6PW/(A— p) . (3.80)

From (3.53) with the choice of ¢; = p;, the infinitesimal transformation of the
potential element follows:

ull] =u+4[J, R]. (3.81)

If the nonzero scalar product (¢, x), can be normalized in Ap,, we may
simplify the projector as P®) = ¢py, with ¢ and x being solutions of the
direct and conjugate (3.44) problems with the same spectral parameter g,
such that (x, ), = p.

Theorem 3.19. Let the solutions o9 and x of the direct and conjugate
problems corresponding to the spectral parameters u;,v;, and (go(i),x(i));l
exist. For the iterated twofold DT with the parameters v; = u; + 0; we have

UN]=U +

N
LE:@¢%W@],
=1
if

61':0(61)) i=1,...,N, |51|<<|Mk|a|)‘_ﬂk|‘

The proof can be performed by induction using (3.79) and (3.81).

The dependence of the solution on an arbitrary function gives the possibil-
ity to use it for the construction of general solutions of initial-boundary prob-
lems, looking for a sequence of infinitesimal symmetries. One can also study
the stability of soliton solutions of the corresponding nonlinear equations.

The main observation that allows us to develop the technique, is that the
binary combination of the nonzero eDTs (3.45)—(3.47) can generate a new
potential that coincides with the seed one. Namely, this transform is u[1] = u
if v = p and (x, ¢) # 0. This means that the twofold DTs determine a Lie
group and a corresponding Lie algebra, according to the linear appearance of
the parameter p — v in the one-parametrical subgroups. All iterated solutions
of the ZS problem determine independent elements of the Lie algebra.

All items in (3.79) have poles of the first order. Hence, going from sums
to integrals, we obtain the following representations of the linear part of the
iterated potential:

) = [J, /S BNpe(N)da())
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Fig. 3.4. The dependence of the perturbed Hi2 component on both variables (ty-
plane). There is no instability development

Here S and da are the path of integration in the a-plane and the measure,
respectively.

We mentioned before the possibility to analyze the stability of soliton
solutions. Going down to the usual matrix case for illustration, e.g., to the
classic three-wave problem (3.67) with the asynchronism, let us consider the
second iteration formula for the perturbed soliton. The solutions of the linear
system (3.69) (over zero seed potential) are given by (3.51) and (3.52) from
Sect. 3.4. The perturbation of the soliton solution H[1] [see (3.70) for H = 0] is
given by —(2Re )P and contains the projector P;; = ¢5¢i/(¢, ¢) multiplied
by § = 2ReA, which can be chosen as a small parameter.. The analysis shows
the stability of the soliton solution in this class of perturbations (Fig. 3.4).

3.9 Darboux integration of ip = [H, f(p)]

The Darboux-type method of solving a class of nonlinear von Neumann equa-
tions ip = [H, f(p)] is exposed below following [437]. The explicit construc-
tion demonstrates that the presence of self-scattering solutions constitutes a
generic property of the nonlinearities considered. A solution for an infinite-
dimensional case is presented as well.

3.9.1 General remarks

The equation

iX =Y, f(X)] (3.82)

plays an important role in different branches of quantum and classical physics.
First, if f(z) (z € R) satisfies f(0) = 0, f(1) = 1 and X = X' = X2, then
f(X) = X and the equation is simply the linear von Neumann equation. In
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addition, if X = [¢)(¢)| and Y = H is a Hamiltonian, (3.82) with nonlinear
functions f(X) obeying the above properties is physically equivalent to the
Schrédinger equation

i) = H) . (3.83)

Second, equation (3.82) can be written for a large class of nonlinearities
in the form of the Heisenberg equation of motion

iX =[X,h(X)] (3.84)

with Hamiltonian h(X). [Assuming, to take an example, f(X) = —X", we
obtain h(X) = X" 1Y + X" 2Y X + ...+ Y X" 1]. The equations of this form
are often used in nonlinear quantum optics.

Third, it is known that the linear von Neumann equation can be associated
with a Lie—Poisson Hamiltonian system. In the case of the usual “extensive”
statistics, the Hamiltonian function is the average energy H; = tr(Hp). Yet,
there are statistical problems that are naturally described by nonextensive
statistics in terms of the Tsallis ¢ # 1 entropies and g-averaged energies
H, = tr(Hp?)/trp? [426, 427]. One of the remarkable properties of ¢-
statistics is the g-independence of standard geometric structures associated
with equilibrium thermodynamics. Extending this observation from equilibria
to nonequilibria, one finds that H, is a Hamiltonian function for Lie-Poisson
dynamics [99, 347]

is = [H, f(p)], (3.85)

where f(p) = Cylp)p? and Cy(p) is a Casimir function satisfying
Ci(p) = 1. The von Neumann equation (3.85) with arbitrary nonlinearity
is Lie-Poissonian with the Hamiltonian function Hy = tr[H f(p))].
Fourth, the equation
iX =[Y, X7 (3.86)

appears in several contexts. The most familiar physical example
(with Yi = 6xi /11, Xkt = i€kmiJm) is the Euler equation of a freely rotating
rigid body. Less known and often more abstract versions of this equation are
related to the Lie-Poisson equations occurring in fluid dynamics [32, 309],
the Nahm equations in non-Abelian gauge theories [212], and the N-wave
equations for electromagnetic waves in nonlinear media [471, 472].

Quite recently the equation

iX =[Y,X? (3.87)

was discovered in connection with symmetries of (3.86) [420].

Further, general equations of the form (3.85) appeared in the context of
nonlinear Nambu-type theories [95]. Nonlinear Lie—Poisson density matrix
equations were applied in quantum mechanics with mean-field backgrounds
[74, 72, 73] and nonlinear quantum mechanics [75, 76, 222]. Solutions of these
equations were used as models of non-completely-positive nonlinear maps
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which nevertheless satisfy physical conditions widely believed to be equiv-
alent to complete positivity [97]. Finally, the Lie—Poisson density matrix tech-
niques for extending the nonlinear evolutions of subsystems to entangled states
proved to have applications in quantum information theory [15].

Although the literature devoted to the Euler equation is quite extensive
[18, 32, 309, 371], analytical methods were only recently applied to its density
matrix analog (Euler—von Neumann equation) [96, 98, 254, 276]. The con-
straints imposed on density matrices (pf = p, p > 0, trp = 1) and Hamil-
tonians (H' = H, H > 0, unboundedness) require techniques which are
not based on standard integration via quadratures and the similar, since the
systems in question are generically infinite-dimensional. The technique used
in [96, 98, 254, 276] is an appropriate modification of the dressing method
[87, 88, 354] or, rather, of its twofold elementary DT version [267, 434].

The Darboux-type method of integration of the Euler-von Neumann
equation

ip = [H, p’] (3.88)

introduced in [276] led to discovery of the so-called self-scattering solutions
[96, 98]. The process of self-scattering continuously interpolates between two
asymptotically linear evolutions. Equation (3.88) possesses a class of solutions
of the form p(t) = e Hp(0)e H! which occur whenever [H, f(p)] = [H, p].
We regard such solutions as “trivial” solutions of (3.88) constructed by means
of the dressing method.

A problem remained open in all the previous papers was how to obtain so-
lutions of (3.85) with other values of the Tsallis parameter g. In fact, the case
g = 2 was not very interesting from the point of view of nonextensive statis-
tics applications, since the parameters involved in analysis of actual physical
situations were either close to 1 or 0 < ¢ < 1. The case ¢ = 1/2 turned out
to be of special interest owing to its significance in plasma physics. Next we
present an extension of the Darboux technique to a wide class of nonlinear
von Neumann equations.

3.9.2 Lax pair and Darboux covariance

We begin with the overdetermined linear system (Lax pair)

(= @l(p— AH) , (3.89)
—i()] = %@/fIA : (3.90)

Here A, p, and H are operators acting on a “bra” vector (1| associated with
an element of a Hilbert space; the dot denotes the time derivative d/d¢, and
complex numbers A\ and z) are independent of ¢. The operators p and H will
typically play the roles of density matrices and Hamiltonians, respectively,
but one can also think of them as just some operators without any particular
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quantum-mechanical connotations. The system (3.89) and (3.90) is compati-
ble, if the equations

i = [H, 4], (3.91)
H=0, [Ap=0
are fulfilled. Equation (3.91) reduces to (3.85) if A = f(p). A generalization
of the von Neumann equation that includes a class of “non-Abelian nonlin-
earities” (i.e., [p, f(p)] # 0) was discussed in the previous chapter; see also
[89, 436].
For further consideration we introduce two additional Lax pairs

zu{x| = (x|(p —vH) , (3.92)
il = {4, (3.93)
zulp) = (p — nH)lp) , (3.94)

il¢) = %AI@ : (3.95)

The method of solving (3.85) is based on the following theorem establishing
the Darboux covariance of the Lax pair (3.89) and (3.90).

Theorem 3.20. Assume (|, (x|, and |¢) are solutions of (5.89), (3.90), and
(3.92)-(3.95) and (1], p1, A1 are defined by

(ol = (wl(1+ M iP) (3.96)
= (1 P)p( ) , (3.97)
:( PTG s
P = W : (3.99)
Then
(1] = (¥1|(p1 — AH) , (3.100)
—i(¢n| = %%Iz‘h : (3.101)

Proof. Equation (3.100) is checked immediately. To prove (3.101), one first
notices that the operator P given by (3.99) satisfies the nonlinear equation

iP = l(1 — P)AP — 1PA(1 —P) (3.102)
7 v

and (3.101) follows from a straightforward calculation.
Lemma 3.21. If A= f(p), then

ipy = [H, f(p1)] - (3.103)
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Proof. The statement is a consequence of equations (3.97) and (3.102), if one
takes into account

Flpr) = Ay = (1 + %P)f(p)(l + %P) . (3.104)

Remark 3.22. Having a solution p, we can generate a new solution p; of
the nonlinear von Neumann equation (3.85). The procedure can be fur-
ther iterated, p — p1 — p2 — ..., in direct analogy to the Darboux
method of generating multisoliton solutions [324] or supersymmetric quantum
mechanics [93].

Remark 3.23. If p is a density matrix and p = ¥, one can put |p) = |x) = (x|
In this case p; is also a density matrix and the spectra of p and p; are identical.

3.9.3 Self-scattering solutions

We will now show that self-scattering solutions obtained in [276] for (3.88) are
a generic property of the nonlinear von Neumann equations considered here.
We begin with a seed solution obeying the condition

f(ﬂ)_ap:Aa,

where [A,, H] = 0 and 4, is not a multiple of the identity. The solution
satisfies

ip=1[H, f(p)] = a[H, p]

and ' .
p(t) _ efqutp(O)elaHt )

Taking the Lax pairs with 1 =  and repeating the construction from [96, 98,
276], we get the self-scattering solution

pl(t) _ efiaHt (p(O) + (ﬁ _ V)Fa(t)flefiAat/D
= X[X(O)) (x(0)], H]e' 4t/ ) ele*, (3.105)

where B
V;;/Aat> Ix(0)) (3.106)

v

Fa(t) = (x(0)exp (i

and (x(0)| is an initial condition for the solution of the Lax pair equations.
As an example, let us consider the harmonic oscillator Hamiltonian H =
wy 2 ynln)(n| and
fp) = p? —2p77" (3.107)
with ¢ € R. To construct the operator A, we first note that for any ¢ the

equation
2?7 =227 — x4 2=(27" —1)(z —2)=0 (3.108)
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has two positive solutions, z = 1 and x = 2, which will be used in the con-
struction of an appropriate seed p. Putting a = 1, we define

Ar=flp)—p=p"=2p""—p. (3.109)

The next task is to choose a seed p such that [p, H] # 0 and [Ay, H] = 0.
We do this as follows. Take any three eigenstates of H corresponding to three
equally spaced eigenvalues. For example, let |0), |1}, |2) be the three lowest
energy eigenstates of H. Taking

p(0) = ;(|0><0| +12)2]) = +£|1><1| _ —%(|2><o| o). (3110)

we find [p(0), H] # 0 and
A ==2(loy0+ 2)2l) = (—2+3[1 - (3)' 7).

Take v = —iv/3/(4w). The left eigenvalues of p — vH are 5/4 —iy/3/4 and
7/4 —iy/3/4, the latter being twice degenerated. The initial condition for
the solution of the Lax pair is chosen to be a linear combination of the two
orthonormal eigenvectors corresponding to 7/4 — iv3 /4:

V3—i 1 V3+i
1 <OI+E<1I* 1

As a rule, the self-scattering solutions can occur only for (x(0)| which is not
an eigenvector of A,. Here this means that ¢ # 1, which is consistent with
the fact that for ¢ = 1 the von Neumann equation is linear.

We are now in position to explicitly write the self-scattering solution for
any real q. We start with the seed solution

(x(0)| = (2]. (3.111)

p(t) = e p(0)etH? (3.112)
and, combining (3.105), (3.110), and (3.111), obtain
pr(t) = e pig (£)e! ", (3.113)

where

2

Pint(t) = Z () mn|m)(n|,

m,n=0

T00 T01 T02 3/2 —&(t) ¢(t)
rioririe | = [ =€) 7/4 &(t) |,
T20 T21 722 C(t) g(t) 3/2

(—3i + V/3)ewat
4\/5(1+e2wqt) ’

~ 1-iy3— 2>t

£(t) = Ta(lteat)

¢(t)
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we = (4711 = 1w/V3, wy > 0 for ¢ > 1, wy, < 0 for ¢ < 1. The self-
scattering asymptotics are

§q¢1(:|:oo)
Cq>1(+oo) = Cq<1(*oo) = *1/2 ,
Cq>1(_oo) = Cq<1(+OO) = (1 - i\/g)/4 :

Let us note that the seed solution p(t) we started with reappears in the asymp-
totic states

I
=

p1—p, forg>1t— +o00,
p1—p, forg<l,t— —c0.

It is interesting that, somewhat counterintuitively, the equations with very
different ¢ may lead to evolutions which are practically indistinguishable. In-
deed, for ¢ — +o00 we get wy — oo and, therefore, the transition around
t = 0 between the asymptotic linear evolutions takes less time the greater the
value of ¢g. By the same method but with a different choice of (x(0)| one can
generate solutions whose self-scattering takes place in the neighborhood of an
arbitrarily chosen t = ¢, (for details see the discussion of the case f(p) = p?
given in [96]).

The time scales involved in self-scattering are best illustrated by the aver-
age position of the harmonic oscillator as a function of time. Figure 3.5 shows
the evolution of (x) = tr(Zp1)/trp1, @ = (a + a’)/V/2 for different values of
q. In Figs. 3.5 and 3.6 the self-scattering is explicitly seen in the contour plot
of a Harzian [420], a 3D surface representing the self-scattering probability
density in position space as a function of time.

3.9.4 Infinite-dimensional example

It should be stressed that the technique presented in previous sections is not
limited to matrix cases. The example given below is, perhaps, rather artificial
but at least clearly demonstrates the possibility of constructing self-scattering
solutions involving infinite-dimensional subspaces. We are not interested in the
reducible, trivial situation of the dynamics decomposable into a direct sum of
finite-dimensional evolutions.

Let the spectrum of the Hamiltonian H contains a discrete part {E,}5° ;.
One of the technical assumptions we will need! is concerned with the symmetry
of this part of the spectrum. Namely, assume that the spectral representation
of the Hamiltonian has the form

Z (In, +)(n, +| — 0, =Yn,—[) +..., (3.114)

! The assumption is caused by the 2 x 2 block-diagonal form of H. Taking higher-
dimensional blocks (say 3 x 3), we do not need this restriction anymore.
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0.047
\
1
,0.03
\I
\

0.02%

Fig. 3.5. () for ¢ = 1 (dashed line), ¢ = 2'/* (thin solid line), ¢ = m (dotted
line), and ¢ = —2 (thick solid line). All evolutions for ¢ > 1 (¢ < 1) have identical
asymptotic states and the same initial condition (all curves intersect at ¢ = 0). The
solution for ¢ = 1 satisfies the same linear equation as the asymptotic states for

q7#1

where the dots represent the remaining part of the spectrum. Also suppose in
the sequel that f(—z) = f(x). [For the Tsallis-type description one can put
f(z) =29, where ¢ = 2n/(2n £ 1), n € N, and the root is arithmetic].

.. )OO0 0000RHLE 00 |

Fig. 3.6. Contour plot of a 3D surface representing probability density in position
space (z|p1]|z) as a function of time for ¢ = 1/2, w = 1/2, and —60 < t < 60. A
continuous transition (self-scattering) between two solutions of the linear equation
is clearly visible. To make the plot clearer, we have illustrated the effect by pi1 which
has nonvanishing matrix elements in the subspace spanned by |2), |3), and |4)
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Under the above conditions we can take the seed solution p in the form of
an infinite-dimensional matrix

az 00 0 0 0
0-a; 0 0 0 0
0 0a 0 0 O
p=| 0 0 0-a0 0
00 0 0 ag 0
00 0 0 0 —as

and the Hamiltonian as

bl C1 0O 0 0 O
cit—-bt 0 0 0 O
0 0 bQ (6] 0 0
H = 0 0 G —-by0 0 ...
0 0 0 0 b3 c3 ...
0 0 0 0 ¢c3—bs3...

Any Hamiltonian with eigenvalues Ej, = £1/b7 + |cx|? can be written in this
way in some basis. Let us note that for ¢ # 0 one finds [p, H] # 0 but,
nevertheless, [f(p), H] = 0, which means that the seed solution p is stationary.
The next step is to choose the parameters a; and v in a way guaranteeing that
the projector P given by (3.99) will have nonzero matrix elements between
any two eigenvectors of H. By construction, the same will hold for p; and
the nonlinear evolution will be infinite-dimensional and irreducible, i.e., will
involve the transitions between all the eigenvectors of H spanning the infinite-
dimensional subspace.

Take two real constants a and 3 satisfying by, = aay and |cx|? = ﬁza%.
Then the eigenvalues of H are Eff = tar+/a? + (2. It turns out that with
the above choice of p the condition of infinite dimensionality and irreducibility
can be fulfilled only if z, = 0. In this case v has to satisfy

(@ + B —2ar +1=0,

which gives vy = (a £i8)/(a? + 3?).
The eigenvector (x| corresponding to z, = 0 is

Xl = (wmw, wow, ..., ww, ...), (3.115)
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with w = (1/v/2) (1, i) and u, € C, Y07, |un|* < co. We finally obtain

P1,11 P1,12 P1,13 - - -
£1,21 P1,22 P1,23 - --
PL=| p1,31 p1,32 P1,33 ... |

where

- 10 o G F ag i1 a; —-i1
”1*““’“5’”<0—1>‘+ € {a—iﬁ<1—i>+a+iﬁ<1 )] ’

G =) |up[?e? et (3.116)

n=1

Fr = wpagexp (—ia[f(ar) — f(a)]t + B[f (ax) + f(a)]t) .

3.9.5 Comments

We

1.
2.

have shown that:

The eigenvalues of p; are the same as those of p.

The definitions of G and Fj; imply that p; is again a self-scattering so-
lution. To our knowledge, this is the first example of infinite-dimensional
and irreducible nonlinear dynamics one can find in the literature. The
formalism can be applied to genuinely infinite-dimensional systems.

. Physically nontrivial solutions of the von Neumann equations with a large

class of f-nonlinearities can be obtained by the dressing method.

. These nonlinear equations possess self-scattering solutions whose behavior

is qualitatively similar for different nonlinearities.

. The nonlinear effects in the evolution of these solutions are well localized

in time; transiently and asymptotically the solutions correspond to those
of linear von Neumann equations.

. Even large modifications of nonlinearity can lead to small and very short-

lived modifications of standard linear dynamics for a given initial state.

. All nonlinearities ~ p? which are expected to be related to nonextensive

statistics can be treated within the proposed formalism.

In light of these findings one may wonder whether is it possible to experi-

mentally distinguish between a general f and a linear f. Indeed, the fact that
some experimental data are well fitted by linear dynamics may only mean
that a self-scattering has taken place in the past, or will take place in the
future. If, in addition, the state is pure, then its dynamics is given by the
linear von Neumann (or Schrédinger) equation even in case of a highly non-
linear function f. It follows that not only the results we have reported may
prove useful as a technical tool in many branches of classical and quantum
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physics, but they may also shed new light on the negative results of experi-
ments searching for quantum nonlinearity.

Applications to the dynamics of biological molecules appear in a well-
illustrated article [19] with some more references therein.

3.10 Further development. Definition and application
of compound elementary DT

In this section we combine the structures of the classical and elementary DTs,
preserving the main ideas of the method: the intertwining relation that leads
to incorporation of dressing and the assumption of the existence of a nonzero
kernel of the transformation operator.

3.10.1 Definition of compound elementary DT

The general extensions of the DT definition are described in Sect. 3.1. Here we
study the case when a degenerate operator (idempotent projector) stands for
the operator of a derivative. Such a transformation was introduced in [278§];
we will name it the compound eDT. We restrict ourselves to the example of
a differential equation of the second order with 2 x 2 matrix coefficients (gen-
eralizations are produced as in Sects. 3.2-3.5). Let us consider the equation

Byy + FDy + UD = A3, (3.117)
where the spectral parameter is A and the vector @ = (1, <p2)T is a solution.
The matrix potentials are U = {w;;}, F = {fij, fu = 0}, i = 1,2 and o3 is
the Pauli matrix.

Following [200], we perform the compound eDT for the differential equa-
tion (3.117) as
P[] = P, + K, (3.118)

10

0 0> . The matrix

where P2 = P is a projection operator, say, P = (

K = <IZ11 kf) represents a matrix potential function, which is defined by
21

the corresponding intertwining relation and the auxiliary condition of exis-
tence of a nonzero kernel

W PU, + KW =0. (3.119)

On the right-hand side of (3.118) we see a combination of the differentiation
with respect to x as in the classical DT (Chap. 2) and of the projector P
intrinsically related to the eDT, the central notion of this chapter (Sect. 3.1).
The condition (3.119) implements the auxiliary solutions in the transformation
and is necessary when the iterative Crum-like formulas are derived [278].
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Replacing @ in (3.117) by @[1] and collecting coefficients of similar terms,
we arrive at the intertwining relation for the operators entering (3.117) and its
transform. Taking into account the condition for the transformation (3.119),
we get the first eDT:

1] = @12 + k11 o1 + k12 2,
@a[l] = p2 + ko101,
Y1[1] = (0r + k11) Y3 + k1204,
(1] = ¥y + ko1 Y3, (3.120)
ki1 = — (V1o + 3 f1292) /i1,
ki2 = fi12/2,
ko1 = — 2 /¢1 ,

where (11, 12)" and (13, 14)" are two solutions of (3.119) corresponding to
different values of the spectral parameter A — pq 2.
The new potentials are found to have the following expressions:

f12(1] = vz + f12 k11,

far[l] = =2k,

w11 (1] = w11 — 2k11. — fr2[1] k21 — fo1 k12, (3.121)
w12[l] = u12s — K120 + k11 w12 — k1o (ui1[1] + u22) '
u21[1] = fa1 — 2k212 — for[1] k11,

ug2[1] = U2z — ko1 w12 — u21[1] k12 — for[1] k12s -

The second eDT
I =QP, +KP, Q= <8(1))

is performed after the first one by similar formulas (only the interchange of
indices 1 = 2 is necessary, see again [278]) and is found to have the following
potentials and transformed K:

fa1 [2] = w2 [1] 4 for[1] k22[1]

fi2[2] = —2ki2[1]

u22(2] = uga[1] — 2k22: (1] — f21[2] k12[1] — f12[1] k2u[1] ,

u21 (2] = u212 1] — k21w 1] + ko2 1] w21 [1] — ko1 [1] (u22[2] 4+ uin[1]) |

u12[2] = f [ | = 2k122 (1] = f12[2] ka2o[1] , (3.122)
u11[2] = u11[1] — k12 [1] uo1[1] — u12[2] k21 [1] — f12[2] k212[1]

ki2[l] = — 1/11[ 1/42[1] ,

kar[1] = faa[1]/2,

kao[1] = — (121 ] sfa1[1] (1)) /eo[l] .

Such a combination of two compound eDTs allows us to account for reductions
similarly to the twofold DT theory.
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3.10.2 Solution of coupled KAV-MKdYV system via compound
elementary DTs

The spectral equation (3.117) is considered as the first equation of the Lax
pair. Take the second one as

B = Pppy + BO, + CP (3.123)
where 5 5 3
B= 5diagU + §Fz + ZF2 ,
€ = 20, — SdingU, > (frouzs + foruns)T

3 3
+§(f12,xf21 - f12f21,x)03 + Z(ull - U22)03F .

Equation (3.123) is also covariant under transformations (3.120) and (3.121).
The compatibility conditions have the following form

Fy — F3y + Boy — 3Usy + 2C, + FBy — 03Bo3F, + UB

—03BosU + FC — 03Co3sF =0,
Ut*U3I+CQx+UC*O'300'3U+FCx*O’gBO'gUI =0 (3124)

and the transformations (3.120) and (3.121) determine a discrete symmetry
of (3.124). The existence of different kinds of automorphism causes special

constraints [181]. Multiplying (3.117) by o1 = ((1) (1)> to get
01Ppz + 01 F P, + 01UP = Ao103P , (3125)

and accounting for o103 = —o301, as well as considering the conditions oy
F = Foy and 0,U = Uoq, we obtain

fo=fa=f, wi=un=u, uz=un=v. (3.126)
So (3.125) becomes
(01¢)II+F(01¢)I+U(01¢) = —)\o3 (0’1@) .

The above automorphism @ (\) «— 1P (=) relates two pairs of solutions
(1,12) and (1bs,1)4) of (3.117) corresponding to different values of the spec-
tral parameter A\ and —\ as

() == (06) = (530
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Using this result in the compound eDTs (3.120)—(3.122), one obtains the ex-
pressions for new potentials f, v, and v. Here we study combinations of such
transforms that do not coincide with twofold ones (see the previous chapter),
to produce explicit solutions to the integrable coupled KdAV-MKdV system of
the form

1 3 3
fr4 = fome+ =(uf)e — Sfaf?=0, (3.127)
2 2 4
1
Uy — Zuxxx - guxu + 37)1)1 + %ufo - g(fxv)x =0 ’
1 3 3 . 3 3
vt + §UIII + §Umu - Z(Uf )z + Zusz + §Uacfm =0.

The Lax pair of this system is given in [278]. Equations (3.127) exhibit two
integrable reductions, the Hirota—Satsuma equation [118; 211] and a two-
component KdAV-MKdV system [278].

In this section we derive explicit two-parameter solutions of the system
(3.127) that were been specified in [278]. We demonstrate the use of two
arbitrary eDTs and the special choice that holds the heredity of the reduction
to build an infinite set of explicit solutions to the KAV-MKdAV system (3.127).
The influence of choosing the parameters on the solution properties will be
demonstrated as well.

In the case of zero seed potential, these new potentials have the following
forms:

o 1(e)e — 2(¥1)s
I= e
_ (Wd)e = (Wh)e Y1 (2)e — Pa(v1)s )
o < (11)? = (¥2)? )z . ( (¥1)? = (¢2)? > ’ (8128)

3

U_%mwmwwm)+mem—wwmmwu4ﬁM
WP~ W2? ), ()2 = ()]

where 1 and 1y are the seed solutions of the system (3.117) and (3.123):
1/11 _ cleaw+a3t+c2e—(aw+a3t)’ 1/12 — dleiaw-l-(ia)St+dze—[iaw+(ia)3t] , (3129)

and c1, ¢, d1, and dsy are arbitrary constants, and a = V/A. The above expres-
sions are solutions of the system (3.124) that is reduced under the reduction
conditions (3.126) to (3.127). The appearance of the imaginary unit in o
allows us to obtain combined (hyperbolic-oscillatory) behavior in the denom-
inators of (3.128), hence demonstrating new specific features of the solitonic
solutions.

The choice of arbitrary constants (c1, ¢a, di, d3) affects the behavior of
the solution (3.128). For example, choosing equal constantsc; = ¢ = dy =
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dy = 0.5 (we choose the value 0.5 to simplify the resulting formula, but other
values could be chosen as well), we obtain the solutions in the form

sinny coshny — cosny sinh o

f=2a

: 3.130
cosh? 1, — cos2 ( )

= 942 sinn; coshny + cosny sinhny)?
(cosh? 1y — cos2 712

3

v = 24>
, cos 31 coshny — 2sinn sinh na(cos 2n; 4 cosh 272 4+ 2) — cosmy cosh 31

(cosh? 1y — cos2 712 ’
where 11 = a3t — ax, 2 = a®t +ax, and a = V') is real. We see that (3.130) is
singular at ne = 0,71 =nnw, n =0,1,2,.... Hence, the solution has singularity
at x = (nn)/(2a), t = (nn)/(2a3).

To obtain continuous solutions we can choose ¢; = co, di = do = rc1, and
r is a real constant. We again choose ¢; = 0.5 (for simplification), so potentials
(3.128) have the form

cosh s sinn; — cosny sinh 7y

f=2ar

)

cosh? 1y — r2 cos? my

51— 7% —rtcos2m; + cosh 2ne + r? sin 27 sinh 21

u=aq ,

(cosh2 12 — 12 cos? 771)2

v=2a?r{[(=7 + 6r% + 2r% cos 2n1) cos 11 cosh 1y — cosn; cosh 3nz] — 2(1 + r?

+72 cos 2n; + cosh 2mz) sinny sinhnz)} /(=1 + 72 + 72 cos 211 — cosh 212)? |
(3.131)

where a, 71, and 7y are the same as in (3.130).

Choosing r < 1 gives real nonsingular solutions, but for r > 1 poles appear.
This behavior is illustrated in Figs. 3.7 and 3.8.

In transition from the continuous solution to the singular one, the first
mode u is the most sensitive and is firstly affected as Figs. 3.9 and 3.10
clearly show for r = 1 and r = 2, respectively. Formula (3.131) is built from
hyperbolic and periodic functions, so solutions do not preserve their shape
but remain localized. Figure 3.11 shows the result of the evolution of the
configuration that corresponds to Fig. 3.7, for ¢t = 2.

Moreover, the choice of these arbitrary constants (c1, ca, d1, dz2) as well as
the spectral parameter \ affects the reality of the resulting solution. Indeed,
for A = —2im? with real m and choosing ¢; = ¢; = d; = dy = 0.5, we get the
real solution

co0s 2(1 sinh (2 — sinh (o — sin (3 cosh 2(s + sin (3

f=dm (cosh 2¢s — 1)(1 — cos 2(;) ’
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Fig. 3.8. Nonsingular solutions f, u, and v (r =0.99, a =2, t = 0)
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6
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2/\
-10 -8 -7 -6

Fig. 3.11. Propagation of solutions f, u, and v (3.131) at » = 0.5, a = 2, and
t = 2. The solitonic solutions are built from elliptic and periodic functions so do not
preserve their shape with time

where (1 = 2mzx + 4m3t and (» = 2mx — 4m3t, while choosing ¢; = ¢, = 1
and d; = de = 2 gives the following complex solution:

f =—8m[5sin(i(cosh2¢z — 1) 4 5sinh (o(1 — cos 2¢1)

+3i(2sin (1 + 2sinh  + cos ¢ sinh 2¢, + sin 2¢; cosh (2)]
x (17 cosh 2¢3 + 10 + 36 cos ¢ cosh (o — 8 cos 2¢; cosh 2¢3 + 17 cos2¢;) ™t .

Some generalized KAV-MKdV systems have solitary wave solutions with the
property that increasing nonlinearity of one variable affects the very existence
of solitary waves [253]; for explicit solutions in terms of the Jacobi elliptic
functions see [198].

The general coupled KdV-MKdV system arises in many problems of
mathematical physics. Some integrable systems are associated with a poly-
nomial spectral problem and have the Virasoro symmetry algebras [303].
A dispersive system describing a vector multiplet interacting with the KdV
field is a member of the bi-Hamiltonian integrable hierarchy [257]. Multisym-
plectic geometry connected with the systems under consideration is studied
in [166]. See [200] for a convergent stable numerical scheme and a comparison
of analytical and numerical results.
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Dressing chain equations

One very promising approach to solving integrable systems is based on the
notion of a dressing chain [395, 438, 448]. This method covers soliton, finite-
gap, rational, and other important solutions [423, 438] within the universal
scheme, reducing the starting problem to a solution of closed sets of nonlinear
ordinary equations with the bi-Hamiltonian structure [438]. Here we derive
the dressing chain equations and study the above classes of solutions.

A scheme to reconstruct the potential entering an associated linear prob-
lem depends on a class to which solutions of the inverse problem belong [378].
The coefficients (potentials) of the linear equation are elements of some alge-
braic structure. Such a structure is generated by transformations that preserve
the functional form of the equation. Hence, a general set of potentials splits
into subsets invariant with respect to the action of the transformations. These
transformations, for example, the Darboux (Schlesinger, Moutard) transfor-
mations, are generated by transformations of eigenfunctions ¢ of a given
differential operator. As a general remark, note that it is possible to approx-
imate locally solutions of the linear problem by a sequence of the Moutard
and Ribacour transformations [170]. The Darboux transformation (DT) pro-
duces naturally an intermediate object o = (D¢)¢~t, where D is the differ-
ential operator, which is related to the potential by the generalized Miura
transformation and satisfies the Riccati equation (compare with [164]). The
main ideas of Darboux permit us, in principle, to determine the form of the
transformation [102] by means of a factorization of the operator under con-
sideration. The structure of the transformation depends on the ring to which
the operator coefficients belong, as well as on the realization of an abstract
differentiation operation [265, 321]. The DT and Miura transformations for
non-Abelian entries (differential ring) are studied in [467]. This method allows
us to operate effectively with the spectral data. Here we restrict ourselves to
one-dimensional problems, but steps towards multidimensions have already
been made [378].

If we substitute the potentials expressed in terms of ¢ in any iteration
of the DT, we get the chain equations in the form of differential-difference

109
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equations. They can be equally well treated as the transformed form of the
spectral problem we start with. This fact was established for the simplest
one-dimensional problem in [448] and extended in [395]. Section 4.1 contains
simple but instructive examples of the appearance of dressing chains and their
usefulness in applications. The dressing chain formalism opens new possibil-
ities to produce explicit solutions as well as to study difficult questions of
a uniform approximation of the potentials [355]. The technique of dressing
chains is directly connected to the quantum inverse problem [84] and integra-
tion of soliton equations. In Sect. 4.2 we consider a general spectral problem,
polynomial in differentiation. We start from an appropriate evolution equation
and reduce the consideration to the stationary case that generates a spectral
problem.

The solution of the chain equation can be analyzed from the point of
view of the bi-Hamiltonian structure [53, 438]. Some important structures
connected to the chain equations were studied in [165]. The symmetry of the
system is naturally related to the DT and generates a finite group that we use
to simplify the problem. In Sect. 4.3 we introduce projection operators for the
irreducible subspaces of the symmetry group and the corresponding variables.
Section 4.4 is devoted to symmetry (in particular, permutation symmetry)
of the dressing chain equations. In Sect. 4.5 we concretize the results for the
specific number of iterations in the dressing chain system.

In Sects. 4.6-4.8 we discuss a class of periodic or quasiperiodic potentials
and associate with them a notion of the spectral curve, Dubrovin equations
and general finite-gap potentials. We consider a transition to new variables
in which solutions of the chain equations are expressed in quadratures. Note
also that an important application of the dressing theory is concerned with
the possibility to combine the finite-gap [45] and localized (solitonic) solutions
(see the discussion in [324]). This idea, following the Shabat scheme [393],
was implemented first by Kuznetsov and Mikhailov [258] using an example of
dressing the cnoidal wave (stationary two-zone solution of the KdV equation)
with N solitons. By means of the finite-gap integration theory, solutions of this
type were also obtained in [24, 216, 251]. In Sect. 4.9 we formulate the DT
for the non-Abelian Zakharov—Shabat (ZS) problem. Section 4.10 contains
a derivation of the dressing chain equations produced by DT of operators
polynomial in an automorphism of a ring. Taking this result, we build in Sect.
4.11 a dressing chain equation for the non-Abelian Hirota model. Section 4.12
contains some comments.

4.1 Instructive examples

As shown in Chap. 2, the operator of the classical DT has the universal form
L,=D—o0o
and intertwines, for example, the operators of the equation
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The potential u; is linked to u;41 by

Ui+1 = Uy — 20” (42)

79

with o; satisfying
o} + 0} + pi = wi, (4.3)

where p; is an eigenvalue. Equation (4.3) is solved by o; = ¢}¢; ! where ¢;
is a solution of the problem (4.1) with the eigenvalue u;. Substitution of u;
from (4.3) into (4.2) yields the so-called dressing chain:

(0i +0ir1) = 07 — 071 + pri — it (4.4)

The important problems of quantum mechanics can be solved by the
dressing chain formalism. Let us look for solutions of (4.4) in the form
[395]

oj=¢&a(x)+n;,j=0,%1,.... (4.5)

Plugging (4.5) into (4.4) produces the Riccati equation for a(z):
(&414E)a’ = (& =& 11)a® =2(& 1M1 —Emy)a—n 1 +07+5— 1. (4.6)

The solutions a(z) via the relation (4.3) (known as the Miura transformation,
see Chap. 2) produce the potentials

uj = &a(x) + (Galz) +n;)* + py.

The case a = x means &1 = £&;, 741 = £1;, j = 0,1,..., and the relation
(4.6) reads as the recurrence for the eigenvalues,

fj+1 = pij + 2&;, (4.7)

and gives the equidistant spectrum for the choice ;411 =§; =&, 911 =n; =
7. The harmonic oscillator potential for x € (—oo,c0) is directly obtained in
such a way:

i = —§+ &+ 26mw + 0° + i

The ground state ¢q is annihilated by the DT:

(D—0)po=0; oyt =cx+n.

This fundamental property of the DT defines the explicit form of the func-

tion ¢o and hence of all the dressed ones. Another choice ;11 = =& =
—(=1)7¢, mjz1 = —nj = —(—1)7n does not produce essentially new poten-
tials.

The radial Schrédinger equation in atomic units,

1d2 1d I0+1)
2dr2  rdr 2r2

- E) da(r) = 0 (48)

(for the scattering problem see Sect. 6.2.3), is transformed to (4.1) by ¢; =
¥/r, 7 — x and hence the corresponding chain equation is equivalent to
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(4.4). Equation (4.6) for the choice a = 1/r yields two constraints for the
constants:

(§jr1+ &)1 =& —1) =0, &ranjr1 —§mn; = 0.

The next choice
i1 =& +1, =0
yields for j =1,2,...

&y
Nji+1 = ’
’ §i+1
which results in 0
ny = —-
T

The spectrum is determined by

M1 = =105 = 07

with the obvious solution

This means that (4.7) and

to(r) = %exp ( /1 ' U(:c)d:l:)

solve the Coulomb quantum problem for [ = j — 1 and arbitrary principal
number j. More details and two more potentials linked to the solutions of
(4.6), namely, expx and tanz are considered in Sect. 6.2.3.

4.2 Miura maps and dressing chain equations
for differential operators

4.2.1 Linear problems

Reproducing for convenience the general conjectures from Chap. 2, let us take
the differential operator

N
L= a,D" (4.9)
n=0

on a differential ring A with coefficients (potentials) a,, € A, and the evolution
equation

Yy, =Ly, €A (4.10)



4.2 Miura maps and dressing chain equations for differential operators 113

Here the operator D is a differentiation with respect to some variable (maybe,
the abstract one) and 1, is the derivative with respect to another variable (see
[271, 321] for details and generalizations). Denote Dy = ¢’. The transforma-
tion of the solutions is taken in the standard Darboux form

Y] = Dy — o),
where
o=¢ ¢! (4.11)

with a linearly independent invertible solution ¢ of (4.10).
The transformation of the coefficients of the resulting operator

L[] = a,[1]D"

is determined by
GJN[I] = anN (412)

and for all the other n =0,...,N — 1 by

N

anll] = an+ Y [akBrr-n + (a}, — 0ar)Bi_15-1-n] (4.13)
k=n-+1

that yields the covariance principle. This means that the function [1] is a
solution of the equation

¢y[1] = L{J[1).

This result is a compact reformulation of the Matveev theorem [321].
The functions B, , were introduced in [467] and represent the generalized
Bell polynomials defined in Sect. 2.2.

Proposition 4.1. If the function o satisfies the equation
Dyo =0y = Dr+r, o, (4.14)

where r = Zfzvzo an, By (0), the operator L, = D — o intertwines the operators
D, — L and D, — L[1].

For the derivation of the dressing chain equations we consider the station-
ary solution of the evolution equation (4.10):

Dy = op.

This gives D,o = 0. For example, in the matrix case p = diag{u1, ..., tin}-
Note that (4.14) for o taken from (4.11) becomes the identity. The param-
eters p; have the sense of eigenvalues of the operator L.
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Hence, the consequence of (4.14),
Dr +[r, o] =0, (4.15)

is the analog of the Riccati equation that we call the generalized Miura map.
It connects the potentials [coefficients of the operator L (4.9)] and o at every
step ¢ of the DT iterations. Further we will supply the functions with the
upper index ¢ to show the number of iterations made. In the scalar case the
commutator is zero and (4.15) reads

N
Z al, B, (0;) = ¢ = const. (4.16)

n=1

If we have the single potential ap with the other ones being invariant, af, =
at*l m # 0, then the expression for the iterated potential is given by

N
alh = —Zalen(oi)—i—ci. (4.17)
n=1

In this case the derivation of the chain equation is made by the substitution
of (4.17) into (4.13) for n = 0 and with the indices ¢ and i + 1. Equation
(4.17) for N = 2 gives the link between o; and the potential u; that enters
the second-order operator

L=-D?+u;. (4.18)

Supplying (4.16) for N = 2 with indices, we obtain
Cizw + 01-2 + ¢; = ;. (4.19)

The next choice N = 3 leads to the generalized Miura transformation

3
Ciwz + 5(012)93 + 01-3 + w0y + w; = g, (4.20)

where w; = aé and u; = azi. It connects the coefficients u; and w; with ¢;. For
both cases the DT has a similar form

Ui+1 = Us — 201',1 (421)

(for N = 3 we have ag = 1; hence —2 in the DT should be changed to +3).
Finally, if one starts from the second-order Sturm-Liouville equation (4.18),
the associated dressing chain equation is written as

Oitla +0py1 + fis1 = —Ciz + 07 + fls. (4.22)

This dressing chain equation was studied in Sect. 4.1.
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Further generalization is concerned with a nonisospectral DT. Such a DT
has the same form as (4.21) but it links different A-subspaces:

(M + ) = (D — 0 (M), (4.23)
It specifies the factorization condition as
Uit = U; — 2040 + @ (4.24)
and shifts the eigenvalue by «;. Substitution of (4.19) into (4.24) yields
Oitle + 04z = 01-2 - UZ-2+1 + o + ¢ — Ciy1. (4.25)

Note that ¢; are arbitrary integration constants and could be fixed as, e.g.,
in the instructive example of Sect. 4.1, where a; = 0 and ¢; = pu;, that
corresponds to the choice of o; = ¢'/¢ (check by direct substitution!). In
Sects. 4.6-4.8, where the dressing chain equation is studied and used to build
finite-gap solutions [422, 438], ¢; = 0 is chosen to simplify the dressing chain
equation Lax pair.

For the third-order operator, if w; = 0, the dressing chain equation is
written as

. o . . 2 =g — ;)]0 _ 2
) ) i ) )
(Ul+1 T ,Uerl)/o'lJrl + 301+1 zt+O0 +1 (Uz xx /’L’L)/U’L + 601 z+ g; - (426>

The case of zero w; is obviously a reduction for the space of solutions of the
linear problem and some modification of the DT formula for the eigenfunctions
is necessary [281]. Important connections with the Hamiltonian structures of
some third-order problems (related to the Sawada—Kotera/Gibbon and Kaup—
Kupershmidt equations) were studied in [164].

4.2.2 Lax pairs of differential operators

As regards a Lax pair of a nonlinear system, one should consider an additional
operator, say,

M
A=>"b,D", (4.27)
n=0
leading to the evolution equation

Py = A, (4.28)

The coefficients of both equations (4.9) and (4.27) depend on a set of potentials
U1, ..., Uy, eventual solutions of nonlinear equations. In accordance with the
joint covariance property [270, 271], the DTs of the coefficients induce the
DTs of the potentials (Sect. 2.7). We can formulate a proposition similar to
Proposition 4.1:
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Proposition 4.2. If a function o satisfies (4.14) and the equation
Dio =0y = Dq + [Qa U]a (429)

where ¢ = ny:o by, By (0), then the operator L, = D — o intertwines the
pairs of operators (D, — L, Dy — A) and (D, — L[1], D, — A[1]). This means
the integrability of the compatibility condition of (4.1) and (4.28) in the
sense of the symmetry existence with respect to the DT u; — wu;[1] of the
potentials.

The compatibility condition of (4.14) and (4.29) yields the extra equation
Day +lay, ol +[g, Dr+[r, ol] = Dry + [r4, o] + [r, Dg+ g, o]}, (4.30)

which links the potentials and the element ¢. In the case of the single potential
u, it is possible to express it as a function of o [273]. Considering the iterated
potentials
u; = fio:)

(now the index is again a number of iterations) allows us to produce the
dressing chain equation substituting the function into the DT formula u;[1] =
Ui41-

The scalar case is much simpler. From (4.30) it follows that D(g, —r;) = 0,
or

M N
qQy—Tt :Z [bny Bn(0)+by, Bl (0)Dq]— Z [ant By (0)+ay, Bl,(0)Dr] = const.

n=0 n=0

(4.31)

The good example of this case is the Kadomtsev—Petviashvili equation and
its dressing chain [273], whence the potential is extracted from (4.31). In the
theory of solitons (4.26) generates the Sawada—Kotera equation, while (4.20)
corresponds to the famous KdV equation (see also Sect. 8.7). From the point of
view of the derivation of the dressing chain equation, other reductions are more
complicated: it is necessary to express the potential from (4.20). For the chain
equation associated with the reduction of the Boussinesq equation see [281].

4.3 Periodic closure and time evolution

The periodic closure of the dressing chain equation (4.22) for the KdV equa-
tion produces a finite system of equations that possesses the bi-Hamiltonian
structure [438]. As Veselov and Shabat [438] wrote about the case N = 3
(one-gap potentials), “it is a useful exercise to derive explicit formulas for
o; directly from equations of the chain.” Below we briefly show how to do
that and give the formula. There is an important question that occurs from
this direct way: How does one extract the dependence of the potential on the
additional parameter ¢ from the Lax pair?
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We propose to specify the “time” evolution via the t-dependence of x-
conserved quantities [274]. In this section we begin to study this problem in
terms of the same chain variables supplied with a time dependence. Let us
start from the system for three functions o; for the simplest nontrivial closure

(d/d2)or(x) = o3(x) — o3(x) + s — iz,
(d/d2)os(x) = oP(x) — o3(x) + 1 — pia, (4.32)
(d/d2)os(x) = o3(x) — oh(x) + iz — -

This direct way to produce the bi-Hamiltonian formalism was initiated in
[438] by introducing a generating function and extracting conserved quantities
(integrals). In this simplest example we take the integrals to solve the problem
completely. If we express the third variable o3 as the linear combination of the
other ones by means of the first integral (Casimir function) ¢ = o1 +02+03 and
substitute it into the other equations of (4.32), then, after use of the second
integral A, we arrive at the differential equation of the first order for elliptic
functions. It is convenient to show this fact in terms of other variables [438]:

g1(z) = o1(z) + o2(z), ga2(x) = 02(x) + 03(2), g3(z) = 03(x) + 01 ().

Now we exclude gs(x) by the relation gs(x) = 2¢ — g1(z) — g2(x). Further, if
we omit the argument z, the inverse transformations become

01 =—g2+¢, o2 = —c+ g1 + g2, 03 =C—(g1-

Inserting the transforms into the system (4.26), we obtain two differential
equations for new variables:

d d
0= M~ 2+ 2001 — 91 — 29192, 92 = —2002 120192 + 92 + pi2 — 3.

The second integral of motion in terms of g; is more compact than in o;s:

A= 919295+ p2gs + g2 + pagr. (4.33)
It allows us to express g as a function of g;. Therefore,

d

(@) = —p2 + 1+ 2cg1 = 9 —2[—91 + p2 — 1 + 291c

+(gi — Agic+ 29 +2¢% — 2p3 + o (4.34)
+4A = poc — prcgr + pf + p3 — 2u9pm)'?].

The next problem is to solve (4.34) in elliptic functions. The Weierstrass
or Legendre canonical form of the integral yields a solution of the problem
after the Abel transformation [208] and use of the algebraic formulas that give
02,3. Finally, we have the explicit dependence of o; on 2 and parameters ¢ and
A [275]; see also Sect. 4.5.
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Let us turn to the problem of a time evolution arising from the Lax repre-
sentation for some nonlinear equation. The main instruction from the above
example is to search for the time dependence of the z-independent entries ¢
and A. Let us consider a DT-covariant “time” evolution. In the KdV case the
second Lax operator has the form of (4.9). The account of a connection (4.19)
between the potential and o produces the modified KdV (MKdV) equation
for the function ¢. The substitution into the equation of the x-derivatives
from the system (4.32) yields

0 1 0
50’3(%1&) = 5 (m + pz = 5p3 — F)@OS(UM),

FZ(01+0'2+0'3)2:C2. (435)
The equations for 012 are written similarly if we use the cyclic symmetry in
the indices. Such equations are general; we will call them the ¢-chain equations
(for t-chains see also [313]). The form of the equations is typical for the so-
called hydrodynamic-type equations. The system is diagonal and Hamiltonian,
it can be integrated by the hodograph method [428]. The final step of this
direct construction is the use of (4.35) and similar equations for o . First we
can check that

0
i —305 13 + 303 1e — 3031 + 3073 — 307 g + 3031 = 3¢y,

which is zero if the a-dependence of o; is governed by (4.32). If one plugs the
t-derivatives of o; from formulas like (4.35) into the derivative A, this gives

Ay = 9397 (31 — 3u3) + 9595 (32 — 3p1) + 9193 (3us — 3p2)
+9291 (632 — 6p1pi2) + 9293 (631 — 6z piz) + g193(6p1pe — Gpzpn)

+3 (u1 — p3) (p2 — p3) (p2 — pa) -
Further analysis leads to Proposition 4.3:

Proposition 4.3. If a common period X exists for all g;, the z-independent
polynomial ¢ does not depend on t, and A is a linear function of t.

For the proof it is enough to notice that the second-order combination

9291 (64312 — 6411 p12) + g2g3(6p3 1 — 6puzpiz) + 9193 (6441 12 — 6pu3p11) is a linear
combination of the z-derivative and constant because, for example,

d d
g1(92 —93) = @92(50) + 593(56) + f2 — 1.

After integration of this equation in x over the period X and use of the
conservation laws for the KdV and MKdV equations in combination with
(4.26), we arrive at the linear dependence of AX on ¢. The coefficient may be
recognized in the expression for A;: it is a combination of the eigenvalues p;.
For example, the f o, f 0?,i =1,2,3 and other more complicated conserved
quantities [443] should be accounted for, and the integrals over X of the
combinations are zero. The resulting formula for A should be substituted into
the solution of (4.34).
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4.4 Discrete symmetry

4.4.1 General remarks

One can easily check the invariance of every conserved quantity (e.g., the
above ¢ and A) against the permutations of the elements o;, as well as the
covariance of the systems (4.32) and (4.35). The symmetry with respect to
the cyclic permutation of the variables (or indices) is obvious if one recalls
its DT origin; hence, this observation is general. For the illustration we again
exploit the simplest KdV case starting from the representation of [438] (for
the additional symmetry with respect to reflections see [165]). Let us consider
the periodically closed dressing chain equation of the odd step N = 2g + 1
and introduce vectorial notations, namely

Y= (01""70N)T5 n= (Mla"'nuN)T

and
2= (0?,...,0%)".

The closed chain equation (4.22) can be rewritten either in the form
(1492, =(1-8)(Z%+p)
or in the form
N—-1
o= ) (FDFSHEE - p), (4.36)
k=1
where the operator of permutation is represented as the matrix S [438]. Both
forms are obviously invariant with respect to the S-transformation because
the matrix S and operators in (4.36) commute. The same statement is valid
for the equations of the time evolution.

Let us emphasize that the right-hand side of (4.36) is tensorial with re-
spect to the components of 2| so the action of the group transformation is
the tensor (direct) product of the group representations in the corresponding
vector spaces.

If we introduce the cyclic permutation operator 7%, its action determines
the matrix S as

Tso; = SikOk = 0i41(modN)-

The powers of the matrix of the previous section produce the group, S* €
C, C S, and give a basis for integration of the covariant equations. The
technique uses the Poisson representation of the system (4.36),

Yo (X, ) = {H(Z, ), (X, w)},

where the operator
N1
10 =3 (G0 + i)

=1



120 4 Dressing chain equations

is invariant with respect to the group transformations and defines a linear
operator ady with respect to the Poisson bracket

{o, 01} = (=171 = 6ip), k <i.

It is easy to check that

(HED10) = Y (3lobon) +monort) = 3 (o + mon.as)

k=1 k=1
which yields the system (4.36).

The integration of the system can be understood in a “quantum-mechanical”
language, introducing first the “commuting” functions C;(X') from the kernel
C;, € K:

adyC; = 0. (4.37)

Next, the eigenvalue problem for (X, 1) outside the kernel can be considered
as a matrix one in some basis:

adg; = Ay, (4.38)

where ¢ = 1,...,9, N = 2¢g + 1. The symmetry of (4.37) and (4.38) with
respect to the transformations T (4.18) follows from the obvious relation

H(T. X, Tsp) = H(X, ).

This means that matrices of a representation of the symmetry group commute
with the matrix of ady on the corresponding subspace with constant Casimir
operator.

4.4.2 Irreducible subspaces

The symmetry and the tensor structure of the right-hand side of (4.36) show
that the system may be simplified in the framework of the Wigner—Eckart
theory [452]. In accordance with the Wigner theorem applied to equations
(4.37) and (4.38), the operator ady has the quasidiagonal structure in the
basis of irreducible representations. The projective operators p; acting on the
irreducible subspaces are defined in the subspaces produced by chains that
appear as the sum over the transformation group action on some basic element.
In the case of the commutative group, chosen for simplicity, the irreducible
matrices are one-dimensional, and the basis is defined by the set of projectors

pi=Y_ N:D'(s)T,

seG

where N; are normalizing constants, D*(s) are irreducible representations of
the symmetry group, and T is the group transformation operator in the space
under consideration.
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In our case the operator T coincides with that introduced in the previous
section and in the case of the cyclic permutation group C), the irreducible ma-
trices are one-dimensional. Namely, D7(e) =1, D(s) = a;, D’(s*) = a3, ...
with a; = exp(j2ni/N), where the integer N is the group order.
Hence,

Tss; = a;s;. 4.39
j JSj

For N = 3 we project the system (4.36) or, originally, (4.26) onto each
subspace, having three equivalent equations. Let a = exp(27i/3); e.g., the
second of the resulting equations gives

Soy = Ny + ans + a’ns (4.40)

:og—a§+u3—u2+a(a%—o§+u1—,u3)—|—a2(o§—af—i—,ug—u1).
Here n; denotes the right-hand side of (4.26).
The inverse transform from original variables to the basis of irreducible
representations reads
o1 = 81+ S2 + 53,

2
09 = 81 +ass + a“ss,
o3 = 81 + a252 + ass.

Inserting them into (4.40) yields

d
@Sl(x) =0,

d
552(:17) =—(a—1) [ 3a (s% + 25153) —apg + apy — po + /Lg],

and
d

553(1) =(a—1) [ 3a (s§ + 25152) —apz + apy + po — ,u3].

The second conservation law (4.33) in terms of s; allows us to express
the Hamiltonian as a function of the only variable s3. The conservation
laws are obviously the combinations of the irreducible polynomials ;. To-
gether with the Hamiltonian (=) conservation it leads to the spectral curve
definition.

Returning to the general problem needs the tensor product space of the
vectors X and p. The problem of solution of (4.37) and (4.38) simplifies if we
use the above symmetry written in terms of

N
si= Y NiD'(s)To1 = N~' Y af o
seG k=1
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Proposition 4.4. By direct application of the operator Ty it can be checked
that the tensor products of s; [see (4.39)]

SiSk...8; (4.41)

form a basis of irreducible tensors in the space of polynomials, and the result
of the T operator action differs from (4.41) by a constant factor a;ay . ..a;.

The further computations are conveniently made via the Poisson bracket
{sj,s} = N2> ai"jaf " {oi, 0u}. (4.42)
ik

Particularly it is shown that the C; can be chosen as a combination of
irreducible polynomials (one can check this statement for the examples in
[438]), and the conservation laws presented are combinations of the irreducible
polynomials of o;.

Next, the t-dependence may be introduced via the scheme of Sect. 4.3.
Other nonlinear systems are treated similarly. The widened symmetry, e.g.,
from [165], includes reflections at the (X, i) tensor product space and could
give more information about solutions.

4.5 Explicit formulas for solutions of chain equations
(N =3)

Let us return to equations (4.32),

01 =05 — 05 + iz — 2,
oh = 0% — 0% + 1 — i, (4.43)
04 =03 —of + p2 — pua,
that are equivalent to the system (4.25) under the condition & = 0 with N = 3.
We use two integrals

¢ =01+ 02+ 03,
A = g19293 + H2g3 + p192 + p3g1 =
(4.44)
(01 + 02)(02 + 03)(03 + 01)+
pa(os + 01) + pa (o2 + o3) + ps(o1 + o2).

From (4.43) we obtain

2
01" = (05 — 05 + p3 — p2)”.
Using the first equation in (4.44) as 03 = ¢ — 01 — 03, we obtain the equation
containing o] and o2. Then we eliminate the remaining variable oo with the
help of both integrals in (4.44). Thus, we get the equation
2
oy" =0t —2(c® + ps + po — 2p1)0} (4.45)
— 4(2uc — A)or + ¢t + 2(pa + p3 + 2u1)c® — 4Ac+ (us — p2)?.
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This equation has the following structure:
doy \* 4 2
W) 6aoy + 4boy + d, (4.46)

where a, b, and d are constants determined by (4.45). The extra multipliers
6 and 4 have been included for convenience. The relation (4.46) is an elliptic
curve in variables (07,01) and therefore it is uniformized by elliptic func-
tions. Let us build the invariants (capital letters are chosen to distinguish the
invariants from variables g; of the chain)

Gy = d + d?, Gs =a®—b* — ad.
So, the pair (b, a) is a point on a curve
b? = 4a® — Goa — Gs.
Therefore, there exists a parameter v such that the following equations occur:

b=¢'(2v),  a=p2v),

where @ (2v) is the Weierstrass elliptic function. This means that we take
three new parameters Gs, G3, and v instead of the old ones a, b, and d which
in turn depend on five parameters of the chain: (u1, po, us, A, ¢); hence, we
write

d 2
(%) = 01 — 6p(2v)0f + 49/ (2v)o1 + [Ga — 3p(2v)],
which yields
o1(z) = (z + v+ 20; G2, G3) — ((x — v + x0; G2, G3) — ((2v; G2, G3).

Note that o7 is not the Weierstrass o-function in the theory of elliptic func-
tions, but  is the standard Weierstrass (-function. The solution o (z) depends
on three arbitrary constants [according to the third order of equations (4.43)]
G2, G3, and xp which are in turn defined by five constants pj;, A, and c in
explicit but transcendental way. Parameter v is not exceptional,

1y s+ pe — 2 +
V=S )
2 3

where ! denotes the elliptic integral of the first kind (inversion of the elliptic
function g).

Remark 4.5. The solution obtained is exactly the logarithmic derivative of the
¥-function for the one-gap Lamé potential,

" _ _ ola — ) C(a)z =
U —20(x)¥ = NP, U= ra)o( e ; A = p(a),
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and is distinguished from the solution
wl
2

by a shift of the spectral parameter a.

=((a—=) = () = ¢(x)

Remark 4.6. If one is interested in o; (4.46) in connection with the KdV equa-
tion theory, the dependence on time can be obtained using the ¢-chains [274]
obtained by means of the MKdV equation for o and conservation laws [443]
(see the previous sections).

4.6 Towards the spectral curve

It is known that there exists a class of periodic or quasiperiodic potentials
of the operator (4.18) for which the spectral problem in Ly leads to the con-
tinuous spectrum with the finite number of gaps, i.e., intervals at which the
values of the parameter A do not belong to the spectrum [45]. Potentials of
this kind exemplified in Sect. 4.5 correspond to solutions of the KdV equa-
tion, if time dependence is introduced by means of the Lax pair [215, 353].
The important explicit formulas for eigenfunctions of the operator (4.18) were
obtained in [215]. As mentioned already, the chain equations closed (period-
ically) on an odd step 2g + 1 produce the finite-gap solutions [438, 448]. We
have demonstrated already that for ¢ = 1 the potentials are expressed in the
elliptic Weierstrass or Jacobi functions.

Further development allows us to include an additional evolution variable
y [45, 55].

As shown in Sect. 4.2, especially the comments on Proposition 4.1, the
value of the parameter o depends on the interpretation of o. The case a =0
corresponds to o = ¢, ¢!, where ¢ is the eigenfunction of the operator (4.18)
with the eigenvalue y; it differs from that for o # 0. For general statements
and some applications see [284].

Let us consider the periodically closed (o,+N = 0n, antN = @) chain
(4.25). Below we follow [17, 438] for the formalism of the 2 x 2 Lax pair
(denoted as U and V') and [422, 423] for the link to the spectral curve and the
Dubrovin equations concentrating mostly on the case of finite-gap solutions
for N =2g+ 1.

As follows from (4.19), the link of the variable ¢ to the potential u,, con-
nects the corresponding matrix operators. Let us start from the spectral equa-
tion

With the first-order dressing chain equation in mind, it is useful to rewrite
(4.47) in the matrix form. Speaking in physical language, we introduce the

column of “state”
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which is a solution of

&, = Un(n) . (4.48)
U, is easily found from (4.47). Differentiation of the DT (4.23) gives
Unr A+ an) = (un = Nn () — 0790 (X) — ontdy, (M), (4.49)

or, using (4.19) with the choice ¢; = 0, gives
Vgt A+ an) = (07 = NYn(A) = aut, (V).
In terms of the column &,, the result may be written as
D1 A+ ap) =V,(N)Dy. (4.50)

The first row of this vector relation is simply (4.23) and the second line follows
from (4.49) after use of the Miura link (4.19). Both (4.48) and (4.50) form the
Adler Lax pair [17]

Va()) = (03‘1”/\ _1%) Un(\) = (uno_)\ é) (4.51)

The operators satisfy the differential equation (Lax compatibility condition)
with a shifted spectral parameter that is equivalent to the chain equation

Now we can reformulate the chain closure condition in terms of the operators
V... The operator Vi(A) maps the state @1 onto the space ®o(\ + «), the
operator Va(A + a1) maps @2 onto P3(A + a1 + az) and so on, till

Dni1(A+a) = (=)NTN D1 (M),
where the transition operator

N
T\ = [ VoA + Ba-1) (4.53)

n=1

is introduced, whence
n
Bn=> i, =0, By=oa
i=1

Equation (4.52) yields the x-evolution equation for T'(\):
T'\) =Ui(A+ «)T(N) = T(\)UL(N).
Let the eigenvalue of the operator T'(\) be denoted as z, then the condition

det[z] —T(\)] =2 - P\)z+Q(\) =0 (4.54)
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introduces the hyperelliptic spectral curve in the complex (], z)-plane. The
spectral invariant
N—-1
Q) =detT(\) = (-1)N JT (A + 5n) (4.55)
n=0
is evaluated via (4.53). Note that det V(A+3,,) = A+ 3. The coefficient P())
is given by
P(A) =trT(\) = A\) + D(N),

for A
B
T = (C D) , (4.56)
where, for the case of N = 2¢g + 1,
A= (=19 a9 ..., B=bN +b N 4.
C=(-19N M e N4, D=(-1)%eNd a9t 4.,

bp=(-1)9, c= Zgzl or(—1)9, which may be proved by induction using the
definitions (4.53) and (4.51) of the matrices T and V. One starts with g = 1,

. —01 1 —02 1 —03 1
ViVaVs = (U%/\ 01) <J§A51 02> (cT%)\ﬂz 03>

and applies the induction. This results in

g
P =Y LN (4.57)

n=0

Substitution of (4.56) into (4.52) yields
A'=C—(A+u1)B, (4.58)
B' =D A, (4.59)
C'=AN+a+u)A—(\+u)D, (4.60)
D'=A+a+u)B-C. (4.61)

Using (4.58) and (4.61), one can check that
P'(a) = aB(V;

hence, when o = 0, the coefficients I, of the polynomial P()) are constants
of motion. We can compare the results that follow from (4.42) and the con-
servation laws from Sect. 4.3 and (4.44).

The transformation of the spectral curve (4.54) to the normal form [208]
is performed by the substitution

which yields
y? = P(\)? —4Q(N). (4.62)
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4.7 Dubrovin equations. General finite-gap potentials

Let us introduce a system of moving points on the hyperelliptic spectral curve
(4.54) and (4.62). Namely, note that at the points A = A; such that

B(\) = ﬁ(Aj —\), (4.63)

j=1
the transition matrix 7' is triangular

A(Nj) 0
oy = (40,0 ) o

This allows us to choose the eigenvalue
zj = AN,

which means the g-tuple of points ();, z;) of the (A, z)-plane belongs to the
spectral curve

Z = P(A\)z + Q) = 0. (4.65)

The Abel-Jacobi mapping AJ: I'(9) — Jac(I") sends the degree g divisor
Di= ()\1, 21) + ...+ ()\q, Zg)

of I, i. e., an element of the g-fold symmetric product I'9) of I', to a point
of the Jacobi variety Jac(I").

Let us show that the z-motion of the g-tuple of points follows from (4.56),
which means that a dependence of A; on z is linearized on Jac(I"). The motion
is extracted from the derivative of B(\;) = 0 [see (4.63)],

B'(\j) + Ba(M)X; = 0.

Taking (4.59) for B’ = A(\;) — D()\;) = /P(X;)? —4Q();) and using the
identity
P(Xj)? —4Q()\;)? = [A* + 2AD + D? — 4AD),_,

yields from (4.64) and (4.57) the generalized Dubrovin equations

Vo= VPOY)? —4Q()
/ Bi(Nj) '

(4.66)

Here the numerator is expressed as the difference of the roots of quadratic
equation (4.65) (eigenvalues of the matrix T'). The equations (4.66) appeared
(perhaps for the first time) in the paper of Drach [130]. The comprehensive de-
scription of the finite-gap potentials in the context of algebrogeometric theory
is given in [45]; see also [78] with the historical remarks on the theory.
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The Lagrange interpolation formula reads

ZBA A A)+G(A), (4.67)

where F()\) and G(\) are polynomials. In particular, if F(\) = M\ k =
0,...,g9 — 1, the application of (4.67) gives

RS A
N ; Br(A) (A= Aj)

Let us take (4.63) for distinct Ajs and pick out the residue of both sides at

A = oot Y
J
jz:; Bx(A))
Substitution of the formula for By(});) yields
)\k X

= 0k,g—1-
Z —1Q0y)

Integration of the equations is realized on a complex torus C&/L that repre-
sents the Jacobi variety of the image AJ(Di) of the divisor Di:

=0kg1, k=1,...,0 (4.68)

zq: Ad MedX
] POV -1
Let us trace the technical details of integration of the dressing chain equations,

starting from the Drach-Dubrovin equations (4.66) for g = 2. Namely, the
system

= 0}, g—12 + const. (4.69)

% . 141 dAg o V2
dx N )\1 — )\27 de‘ )\1 )\2
with v; = \/P(\;) —4Q()\;) is equivalent to
d\ - dx dXs _ dzx
%1 _)\1—)\27 Vo - )\1—)\2,
which yields (4.68)
dA
dAy . @ —0, A1dAg n AodAo — de.
V1 1) %1 V2

Integration leads to quadratures:

A da A2 g\ A da A2 g\
24 = =, -+ — =1z + as,
14 12 12 14

where v = £41/P(\) — 4Q()\); see again (4.55) and (4.57).
In the case @ = 0 the algebrogeometric method [45] applies the Lagrange
interpolation formula to the system (4.66).
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4.8 Darboux coordinates

We continue to study the case N = 2g + 1. Differentiation of the equation for
the spectral curve (4.54) in z yields
Pr(Aj)zi — Qx(A))

zj = Br0y) : (4.70)

The general conservation law P’(\;) = 0 is taken into account. Equation
(4.66) for A\; may be rewritten as

v QT

i BN (4.71)

Let us solve the spectral curve equation (4.65) with the plugged P();) for
I:

(4.72)

7 Z zj + Q(/\j)zj_l — IO/\;] %
’ Ba(\) 0N

j=1

This gives a new interpretation of the conserved quantities Iy as functions of
the double set of variables A1, ..., A\g and z1,. .., z4. The Darboux coordinates
[103] are A; and log z;, as follows from [423].

Proposition 4.7. Equations (4.71) and (4.70) can be considered as the Hamil-
tonian system

oH oOH
! A
N =z . 2 = zj Y (4.73)
with the Hamiltonian
g -1 g
zi + Q(Aj)z; " — Io)\j
H=1/by= g B\ . (4.74)

For a proof, (4.71) is checked by the differentiation of (4.74) in z; and A;. The
first differentiation gives

oM 5 Q0!
792 Ba(x) 7
and the second one yields
LOH 2 0h
TON; by 0N

The derivatives (011 /0A;) can be extracted from the result of differentiating
the spectral curve (4.54) in A;, if the variables z; are considered as functions
of I; via (4.72).
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The differentiation of I from (4.72) and use of (4.65) gives

on, zq: [—P(Ak)zj + Q' (k)] Okj

OvadS 00 (—bo), (4.75)

the link by = —bo(A1 + ... + Ay) is also used, while

—— —_p
X, 0

and (4.75) yield the second part of (4.73).

4.9 Operator Zakharov—Shabat problem

In this section we discuss the non-Abelian ZS problem. We formulate the DT
and the corresponding dressing chain equations. As an example, we consider
the operator nonlinear Schrodinger (NLS) equation.

4.9.1 Sketch of a general algorithm
We consider a general equation with non-Abelian entries,

ao¥ + a1 DV = W, (4.76)

that has the (first order in D) form of the operator L with ¥ being treated as a
matrix or, more generally, as an operator. The potential ap may be expressed
in terms of s from (4.17),

Daé + [af), si] = —Day — [a1, si]si,
or, in terms of ads = [s, .],
aé = (D - audsi)f1 {—=Day — [a1,si]s:i}. (4.77)

The existence of the inverse operator in (4.77) imposes some restriction for
the expression in curly brackets. Namely, the expression should be outside the
kernel of the operator D + ad,,. The DT is simple in this case. Namely, a; is
not transformed owing to (4.13) but

ait = aj + [ar, 51, (4.78)

Substituting (4.77) for ¢ and ¢ + 1 into (4.78) gives the chain equations. One
could also express the matrix elements of ag in terms of the elements of the
matrix s and plug them into the Darboux transform (4.78) separately. Similar
tricks give results in the case of the alternative DT (see [324]).
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4.9.2 Lie algebra realization

Let us reformulate the general scheme to derive the dressing chain in the
non-Abelian case [270], starting again from the evolution (4.76),

uw¥ + JDU =, (4.79)

with the polynomial operator L(D). This case provides the nontrivial example
of a general equation (4.10) with operator entries J and u (y is changed to
t ). As a result, the form of the evolution operator (Hamiltonian) is fixed in
the form JD 4+ w. Within this scheme, the one-dimensional Dirac equation
arises that can be applied for consideration of a multilevel system interacting
with a quantum field [254]. We treat ¥ (and the other solution @ necessary
to construct the DT) as operators. The Dirac equation in the form of the ZS
spectral problem enters the Lax pair of some integrable nonlinear equations
as the NLS and Manakov equations.
The potential u is expressible in terms of o (4.14) that we rewrite as

—or+ Jo, + [Jo,0] = [o,u]. (4.80)

The structure of this equation determines the algebraic properties of the ad-
missible dressing construction.
For the a-independent version, when u, = o, = 0, (4.80) yields

—oy + [Jo, 0] = [0, u], (4.81)

which means [tr(c)]: = 0 and the choice of traceless o. The structure of o
implies also the restriction

deto = det M = Hui. (4.82)
Namely, introducing the iteration index i, we have the link
u' = (ad,, — D)~ (DJ + [J,04]0%). (4.83)

In the subspace ker(D — ad,,) = 0, where the Lie product is zero, (4.83)
trivializes. The DT (4.78) is reproduced as

ut =t 4 [, 04) (4.84)

Note that J is not changed under the DT; see (4.12). Substituting (4.83) for
i and 7+ 1 into (4.84), we arrive at the chain equations. We can also express
matrix elements of u in terms of the entries of ¢ and plug them into the
Darboux transform (4.84) separately.

Let us give more details of the construction in the stationary case, re-
stricting ourselves to DJ = 0; note that ¥ and & correspond to A and g,
respectively. There are two possibilities for stationary equations that follow
from the non-Abelian equation (4.79): either ¥; = AW or ¥ = W\, The first of
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the possibilities leads to the essentially trivial connection between solutions
and potentials from the point of view of DT theory [321]. In the second case
we write

o=¢, 0 =J Houd™ —u)

and the DT takes the following form in terms of s;:
utt =TT — TS ),

where s = $ud!; hereafter iteration number indices are omitted. The poten-
tials u’ can be excluded from (4.14) for this case:

ot = Dr + [r, o],
with
r=Jo+u=s. (4.85)
The stationary case, after plugging v’ from (4.85) and reentering indices, gives
st =54 Jo'tt — 6, (4.86)
while the relation ' o
Ds' +[s',0'] =0 (4.87)

links the derivative of s and the internal derivative of o. The formal transfor-
mation that leads to the chain equations is similar to (4.83) and follows after
substitution of o = —ad, ' Ds' into (4.86).

Further progress in the explicit realization of this program is connected
with the choice of the additional algebraic structure over the differential ring
we consider. For example, if the elements s* and ¢’ belong to a Lie algebra
with structure constants Clﬁ, then we introduce the expansion (summation
over the Greek indices is implied) in the basis elements e, for s' = £ e, and
o' = n’eq. Plugging into (4.87) gives the differential equation

DE;, + C55€imf = 0.

In terms of the matrix B, _
Bgo = C558, (4.88)

we have for vectors outside of the kernel of B
ny = —Bga DE,. (4.89)

By the definition of the Cartan subalgebra C' the corresponding subspace does
not contribute to the Lie product of (4.87).

Proposition 4.8. Let J belongs to a module over the Lie algebra, Je, =
Jsaep, and let there exist an external involutive automorphism T [e. g.,
(ab)” =b"a"]. Then the chain equation for the variables &, takes the form

¢t = €4 = By (DE) g + (J33 B3y DE)T



4.9 Operator Zakharov—Shabat problem 133

where the matriz B is defined by (4.88) and the components e, lie outside the
Cartan subalgebra C. Otherwise,

D¢, =0,
ife, € C.

This proposition demonstrates in fact the DT in the form of (4.86) written in
the basis of e,, in which (4.89) is used. The subspace of C' gives the second
case. The system of differential equations is hence nonlinear as the matrix B
depends on &’ .

4.9.3 Examples of NLS equations

Split NLS dressing chain

The split NLS equation is associated with the 2 x 2 matrix spectral problem

_ (AP
Wm—z(q /\)W

under the reduction p = ¢ and the choice J = 3. Let
o =n;0;, u = uj01 + uzos € sl(2,C)
with the Pauli matrices o;,
[0, 0] = 2icixs0s,

as generators of the algebra si(2,C). The “Miura” connection (4.81) is spec-
ified by
Jo =io9m — io1m2 + N303.

Inserting this result, as well as u and o into (4.81), we arrive at the equations
Mt 2mns = 2mzug, 05+ 20ams = —2uzuy, (4.90)

15— 2077 — 25 = 2uppun — 2upus.
It follows from (4.82) that

13 = \/p2 — i — 13, (4.91)

in accordance with (4.90). Hence, the chain equations are
uitt =i = 2imh, gt = b + 2in, (4.92)
where
uy = —(n3/n3 + 2n2) /24, ug = (/13 + 2m1) /24,
and 73 is the function (4.91). The structure of the matrix elements of the
potential u is such that ¢ = uj + ius, so the reduction to the NLS case means
the reality of both u;. The repulsive NLS equation corresponds to p = —q.
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The simplest chain closures and solutions
The simplest version of a periodic closure is
S =aen,  mi=w, om=y, 3=z
with the conditions
—pipy =2 +y? 4+ 2, —pipd = ofa? + agy? + a2
providing restrictions for the constants

—pipy = 2® +y* — (pip3 — oiz® — a3y?)/o}

or

Hence,
a1 = :|:CY3, Qo = :|:CY3. (493)

<% _ 1> Tt 9y + 1)y, <ﬂ - 1> 2 — 2(ar + 1)a

z

Excluding z,
Qo — (3 (1 ) a3 — (1
2 P py), = —=— 1
1 + a9 y t

gives nontrivial conditions for constants (4.93),

a1 = —Qag, Q2 = —(Q3.

In this case (lny); = —(Inz); or y = ¢/,

/e =—(1- ag)\/*u%u% — a2+ 2,
which is again solved in elliptic functions [208]. If the coefficients are chosen as
(21)* = —(1 — as)(—pipupa® — a* — *) = (1 — 2®)(K*2® + k),

then x = cn(t, k) is the Jacobi elliptic function.
The t-chains are obtained in a way similar to that in Sect. 4.3 using the
second Miura map.
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4.10 General polynomial in T' operator chains

4.10.1 Stationary equations as eigenvalue problems and chains

Let again A be an operator ring with the automorphism 7. If for any two
elements f,g € A

T(fg)=T()T(9),

general formulas for the DT for polynomial in T operators exist [321]; see also
[271]. Here we continue to study the versions of the ZS problem. We call the
operator T a shift operator but it could be general as defined above.

The stationary equation that corresponds to the evolution generated by a
polynomial in the automorphism 7' (see the previous chapter) appears when
the solutions of the constraint equations vy (z,t) = Ay and ¥y (z,t) = YA are
considered, or, in the first case,

N
> UnT™ =X (4.94)

m=—M

Hence, there are two versions of the scheme depending on the position
of A. Let us rewrite the first version of the Miura equation from Sect. 4.2,
omitting the index + which denotes the first version:

N

o = Z [Upn Bm (0) o — T (Up, ) By (0) o] (4.95)
m=—M

The derivative is written as
ot = pi(T) ™' = @(Te) H(Te)i(Te) ™ = po — op. (4.96)

It is zero if o and p commute. Recall that ¢ € {¢x=,}.

The connection between potentials and o follows as a consequence of (4.95)
in the stationary case of (4.96). For a similar link in the case of differential
operators see Sect. 4.2. When the reduction is such that all the coefficients in
(4.94) are functions of some unique potential w, this connection allows us in
principle to express the potential u as a function of . This connection has the
same form for the dressed potential. If we take connections for both potentials
with the corresponding elements o; and plug the result into the DT formulas,
the chain equations result.

This algorithm is illustrated next for particular examples.
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4.10.2 Nonlocal operators of the first order
Let us take the general equation (4.94) for N = 1:
U (x,t) = (J+UT) . (4.97)

There are two types of DT in this case [271], denoted by the indices =+; see
Chap. 3. The DT of the first kind (+) leaves J unchanged. We rewrite the

transform of U as )
Ut =ot(TU)(To") (4.98)

where o7 = ¢(T'¢)~!; further the superscript + is omitted.

For the spectral problem corresponding to (4.97), the nontrivial trans-
formations appear if in the stationary equation we introduce the constant
element p that does not commute with ¢ and o:

(J+UT)p = ppu. (4.99)
The formula for the potential is then changed to
U=ou(Tp)™ — Jo. (4.100)

Let us derive the identity that links the potential U and o, doing so in a
different manner from that in [271] or in Sect. 4.6. We start from

T(0)T*(p) = T(9),
and insert it into the shifted equation (4.99):
T(U)T*(¢) = T(p)u— JT().
One has a Miura-like link
oT(U)o =U +[J, 0], (4.101)

where T'(0) = o~ ! is accounted for. Comparing with (4.98) yields a new form
of the DT that coincides with

U+[Jol=U".

Direct use of (4.99) for expressing U in terms of 7 = @up—!

and o gives
U=r710—-Jo. (4.102)
The element 7 is useful as well, for

TU)=0'r—Jo L. (4.103)

Inserting (4.103) and (4.102) into (4.101), we arrive at the identity. The al-
gorithm of the explicit derivation of the chain equations begins from (4.101)
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solved with respect to U in an appropriate way. For matrix rings, it may be
a system of equations for matrix elements, which could be effective in low
matrix dimensions of the “Miura” link (4.101).

The role of o can be played also by the function s = ¢u(Ty)~!. Equa-
tion (4.100) connects U and o. Let us rewrite (4.101) and the DT in terms
of s, excluding U from (4.100) and denoting the number of iterations by
index n:

Uln] = sp — Jon.

Equation (4.101) reduces to
Sn = 00T (8n)0n. (4.104)
This result gives for the DT
Sn41 — Sp = JOpt1 + ond.

Then, solving (4.104) with respect to s, we obtain the chain system. This
could be done similarly to the method in the previous section by means of the
Lie algebra representation.

Let us mention that the chain equations for the classical ZS problem and
two types of the DT were introduced in [396]. The closure of the chain equa-
tions specifies classes of solutions.

4.10.3 Alternative spectral evolution equation

Let us take (4.94) in the alternative version of the spectral problem (left
position of the parameter p):

(Up+ UiT) ¢ = pep. (4.105)

The connection between the unique potential Uy and o (recall that + denotes
the first version considered in 4.10.1) is obtained from (4.95) and (4.96), or
directly from (4.105),

Uy = (p—Up)o™ . (4.106)

Introducing the number of iterations n for U; and n + 1 for Uy yields

U [n+1] = (4 — U)ot n+1] = o 0] T { (jtn — Uo)o™ [n)} (To [n]) " .
(4.107)
This should be the chain equation for the generalized ZS problem. We rewrite
the chain equation (4.107) in a more compact form changing the notations as
follows Uy — J, Uy — U, o™ [n] — o, and supposing that T(J) = J. We
arrive at
Ont1 = (ftn — J)ilan (ttn — J).

This dressing is, however, almost trivial. Such a phenomenon is well known for
the differential operators [324]. The alternative and effective transformations
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appear if in the stationary equation (4.105) we introduce the element u that
does not commute with o and changes the order of the elements p and ¢ on
the right-hand side. (It is the second case mentioned at the beginning of this
section). We get

(J+UT)p = pp.

The formula for the potential is changed to
U=ou(Ty)™t —Jo (4.108)

and the role of o is played by the function s = ou(Ty)~!. Equation (4.95)
connects U and o:

Jo+U—oJo+oT(U)(To)™* = [u,o0]. (4.109)

The algorithm of the explicit derivation of the chain equations begins from
(4.109) solved with respect to U in the appropriate way. For matrix rings, it
may be a system of equations for matrix elements that could be effective in
low matrix dimensions of (4.109), as in [396]. Otherwise it leads to a problem
of the adequate choice of basis. Let us rewrite (4.109) and the DT (4.107) in
terms of s, excluding U from (4.108) and denoting the number of iterations
by the index n: U[n] = s,, — Jo,. Equation (4.109) is transformed as

s—oJo+oT(s)(To) ™t +oJ = [u,0]
This result gives for the DT
Snt1 — Sn = JOnt1 + ondon — i, on). (4.110)

Then, taking (4.110) for two indices (e. g., they could be n and n + 1) we
have the chain system. In the next section we give the explicit example for
the bilinear Hirota equation.

4.11 Hirota equations

In this section we build dressing chain equations for the non-Abelian analog
of the Hirota equations. Performing periodic closure, we obtain a solution of
the equations.

4.11.1 Hirota equations chain

Let us return to the Hirota equations and to their non-Abelian analog from
Sect. 2.10. Excluding the transformed potential from (2.127) and (2.128), we
arrive at the equation that links the potential and the function o~ (r):

uT o (r)—o  (r=Lu=[c"(r-=1)—0c" (n]T o™ (r). (4.111)
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Note that the expressions in (2.127), (2.128), and (4.111) are still general
(non-Abelian) and may be used in the simplest (but sufficiently rich) closures
(e. g., 0,11 = 0, ). For the Lie-algebraic approach to the non-Abelian chains
see [270].
In the scalar (Abelian) case we can easily solve (4.111) for the potential:
o= (r=1) —0” (T o ()

O = Py Sy Frpg R (4.112)

Supplying the entries of (4.112) with the index N (iteration number) and
substituting into (2.127) and (2.128), we obtain two equivalent forms of the
chain equations. For example,

uny1 =un — oy (r—1)+ oy (r)

yields

[‘71?/+1 (r—1)— ONt1 (T)] T_10]?r+1 (r) _ [U]?r (r—1)—oy (7")] oy (r—1)
T oy (1) —oyy (r—1) T~loy(r)—oy(r—1)
(4.113)
Equation (4.113) generates the chain equation for the specific case of the
system (2.123) by the choice z — n, T'f,(j,7) = fn_1(j,7). A solution of the
resulting chain equation generates the solution of the system (2.126) by use
of the connection formula (4.112) and the corresponding formula for v. The

transition to 7,,(j,7) is made by (2.124).

4.11.2 Solution of chain equation

Let us denote

o low =D —ox ()]
T-loy(r)—oy(r—1)

then the dressing chain equation (4.113) reads

oy (r—1)

SN+1 = SN+ — .
T 1‘7N+1 (r)

Iterating this recurrence ¢ times yields

1 _
Hg:O ON+s (T - 1)

g:l T_lo-]?/+s (T) .

SN+q = SN

In analogy with the continuous case, let us consider the periodic closure of
the chain (4.113), starting from the simplest case ¢ = 0, which means on1 =
ON = 0. As SN+1 = SN,

To~(r—1)=0" (r).
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This means o~ (r+p) = TPo~ (r). If a boundary condition in the point
r = 0 is given, then
o (p)=T"c" (0).

The equation for ¢(p,x) is then

To(p,x) =T [o(p,z)] p(p,x).

The solution depends on the choice of T'. If T'p(p, x) = w(p, x + §), then

¢(p, ) = exp (Az),

with A from
As=In [T?"o™ (0)].

4.12 Comments

Let us mention that the KdV chain equations were introduced by Weiss [448]
and for the classical ZS problem and two types of the DT were proposed
by Shabat [396]. The closure of the chain equations specifies classes of solu-
tions. The periodic closure of the chains produces integrable bi-Hamiltonian
finite-dimensional systems and, in some special cases, the finite-gap poten-
tials [438, 448]. We expect that the technical elements we develop are general
enough. Derivation of the chain equations represents simply the result of sub-
stitution of a potential as the function of ¢ into the DT formulas, but the
problem of the explicit form of the function could be nontrivial. The periodic
closures of a chain for arbitrary N for the KdV and other equations are studied
similarly and lead to the expressions for ¢; and, consequently, for the poten-
tials in hyperelliptic functions by the algebraic construction [45]. Important
dressing theory applications mentioned in [324] concern the possibility to com-
bine the finite-gap [45] and localized (solitonic) configurations; see also [24].
The interpretation in terms of the finite-gap integration theory may be found
in [216, 251]. We also believe that the finite closures for the chain equations
may produce the solutions by accounting for a symmetry analysis, by means
of the Wigner—Eckart theorem for both x and ¢ evolutions. The development
of the technique for infinite chains does not look impossible as well.
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Dressing in 2+1 dimensions

In this chapter we speak again about the origin of the dressing technique, now
in multidimensions. The important step was realized in the Moutard papers
[340, 341] that the stabilization of the Laplace transformation chain can gen-
erate solutions. Notice again (see Chap. 1) that the net of points generated by
the transform of the invariants of the gauge transformations has two possible
symmetry reductions: the first reduction corresponds to the Moutard case and
the second one was discovered by Goursat [192, 193]. The dressing procedure
in two spatial dimensions opened a way to apply the Laplace equation in Lax
pairs to solve some nonlinear 2+1 equations because their associated spectral
problems are expressed in terms of the Laplace equation.

The celebrated 2+1 Kadomtsev—Petviashvili (KP) equation for surface
water waves (there are lots of other applications [228]; see Chaps. 9, 10) and
the corresponding dressing based on the direct extension of the Darboux the-
ory (linear Schrédinger evolution as the first operator in the Lax pair) [313]
have been the subject of intense studies [324]. The dressing methods for the
Davey—Stewartson (DS) equation were introduced in [277], where, by means
of eight Ablowitz—Kaup—Newell-Segur (AKNS) type pairs, ordinary and two-
fold elementary Darboux transformations (DTs) were studied and used for
construction of multisoliton solutions of both types (DS I and DS II) of the
DS equation. The dressed potentials were expressed in terms of quasidetermi-
nants studied previously in [176]. It was proved that nonlinear superposition
formulas have a symmetry structure that gives a possibility to build networks
of DT's that can be used to solve boundary problems via the construction pro-
posed in [199]. An important class of solutions of a general Zakharov-Shabat
(ZS) hierarchy that was not mentioned in [324] is generated by the dressing
formulas from [313, 314]. In particular, solutions of the KP equations are given
by the relation [313]

u = 7282IHW(S015' "7508)5

141
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where the Wronskian W is formed by the dressing functions ¢; depending on
a parameter k and arbitrary function g(k):

@; = [0 + g(@)] exp(kx + Ky + k°t) k=, -

This class of solutions contains the so-called general position solutions derived
by Krichever [252] via the finite-gap formalism. Note also that these solutions
generate the Calogero—Moser potentials

1
:2 _—
" ;(E—l'j(yﬂf),

which can be extracted from the dressing formulas. For the N-particle prob-
lems and polynomial solutions of the ZS hierarchy we refer to [315]. The 2+1
theory of generalized AKNS equations, including the DS, the Boiti-Leon—
Manna—Pempinelli (BLMP1 and BLMP2) [58, 65], and some other equations,
is studied in [140, 141, 143, 144, 142].

Here we concentrate on studying a general theory of dressing based on
combinations of the following transformations: Laplace, Darboux (Sects. 5.1,
5.2), Goursat (Sect. 5.3), and Moutard (Sect. 5.4). Among other things, we
derive a new integrable equation (5.19) which can be treated as the two-
dimensional generalization of the sinh—Gordon equation. Sections 5.5 and 5.6
illustrate applications of this theory to the two-dimensional Korteweg—de Vries
(KdV), two-dimensional modified KdV (MKdV), Nizhnik—Veselov—Novikov,
and BLMP1 equations.

5.1 Combined Darboux—Laplace transformations

In this section we formulate constraints to coefficients of the Laplace equation
which reduce it to the Moutard and Goursat equations. We show that a num-
ber of integrable nonlinear equations arise as a consequences of the reduction
equations for the DTs. The content of this section is based on [287].
5.1.1 Definitions
For the Laplace equation

Yay + athy + bp =0 (5.1)
the following were introduced:

1. The Laplace transformations (LTs) (Sect. 1.5)
a—a_1=a—0;Inlb—ay), b—b_1=b—ay, Y —P_1=1;+ar,

a— a1 =a+0;Inb, b—bi=b+0,(a+0;1Inb), 1/)%1/)1:@.
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2. The DTs
a—a=a—0;In(a+0), b—by=b+oy, P—Y1=1¢,—0y, (54)

Gora=—(c4bp),  boib=b—(bp)y, b1 = pihy — .
(5.5)
where 0 = o(z,y) = ¢z /0, p = ¢/¢y, and ¢ and ¢ are particular solutions
of (5.1) with predetermined a and b. We refer to ¢ as the support function
of the DT.

5.1.2 Reduction constraints and reduction equations

A constraint for the coefficients a and b of (5.1) fixes a particular class of
equations which we are interesting in. Namely, the condition

a =0, b=wu (5.6)
yields the Moutard equation
Yoy + u(z,y)th =0, (5.7)
while 1
a= —56:5 In A, b=-\ (5.8)

leads to the Goursat equation
Coy = 24/ A Gy (5.9)
After the substitution ¢ = \/(, and x = 1/(, we get
by =VA,  Xxe= VM

or, in the form of the Laplace equation,

Vay = %(ln A)zty + A (5.10)

and a similar equation for y; see also Sect. 5.1.3. The functions u and \ are
solutions of the special equations which we call the reduction equations. In
this section we will derive these equations for the LT and the DT. We study
mostly the example of the Goursat equation, but the approach is directly
reformulated for the Moutard equation.

Let us consider the LTs (5.2). The invariance of the reduction constraint
(5.8) means

1
A1 :/\fiamayln/\: %, C = const. (5.11)
It is obvious that (5.11) is valid for the LT (5.3) as well because the last one
is inverse to (5.2).
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The reduction equation for this transformation is the well-known sinh—Gordon
equation

0,0, In \ = 2\ — % (5.12)

and the new potential A_; is a solution of (5.12) too. In the case C' = 0 we
obtain A_; = 0 and the Liouville equation, instead of (5.12). The general
integral for the Liouville equation is well known:

__ g
(f+9)*

where f = f(z) and g = ¢(y) are arbitrary differentiable functions. The
Goursat equation is integrated as

1

C=—2p0,I(f +9) +V, Cy = const
1

The function V' = V(y) is determined by the equation

’ 1 " 2 1 g” 2
V' = — (In -
(2C1 ( g ) 4012 g’

vy _ 1

1
= , O, In| —-0,—— |.
Ci(f+g) ATe yn( yf+9)

Proposition 5.1. Let M and L be two Laplace invariants of (5.1). This
means that

and

1
M:§8I8yln/\—/\, L=-\
Using the reduction equation (5.12) yields

C
M=—— L=-\
2\’

and
M_ =M =1L, L =L =M.

Now we take the DT (5.4). Inserting both transforms into the reduction
condition (5.8), we get

Az
Al—)\oy—)\(aﬁ). (5.13)

Denote & =In¢ and A = In \. Since

1
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and 0 = a, we obtain from the transform (5.13) the condition for A:

(o 30 ) oot (o 3a)] 20 o

Equating to zero the first parentheses yields
Agy = 2exp(A)

and a = A/2 — ¢(y), where ¢(y) is an arbitrary function. But in this case
we get \; = 0, and the Liouville equation is in the realm of the reduction
equation.

Equating to zero the brackets in (5.14), we arrive at the equation

[exp(—2a) ]z = [exp(—2a)]y ; (5.15)
therefore,
0. = 1/,2 — ; — M
* F, + Cy ’ F, + 027

where F' = F(z,y) is any differentiable function and C; 2 = const. Substituting
(5.15) into (5.10) yields

2(Cy + F)CF 4 [(Fyaw + 4F,)Co + FuFyay + AF,Fy — Fyu Fyy] C1 + 2F . F,
1 1
SE2 o 2Fy2) Cy — §Fy2sz — FyFyuFyy + FuFyFypp = 0.

(5.16)

Define new fields P and Q) as
F,=P—-C,y, F,=Q—C.
Then (5.16) can be split into the system
20:QP; = (2QuQ - Q7 +4Q*)P =0, P, =Q,.  (5.17)

After integration of the first equation we get

C3Qac
exp G, G, =2—,
e Qu

where C'5 is the third constant of integration. It is necessary to obey the second
equation in (5.17). Let

Q:nQ(z,y), G =Inm(z,y).

Then the reduction equation is simplified:

p_ Q

(nz)m = 2C (mny)

Y MgNg = MN. (5.18)

This system can be rewritten in more convenient form. Let

Ng = nexp.s, m, = mexp(—S5),
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S = S(z,y). After substituting into (5.18) we get

1
Sy = 6% — Oy In(mn);

therefore,
S,y = 4(sinh S) 9,0, * cosh S. (5.19)

Equation (5.19) is the reduction equation for the DT (5.4). It looks like (5.12)
and it is a generalization of the d = 2 sinh—Gordon equation. The Lax pair
for (5.19) is introduced by means of the following;:

Proposition 5.2. The (L, A) pair for (5.19) is written as
K =0, K. D=0,

where

1\ 1Az
50— A m:m@—§L@—M,

D=0,—0, K=0,0,- T
1

and the variables A and A\ are determined by

Sz +2cosh ),

5\ ( (Sz +2cosh S),
4sinh S

exp(—5), A= 4sinh S

expS, (5.20)

and oy = X — A1

This statement is checked by direct substitution. Thus, the reduction equa-
tions for the DT (5.4) have either the form of (5.19) or the form of the Liouville
equation.

The reduction equations for the DT (5.5) are obtained similarly. As a
result, we get

 C10a?
Py

where ¢ is the support function of the DT (5.5) and the reduction equation
can be written in the form of a system

A=CipyexpF, A= xp F, (5.21)

¢xy = Qby[Fm + 261¢6XPF]a Fy¢y = C2¢
Proposition 5.3. By the construction (5.20) for the DT (5.4) we get
M = —), L=-X\

and

My = M exp(—25), Ly = Lexp(29).
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Similarly for the DT (5.5) the use of (5.21) gives

M= _Cg(—ém + oF, + Cl¢2 eXpF)

L=-Ci¢p,expF

by ’
and ) )
Cro
M=—-——YM L=— L.
1 CQ¢2 3 1 d)g

The product of the Laplace invariants ML is invariant in both cases. Combi-
nations of LT and DT generate new equations and their Lax pairs.

5.1.3 Goursat equation, geometry, and two-dimensional
MKdAV equation

As shown in Sect. 5.1.2, the Goursat equation (5.9) is connected to the par-
ticular case of (5.1) with two potentials a = a(x,y) and b = b(z,y) = A(z,y).
We refer to A as the potential function. The reduction (5.8) is valid only for
special types of potentials if the form of the Laplace equation is maintained
while transformations are performed. Our interest in the Goursat equation
is caused by applications of this equation in geometry and in the soliton
theory:

1. As regards geometry, let x be the complex coordinate, y = —T, VA is the
real-valued function, and ¢ or x as solutions of (5.10) are complex-valued
functions. Then we define three real-valued functions X;, ¢ = 1, 2, 3 which
are the coordinates of a surface in R3 [242]:

X; +iXy = 2i / (Wdy’ _ ?d:c') ,
r
X; —iXy = —2i / (¥?dy’ — x*da’), (5.22)
r

Xy = —2 /F (@xdy’ +xde’),

where I' is an arbitrary path of integration in the complex plane. The
corresponding first fundamental form, the Gaussian curvature K, and the
mean curvature H yield:

1 )
ds? = AU%ady, K = 50,0,nU,  H = %

Here U =| ¢ |2 4+ | x | and any analytic surface in R® can be globally
represented by (5.22) [244].
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2. As an example of soliton equations, consider the system of the two-
dimensional MKdV equations introduced by Boiti, Leon, Martina, and
Pempinelli [58, 65]:

AN\ — ANy + BNy — Az — Ayyy) + 4N [(2A + B), + (2X — A),] +
FOAAyAyy + Azdae) — 3(AS + A3) =0,

B, =3y — Az, Ay = Ay — 3.
(5.23)
Here A = A\(z,y,t), A = A(z,y,t), and B = B(z,y,t). If we introduce the
function u = /A, then we can rewrite (5.23) in the more customary form

ug + 2u?(ug + uy) + % (By — Az) u+ Buy — Auy — ugy — use =0,

By = (30, — 0:) u?, Ay = (0y — 30,) u.
(5.24)
The reduction conditions A = —B = —2u? and u,, = u, lead to the MKdV
equation,
up + 120Uy — 2usy = 0,
(here uzy = Ugypy) so we call (5.24) the two-dimensional MKdV equations.

The two-dimensional MKdV equations (5.24) are the compatibility con-
dition of the linear system comprising (5.10) and

30\

°(2¢) —x—B
1(3)

We will study (5.24) in Sect. 5.6.

Remark 5.4. Zenchuk [477] studied the chains of discrete transformations
(5.2)—(5.5) of solutions and potentials in the general case of the linear second-
order partial differential equation with two independent variables. Consider-
ing the simplest (k = 2) closed chains of these transformations, he obtained a
novel integrable equation

A
1 = ety = Ly Yyt (A-Nat 5 (Aa= )0

1 _ _ _
§Sxyfesfe o |:Cl 7028x1 (e S)y:| :O,
where Cy > 0.

In the present chapter we use the reduction restriction (5.8) as a (weak)
condition of closure. In Sect. 5.1.2 we derived a new integrable equation (5.19),
the two-dimensional generalization of the sinh—Gordon equation. In the next
section we employ the Goursat transformation and the binary Goursat trans-
formation to construct explicit solutions of the Goursat equation. These trans-
formations allow us to obtain new solutions of the Goursat equation without
solving the reduction equation. We also discuss the transformation for Laplace
invariants.
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5.2 Goursat and binary Goursat transformations

An analogy of the Moutard transformation for the Goursat equation was
studied by Ganzha [169]. Such a Goursat transformation is valid without
a reduction restriction and reduction equations. Many useful details can be
found in the textbook of Ganzha and Tsarev [171], where the transformation
is defined via two solutions of (5.9). The transformed function t[1] and the
potential A[1] are extracted by quadratures [169, 197].

Theorem 5.5. Let the transform [1] be introduced by the relations

(z19[1]/91)2 = 21(P2/Y1) s (5.25)

(211/1[1]/1/)1)y = [lelmy - 221121y/211y](1/12/1/11)y,

where z1,2 are solutions of (5.9) and 1.2 = /71,25 solve (5.10). Then [1] is
a solution of the (transformed) equation (5.10) with the potential

M1 =X = (Inz1)gy
and the transform z[1] is found by a quadrature from

e =v?0], 201y = ([A]y)?/A0]. (5.26)

This transformation preserves the form of the Laplace—Goursat equation
(5.10), e.g., possesses the covariance property. Below we introduce a twofold
eDT for the Goursat equaton with the same property.

We introduce new variables £ = z +y and 7 = z — y and rewrite (5.10) in
matrix form,

W, = o3 + UW. (5.27)

Here

W= <w1 %) . U=V, (5.28)

X1 X2

where ¢, = ¥(§,n) and xr = xx(§,7n), k = 1,2 are particular solutions of
(5.10) with some A(&,7), and 01,3 are the Pauli matrices. Let ¥; be some
solution of (5.27) and ¥ # ¥;. We define a matrix function o = ¥ (¥, *.
Equation (5.27) is covariant with respect to the classical DT:

P[] =P — 0P, U] =U + [o3, 7). (5.29)

It is a particular case of the general classical non-Abelian formula from Chap.
2, the Matveev Theorem 2.19.

Remark 5.6. Tt is not difficult to check that the DT (5.29) is the superposition
formula for two simpler DTs given by (5.4) and (5.5).
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Remark 5.7. Equation (5.27) is the spectral problem for the DS equation
[13, 277]. The LT produces explicitly invertible Biacklund autotransformations
for the DS equation. It is shown in [459] that these transformations permit
solutions to the DS equation to be constructed that fall off in all directions in
the plane according to exponential and algebraic laws.

Next we consider a closed 1-form
d2 = d§ Y + dn DoV, 2= /d.Q,

where a 2 X 2 matrix function & solves the equation
&, = Peo3 — OU. (5.30)

Let us apply the DT. It can be verified by immediate substitution that (5.30)
is covariant with respect to the transformation

D[+1] = 2(®, 0,0, L.
We can alternatively affect U (5.28) by the following transformation:
U+1,-1] = U + [o3, 7, 271 9].

The particular solution of (5.30) has the form

s1¢1 + S22 —s1X1 — S2X2
- , 5.31
! <83¢1 + 842 —s3x1 — 84X2) (5:31)
where s = const (k=1,...,4). It is convenient to choose @7 in the form
) =V o3, (5.32)

where the superscript T stands for the transpose. Equation (5.32) is the par-
ticular case of (5.31). In this case

Ul+1,—-1] = U — 2A4p, (5.33)

where A is the off-diagonal part of the matrix A = U1 2710 Q2 = (&1, V)
and
AL = Ap = foi. (5.34)

Here f = f(&,n) is some function. Using (5.29), (5.33), and (5.34), we see that
U[+1, —1] has the same form as for the initial matrix U,

U1, 1] = < A[+01,—1] AHOLH) _ <\/X0—2f x/X02f>;

thus, the reduction restriction is valid without the reduction equations.
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The new function ¢[+1, —1] has the form
B[+1, 1] = D — (D, [2(P1,¥1)] " Py,

where @ is an arbitrary solution of (5.30).

Using the twofold DT (5.33) and (5.35), we can construct a new solution
of the Goursat equaton by means of dressing a particular solution. As a result,
we get the following theorem (returning to the former variables x and y):

Theorem 5.8. Let
iy = VAXk, Xk = Vg,
ALy = 7\/Xﬁk7 ﬂk,x = *\/XOékv

where k = 1,2. Then new functions

B A1 + Agiho
D )

Aix1 + Aaxe

51:51+ D

/
= Qg
are solutions of the equations
/ _ /N1 ! / _ AV
al,y - A 517 61,1 - A Qg
where

NS Yix18222 + Yax29211 — (Y1x2 + Yax1) 212
D

and

2 = / dg? +dyy?, i = O = / dagprps + dyxaxe,
{299 = /d»’ﬂ/}% + dyX%a D = (418225 — sz,
A = /dxalwl + dyBixi, A2 = /dﬂﬁalwz + dyBixe,

/121 = /dxagwl + dyﬁgxl, /122 = /deCQwQ + dyﬁQX%

Al = A11922 - A129127 AQ = AIQQll - All-QlQ-

Here [ = fr, where I' is an arbitrary path of integration in the plane. The
explicit expressions for the functions of and B4 are obtained by the direct

picking up of the relations indicated.

Thus the twofold eDT allows us to construct explicit solutions of the Goursat

equation without solving the reduction equation.
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5.3 Moutard transformation

The Moutard transformation [340, 341] is a map of the DT type: it connects
solutions and the coefficient u(x,y) of the equation (5.7) so that if ¢ and v
are different solutions of (5.7), then the solution of the twin equation with
¥ — Y[1] and u(x,y) — u[l](x,y) can be constructed by the solution of the
system
Wle)e = =W oy Wlp)y = @ (We ™)y

In other terms,

Pl1] = — pf2(p, ¥) /2, ©), (5.36)

where (2 is the integral of the exact differential form
d2 = ey da + Pe,dy. (5.37)

The transformed coefficient (potential in mathematical physics) is given by

ul] = u — 2(10g ©)zy = —u + Puipy /P>

The proof is straightforward; see [298] for details.

The important feature of the Moutard transformation is general for the
DTs: the transform is parameterized by a pair of solutions of the equation
and the transform vanishes if the solutions coincide. The Moutard equa-
tion is obviously transformed to the two-dimensional Schrédinger equation
and studied in connection with the central problems of classical differential
geometry [197].

In the soliton theory the Moutard equation enters the Lax pairs for non-
linear equations such as the KP equation [35, 168, 298, 430] (see Chaps. 9, 10
for more details).

5.4 Iterations of Moutard transformations

Analysis of the iteration sequences for the transformations of the form (5.36),
where, in accordance with (5.37),

Qp.p) = / Aol @)y + cs = 622 (5.38)

by the appropriate choice of the constant cg, is performed similarly to the
algorithm given in [324] for the classical DT. Suppose the result of N iterations
is a linear combination of the integrals £2(¢;,v) of (5.37):

Y[N] =¢+Zsi9(s@i,w)- (5.39)
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This formula is proved by induction. The main property of the Mourtard
transformation can be written as

ok + Y sif(pi, o) =0 (5.40)

2

and gives

by Kramer’s rule. Denoting

Qi = Q(s@uw) and Qik = Q(%,QD}C),

we get A = det[f2;;], and A; is obtained from A by the known rule of action

with the ith row. Hence, the results of the iterations can be presented in the
compact determinant form as in the classical Crum case [324].
Differentiating (5.39) yields

Yay[N] = Yoy + (8i82i)ay = —u[N]Y[N] (5.42)

= 7’(,“/) + (Smhoz + Sz-sz)y = 7’(1,[]\7](1/) —+ Siﬁi),
and using the definition of the determinant A together with the properties
Qix = iy, Siz = —8;1n, ; gives the DT for the iterated potential

u[N]=u+6(InA),,, (5.43)

that is used for multikink (see the next section) and multidromions [145, 146)
construction.

5.5 Two-dimensional KdV equation

Applications of the Moutard transformations for solution of the KP and DS
equations are well known [324]; for the Nizhnik—Veselov—Novikov equation see
[278]. Here we follow [145] concerning the equation

Mty = (mzzy + mymx)x7 (5.44)

which is the 241 version [281] of the KdV-like Hirota—Satsuma equation
[211]. Equation (5.44) was integrated by inverse spectral transform in [58, 65].
Details of multisoliton (multikink) construction and asymptotic behavior are
given in the next section. We also use this example in Sect. 7.3 to show how
the singular manifold method generates the Moutard transformation.
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5.5.1 Moutard transformations

Here we consider the asymptotic behavior of iterated solutions and the
simplest example of repeated iterations from the zero seed potential that
demonstrates the interaction of kinks. The formula for the N-times iterated

solution is
m = 6(ln A),, (5.45)

where, again, A = det[A;;] and, like [277], the one-step transform was
performed,

A = / A2, d1) + Cos Cit + Cs = d(0): (0),

51 = ¢k¢iwa 62 = (bky(bu 63 = (bk(bzt - (bkw(bzzm + (bkww(bzz

This way we fix the constants of integration. A similar combination of solutions
leads to multidromions [145], the localized solitons in two dimensions (first
appeared in [62]).

5.5.2 Asymptotics of multikink solutions of two-dimensional
KdV equation

To demonstrate the possibilities of the technique in 2+1 dimensions, we con-
sider the example of kink interaction and choose the seed Lax pair solution
as

or = Ar exp(arz + ait) + By exp(bry). (5.47)

Introducing the notations

a; bZ
) Bik = )
a; + ag b; + by,

Qi) =

& = axw + ajt, &io = a;zo + ajto, Ai/Bi = pi,
we perform integration from xg, yo, to to x, y, t and obtain
A, = Cig + aigpiprlexp(&i + &) — exp(&io + Eko)]+ (5.48)

+pi [exp(& + bry) — exp(&io + bryo)] + Bix [exp(bi + br)y — exp(bi + bx)yo] -

We would stop at kinks within the choice a; > 0, b; > 0 for xg, yo,tg — —00;
hence,

Air = [airpipr exp(Xi + xk) + pi exp(xi) + Bir] exp[(bi + br)y] + Cir, (5.49)
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where y; = a;x + a?t — b;y. Notice that it is impossible to represent 4A;; as a
sum of two exponents with the opposite powers like for the multisoliton de-
terminant representation for the KP equation [324]. Hence, we should develop
an asymptotic calculation technique.

Let us consider the case

0 < Re(a?) < ... < Re(a%)

and go to the reference frame of the sth kink that means fixing the phase .
Running at the level y, we shall derive the asymptotic at t — +00. We shall
also put Cj, = 0 and Af, = A, exp(b; + bx)y and account for the relation
(InA)!. = (In A),. Finally, let us investigate

Al = air exp(X; + Xk) + exp(x;) + Bk, (5.50)
where
%= a2t + byy/as + Xs/as, (5.51)
Xip = a(af — a)t + (axbs/as — b)y + xx/as + Infpy).
Therefore, at t — oo and xs = const,

-0, k<5
Xb = o0, k> s

and the elements of the determinant matrix have the following asymptotic
values:

1. Aikﬁﬁika iak<3

2. Ak — aigexp(x; +Xy), G, k>s

3. Ay, —expx,, i>s, k<s

4. Ay, — agexp(x; +x;) + Bk, 1<, k>s

It can be shown that only the first term contributes to the determinant
asymptotic. We list below the special cases:

1=S
k < 57 ASk = eXp(XS) + ﬁSka
k=5, Ass=[ossexp(xs)+ 1] exp(xs) + Bsk,
k>s,  Ag = oagexp(xl +X)-

k=s
7 < S, Ais = ﬂiSa
i>38, A = aislexp(xs) + 1] exp(x:) exp(xi)-

It is convenient to present the explicit form of the determinant via the super-
matrix
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k<s k=s k>s
i<s Bik Bik @ik exp(X; + X%)
i = 8| Agk = exp(xs) + Bk Ags sk exp(Xs + Xk)
i>s exp(xi) exp(xi)[vis exp(xs) + 1| air exp(xi + xx)

In this asymptotic determinant it is possible to extract exp x from rows ¢ > s
and from columns k > s, i.e.,

A = exp <Z Xi — Xs) Aq. (5.52)
i=1

Then
Bik Bis 0
Al = exp(xs) + B Ass AskXs |
1 Qs eXp(Xs) +1 ik

where 0 and 1 are matrices with zero and unit elements. Obviously, it follows
from (5.45) that

n
m= [zxi—xs
i=1 -

A Lagrange expansion by the row of number s,

+ (In4y), Zal —as+ (InAy),. (5.53)

[0,...,0, a5 €xp(2X5),0,...,0] + [1,...,1, 5 541 €xP(Xs41), L, .., 1]+ ...

+(6817"'768570;' 70)
allows us to present the result for the asymptotic Ay in a “kink” form:
Bik Bis 0

Ay = agsexp(2xs) | 0 1 0
1 (075 eXp(Xs) +1 (6731

(5.54)
Bik Bis 0 Bik Bis 0
+ eXp(Xs) 1 1 Qg | + Bsk ﬁss 0
1 aisexp(xs) + 1 aug 1 ajsexp(xs) + 1 aig

The first determinant is arranged via a sum of the columns with the num-
ber s terms:

Bik 0
1 |+ 0
1 ais exp(xs)

The second determinant is zero because it has a zero row. Finally,

A% = exp(2x;s)(ass A1 + Az) + explxs|(As + Ay) + As, (5.55)
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where
Bik Bis 0 Bir 00
Al = 0 1 0 y AQ = 10 1 Ak | (556)
10 10 ayy 19 s g
Bik Bis 0 Bik Bis 0
Ag = 10 1 Ak | A4 = ﬁsk ﬁss Qs | (557>
19 19 @y 19 a5
Bik Bis 0
AS - ﬁsk ﬁss 0 . (558)
10 10 Gk

The determination of the phase of the sth kink is performed in the following
way. If we introduce the phase x and rewrite A% as

A" = (exp x + a)® + b, (5.59)
then
m = (In A%), = A% /A" = 2[exp x + a]a/[(exp x + a)* + b], (5.60)
where oo = x,. As a result,
m =0, X — 00, (5.61)
m = 2ac/(a® 4+ b), X — —00. (5.62)
Equating powers of exponential terms,
2x = 2xk + In(ass Ay + Az), (5.63)
2a exp %hl(ozssAl + Ag)| = As + Ay, (5.64)
a’ +b= A, (5.65)

we immediately determine the phase x and asymptotic value of the sth kink
taking into account (5.53), (5.60), and (5.45).

Concluding, though this note is rather technical, it contains ideas about
a development of asymptotic construction in the “dromionic” case of 241
equations, as well as symmetry reductions of explicit solutions or the two-
step equation reduction. It follows from Sects. 5.1 and 5.2 that there exists a
direct possibility to construct solutions of (5.10) or (5.7) via forms like (5.37).
More general asymptotic behavior can be analyzed similarly. For example,
equating the phases of (5.53) and (5.48) and linear combinations of £ and n
of the form (5.50) and (5.51) with Y = const yields

a;x + ajt — by = A& + Bin,
Ai = a;C2, BZ = a;C — Q?T = Ybl

The three-phase solutions are possible with one determinant condition on the
parameters a; and b;, and so on.
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5.6 Generalized Moutard transformation
for two-dimensional MKdV equations

In this section we generate solutions of the two-dimensional MKdV equations,
giving one more example of efficient applications of the technique which ex-
ploits the generalized Moutard transformation.

5.6.1 Definition of generalized Moutard transformation
and covariance statement

The Lax pair for the two-dimensional MKdV equations (5.23) has the form
Ug 9
Yoy = Zwy + u1, (5.66)
U Uy \ 2
Yo = Yz + Vuuy — 320y + {3 (%) —u- B] ¥y
1
+ (A—u2)z/11 + 3 (A—u2)mw.

Ganzha [169] studied one type of the Moutard transformation for the
Goursat equation. To use this transformation for obtaining exact solutions
of (5.23), we should complete the definition of the Moutard transformation.

It is easy to do that. Let ¢ be the second solution of (5.66) (the support
function). Then we have a closed 1-form

df = dx 0, + dy 05 + dt 03, 92/(197

where

2
0, = ¢, 92:(@) L Oy = (A D) — G — 82+ 200uat

u

+ut [(2¢3y¢y - ¢32/y - B¢32/)U2 - 2u¢y(uy¢y)y +3 (uy¢y)2 .
We define the generalized Moutard transformation in the following way:

u—id=u—/(In0),(Ind),,  A—A=A— (9,0, 30%)Ino,
(5.67)
B — B=B+(0,0,—392)In0, ¢ —1=

where

QE/dQ, dQ = da Q1 + dy Qz + dt Qs,



5.6 Generalized Moutard transformation for two-dimensional MKdV equations 159

and (w = v/¢)
Q1 = Oy, QQZ*Wv
Q3 = OWggr + CLWyyy + 02wx2y+ C3Wyy + C4Wg + CrWy
with
= —gzg + 0, co = g@(ln%)m — 0.,
e = ”;’Z;’ + P 3‘2’9 +3 (g(ln%)y - 9y>,
cqy = <3(f;z +Au2> 0 — 9171,
s = — 31;%94% + Jr% (Oytiyy + uyddyy)
+ % {391112/ — Gp3y + % < - %) 9%,]
+ (3(;% - B) 0+ % (29y - 39;;”) + H%’ — u?0.

The 1-form d@ is closed,

Q1,y = Q2,2, Q1,t = Q3,0, Q2,t = Q3,4

It is easy to verify that the (L, A) pair (5.66) is covariant with respect to the
generalized Mourtard transformation (5.67).

5.6.2 Solutions of two-dimensional MKdV (BLMP1) equations

Now we use these transformations to construct exact solutions of the two-
dimensional MKdV equations (5.24). Let us choose v = const and A = B = 0.
We will consider two examples.

1. If we take the solution of (5.66) as ¢ = sinh ¢, where

2 2 ov 4 4
CCapy i, P! —ah)
a

t (5.68)

a3

with real a = const, then using (5.67) we get a new solution of the two-

dimensional MKdV equations,

u [2n — a® sinh(2¢)] i 16a® sinh £ [3a® sinh & — (u? — 3a®)n cosh ]
2n + a3 sinh(2¢) - [2n) + a3 sinh(2¢))°

U= ,

16av? cosh € [3a®u? cosh & — (3u® — a?)nsinh ¢]
[21) + a3 sinh(2¢)]°

B=

)
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where
n = a?(u’y — a’x) + (u?® — a®)(3u* + 3a* + 2a2u?)t . (5.69)

2. To construct the algebraic solutions of (5.44), we choose the solutions of
(5.66) as
8 qn
6= (-1 [ dG() exple(b) 80k ~ o),
with £(k) from (5.68), a = a(k), and § > ko > « > 0, where ((k) is an
arbitrary differentiable function. For n =1, { = 1 we get

_ u(a® = 20° — 2d%n) i 8% +3a*)n(n + o)

2n2 + 2a3n +ab (212 + 2a3n + ab)?

=3}

(5.70)
8u?a*(3u? + a®)n(n + a®)
(212 + 2a3n + a®)?

B = )
with n from (5.69) and a = a(kg). Equation (5.70) is a simple nonsingular
algebraic solution of the two-dimensional MKdV equations.

There is a group of equations for which the dressing technique is directly
applied. The BLMP2 equation is a generalization of the Nizhnik—Veselov—
Novikov equation [58]. There is another new integrable equation that is usually
called the Boiti-Leon—Pempinelli (BLP) equation. It was proposed and stud-
ied in [65]. An integrable generalization of the sine and sinh—Gordon equations
in two spatial dimensions was proposed in [64].
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Applications of dressing to linear problems

The dressing procedures, following our “extended” understanding of this
ideology, have been used for years to solve linear problems. In this chapter
we concentrate on some recent results obtained along these lines. We observe
considerable reciprocal influence of the nonlinear theory on linear methods,
in particular via a systematic application of the Lax representation developed
previously when studying nonlinear systems.

We show how to dress a seed solution of a one-dimensional second-order
linear differential equation when the corresponding operator allows explicit
factorization. We also show how the Darboux transformation (DT) theory
appears in this framework and produces the so-called integrable or solvable po-
tentials entering linear differential equations. The important and far-reaching
example of solvable potentials is represented by the famous regular shape-
invariant potentials introduced by Gendenstein [179] (see also [412] and refer-
ences therein). We could mention as well other classes of potentials, like those
obtained by algebraic deformations [190], singular (pointlike of the Coulomb
type or zero-range) potentials [284], and matrix potentials on the whole axis
or half-axis.

There is an excellent book [367] on applications of the Lax representation
to classical mechanics. The integrability is established and exploited by means
of the Lie algebra technique. Here we point out some possibilities directly
related to the dressing scheme we develop; see also the recent book [368].
Generally, an evolution equation

can be written in the form of the Lax representation (by means of the L-M
pair [367]), so that (6.1) is equivalent to

L=[M,L]. (6.2)

Such an idea of Lax [263] is traced throughout the previous chapters of this
book. He showed that the spectrum of the matrix operator L does not depend

161
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on time, when L evolves as L(t) = UL(0)U~!, UTU = 1 (hence the name
isospectral representation [338]). Such an approach constitutes the main algo-
rithm of seeking for integrability: eigenvalues A of the matrix L are conserved
quantities ()\ = 0). Historically, the Lax representation was found “experi-
mentally” [152].

There are also attempts to apply these ideas to 241 dimensions by means
of the Moutard transformations [288, 369]. Specific results of the application
are still rather poor [30, 290]. In higher dimensions the search was launched
by [25] with increased efforts till now [28, 29].

In Sect. 6.1 we introduce the gauge-Darboux transformation (GDT) and
the auto-gauge-Darboux transformation (auto-GDT) as a manifestation of the
covariance property of the linear equation under consideration. These trans-
formations permit us to derive recurrent relations between solutions of a given
equation with different values of the set of parameters. Quantum-mechanical
integrable potentials are discussed in Sect. 6.2 from the point of view of dress-
ing. We consider shape-invariant nonsingular potentials of the Schrodinger
equation and their algebraic deformations, as well as the Coulomb-like singu-
lar potentials and their shape-invariant iterations. A new approach to solve
the Schrodinger equation with a zero-range potential (ZRP) is described in
Sect. 6.3. We show that dressing of such a potential by means of a special DT
improves the ZRP model, especially for low-energy scattering. Further devel-
opment of this method is illustrated in Sects. 6.4 and 6.5 by solving the prob-
lem of multicenter scattering. We perform a detailed analysis of the electron—
CH, scattering and clarify the nature of the Ramsauer—Townsend minimum
in the cross-section spectrum. In Sect. 6.6 we use the dressing technique to
construct Green functions for a wide class of multidimensional differential op-
erators with reflectionless potentials. Finally, in Sect. 6.7 we demonstrate the
possibility to construct supersymmetric quantum-mechanical potentials with
a preassigned discrete spectrum by means of the DTs. We explicitly manage
the spectrum by deleting or adding energy levels.

6.1 General statements

In Sect. 2.4 general dressing formulas for coefficients of operators polynomial
in D were derived. In Sect. 3.1 the origin of the DT and gauge transforma-
tions (GT) were discussed. We outline now the algorithm of eigenfunction
construction on the basis of these results. The theory goes back to the book
[324], where the simplest case of a quantum harmonic oscillator is discussed
from this point of view. The combined GDT was introduced in [466], where
the covariance theorem (including dressing formulas for potentials) for a wide
class of operators was proved. A development of this technique was given in
[381]. Recall that in Sect. 2.11 a combination of GT and DT was applied to
solve a linear differential-difference problem that enters the Lax pair for the
Nahm equations.
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6.1.1 Gauge—Darboux and auto-gauge—Darboux transformations

Following [466] and [380], we consider the linear equation

Yax + (T V1, ooy Un )Wz + q(@5 11, oy V) = AR(X5 01, oy U )0+ f(25 01, oy V).

(6.3)
The covariance of this problem with respect to a substitution (we call it a
GDT)

P — 1 = s(¢p — o), (6.4)

where s and o depend on z, means a form invariance of (6.4) with the only
change of the coefficients in accordance with

h— h=h, pﬁﬁ:p—[ln(hsz)]m,
q—q=q+p:—[p+o—(Ins),](Inh); + 20, + (In s),[In (hSQ)]CE — Szz/S,

f—f=sfs—slo+s(nh),]. (6.5)
We call the GDT (6.4) and (6.5) as the auto-GDT if

ﬁ($7yla 7Vn):p($;ﬂla 7Dn)a (66)
(j(z,l/l, ,Vn):q(l',l/l, 7l~/n)7 7
f(xayla 7V’n):f(zayla 7ﬁn ) ( 8)

i.e., the GDT action is equivalent to the transformation of the spectral pa-
rameters. This notion accumulates the shape-invariant potentials of quantum
theory that are discussed in the next section. In [190] the function o is called
the factorization dressing function, while in [92] it is referred to as the super-
potential. The GDT allows us to obtain recurrent relations between solutions
with different values of the parameter set. In the particular case of special
functions of mathematical physics, these relations are exactly the recurrent
relations between them. Further discussion of this subject is given in Chap. 4.

The algorithm of working with the auto-GDT consists mainly of two steps:

1. We solve a differential equation (6.3) for A = 0 and then, choosing h, find
a solution with A # 0.

2. By means of the transformation (6.5) we go to a solution of the same
equation (6.5) with A = 0 which is a solution of the initial equation with
some other set of the parameters vy, ..., U;,.

Consider an example of the Gegenbauer equation

d?i N Cu+1Dzdy  n2u+n)

G‘/’EW 2 -1 dzx 2 -1

b =0.
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The choice of h = (2? — 1)? and of the fixed solutions of Gy = Ahi) as
$1.23 = (22 — 1)P122 with

51:77,/2, 62:7’”/27”‘7 53:1/27/1‘7

A2 =4012(812 — 1) +208122u+1), A3 =4ufs —n2p+n)

forms the GDT operators

d 281237
— (2 1) = = 252
Dizs = (@ ) de 2z2-1)°

by means of (6.4).
The transformed parameters take the form

n=n—1, wm=upu,
ng =n+1, H2 = [,
ng=n+1, pz=p—1

The first two GDTs correspond to the known operators that link the Gegen-
bauer functions.

6.1.2 Chains of shape-invariant superpotentials

The dressing chain equation (Chap. 4) is nothing more than the result of sub-
stitution of the Miura link in the DT formula. For convenience we reproduce
it here:

(0 +0i1) = 07 — 041 + i — Hit1. (6.9)

There is a class of potentials of the Schrodinger one-dimensional equation that
are obtained by closure of the dressing chain (see Sect. 4.1), i.e., under the
condition posed to the j-times iterated function (superpotential) o;:

ojzfja(x)—i—nj, 3=0,%£1,.... (610)

It is a kind of the superpotential parameterization. The compatibility of this
condition with the chain equation (6.9) yields the condition for the function
a(x) that fixes the shape of superpotentials and hence of the potential u; (here
we use notations from Sect. 3.1) by means of the Miura link

u; = o} 4+ 02 + ;. (6.11)

This procedure introduces one more (spectral) parameter p; into the scheme.
Now we can write the equation for a(x) in the standard Riccati equation form:

a +a® + ga+x =0, (6.12)
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where ) )
b= & b= 2(&§j+1mj+1 — &1;)
Eiy1+&7 Ej1+ & 7
2 2
x =t T TR T (6.13)
&i41 &

The differential equation (6.12) with constant coefficients is transformed to
the second-order linear equation

y'+ Py +Qy=0 (6.14)

with P = ¢ and @ = ¢x by the standard substitution (for nonzero 1))

which can be used for a classification of the superpotentials. Indeed, the char-
acteristic equation for (6.14) is the quadratic equation, whose solutions

P
Mo =—5+VP1-Q

yield the first class superpotentials as solutions of (6.12) with Ay # Aa:

- AM exp(Az) + BAg exp(Aaz)
~ YlAexp(Miz) + Bexp(hoz)]

(6.15)

The second class corresponds to the coincidence of the roots of P?/4 —Q = 0,
i.e., to the condition for the parameters of the superpotential:

dpx = ¢

Inserting here the definitions (6.13) of the Riccati equation coefficients leads
to

(&a1m — Emien)? = (11 — E) (je1 — )
This relation links the neighbor eigenvalues ;. The shape of the potential in
this case is given by

In(Az + B)e**], B/A)~!
(4 (0
Generally the coeflicients in (6.14) can be complex; one recognizes the
elementary functions in the potential formula

u; = &a(z) + [Galx) +ni]* + py. (6.17)

If the potential in the Schrédinger equation is real, it leads to some conditions
for coefficients.
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Remark 6.1. There are special cases of 1 =0 and ¢ = 0:
1. The condition ¢ = 0 implies &; 1 = £&;. We distinguish two possibilities:
(a) &1 =& (¢ =njq1 —n; # 0) gives a linear equation for a(x):
a+¢a+x=0;
hence,
a = Cexp(—é) — v/o.
This form corresponds to the Péschl-Teller potential

u=—¢&;Cexp(—ox) + [§;Cexp(—¢x) — &x/d + n;]* + pj. (6.18)

(b) €41 = —¢&; results in the algebraic equation

&a® + (§4ani1 — Emy)a+ 77J2'+1 - 77J2' + pit1 — i =0

with a constant solution.
2. The second case corresponds to both zero coefficients ¢ = 0 and ¥ = 0
and leads to the celebrated harmonic oscillator model a = xx; see the
details in Sect. 4.1.

6.2 Integrable potentials in quantum mechanics

In this section we discuss exactly solvable shape-invariant potentials entering
the Schrodinger equation and demonstrate the usefulness of their algebraic
deformations. The Coulomb potential is treated as a typical example of the
singular shape-invariant potential.

6.2.1 Peculiarities

Applications in quantum mechanics impose additional conditions on trans-
formations of the potentials. The constraints are stipulated by the demand
for the potentials to be real and to possess admissible singularities, as well
as by the specific definition of a spectrum in a Hilbert space H of solutions
of the Schrodinger equation. Consider first the case of the one-dimensional
Schrodinger equation

—S¥ea + U@y = By (619)
on a line x € —o00, 400 with a potential U(x) and
V(z, En) €H
for the points E,, of the discrete spectrum [324, 461], while

E+AE
/ W(z,E')dE' € H
E

for the continuum spectrum.
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A rigorous treatment of the DT Dy for (6.19) can be given within the
assumption of the semibounded self-adjoint Hamiltonian. Let us also assume
that the potential U(z) is bounded from below [190]. As we demonstrated in
Chap. 2, the unique factorization of the operator (6.19) leads to the dressed
(partner) operator U[l] = U 4 20,, 0 = ¢/, ¢ = ¢(x, E1), where Ey # E is
an eigenvalue. The partner potential is nonsingular if ¢ is nonvanishing. The
correspondence [165] ¥ — 1[1] maps spectral domains of the operators H and
H([1] with the following properties:

1. Direct transformation: the auxiliary (factorization [190]) function ¢ is
square-integrable and the operator 0 — o transforms each point of the
discrete spectrum to a point of the discrete spectrum excluding the low-
est one that is removed: the corresponding function goes to zero. The
continuum states rest on their places because of the same asymptotic be-

havior at infinities of the eigendifferential f§+AE Y(x, E")dE' [155] and

its transform f5+AE Y[1)(z, E")dE" € H.

2. Backward transformation: the inverse prop function ¢(x, E')"1 E' <
Ei.y, is square-integrable (E;, is the infinium of the spectral values of
the Hamiltonian). The prop function is a combination of independent so-
lutions ¢4 of (6.19), growing at opposite infinities.

3. Isospectral transformation: both ¢ and ¢! are not square-integrable;
eigenvalues E’ associated with eigenfunctions ¢ = ¢4 are out of the spec-
trum; the operator Dy acts as an isomorphism.

Further development of the GDT consists in including transformations of
the independent variables [190]. Following [190], we will say that H is exactly
solvable by polynomials if it is equivalent to a second-order operator that
preserves the infinite flag of finite-dimensional modules,

My C My C Mg C ...,
because of the triangle form of the operator in such a basis. Integrability of

this kind strictly corresponds to shape-invariant potentials.

6.2.2 Nonsingular potentials
Shape-invariant potentials

The direct DT
ull]=u+2(Ino), (6.20)

shifts the potential in a constant value C if (Ino), = C, which yields
o =exp(Cx + C1),

or the harmonic oscillator, Morse potential, and Pdschl-Teller potential. These
cases were mentioned in Sect. 6.1.2; see also [324]. Moreover, there are a lot
of papers whose titles begin with “On a shape-invariant ....”
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The class of shape-invariant potentials connected with the operator

2
Pe) s + Q) o (6.21)

where P and @ are the first- and the second-order polynomials, corresponds to
the exactly solvable Hamiltonians that preserve the infinite flag of polynomial
modules

PCPiC...CPpC..., Prn=<1l,z,....2" >.

Rescaling x and shifting the spectrum leads to the canonical forms listed in
Table 6.1.

P(z) Q(z) z(x) Ul(z)
Ta -1 2z T z?
Ib| —4z 4z — 2 z? z?
| —2? —(2A+3)z2+1 expzr |exp(—2xz)/4 — (A+1/2)exp(—2x)
1| 2(1 — 2)|(A — 3/2) + 1 — Alcosh®(z/2) (1/4 — A*)sech®(x/2)/4

Table 6.1. Nonsingular shape-invariant potentials on the line

The Hamiltonian H is exactly solvable in polynomials if it is transformed
by a change of variable
x = /(—P)fl/de

and a GT
¢ = exp(p)fo=z(x) (6.22)

p=/Z$<Q—%’) dz (6.23)

to a Hamiltonian with a potential among those listed in Table 6.1. The trans-
formed potential goes to

(Q—P'/2)(Q—-3P'/2)
4P

with

U =

+ R|Z:Z(LE)'

Owing to the presence of the polynomial P in the denominator, the number
and multiplicity of real roots p of P determine the singularity of U, if the
numerator is nonzero. Otherwise the potential is nonsingular, i.e., we can
formulate the following proposition:

Proposition 6.2. Let the range of z(x) be denoted as R. One of the following
possibilities holds:

1. P has no real roots, R = (—o0,00), then U has no singularities.
2. There is a double root p. Then R = (—o0,p) or R = (p,0), and U(x) is
nonsingular.
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3. There are two roots p1 < pa; the case of the only simple root py = p2 is in-
cluded as well. Then R = (—o0, p1] or R = [p2,0), and U(x) is nonsingu-
lar. Both z(z) and U(x) are even functions. The potential is nonsingular,
if

Qp) = P'@)/2 or Q(p) = 3P'(x)/2.

4. There are two roots p1 < pa and R = [p1,p2]. Then both z(x) and U(x)

are periodic functions and U(x) is singular.

Scattering amplitudes for the shape-invariant potentials are calculated by
the dressing method; see also [236].

Algebraic deformations

Algebraic deformations of the shape-invariant potentials leave the potentials
and eigenfunctions in the class of elementary functions. They are a backward
DT which is generated by the factorization function ¢ that is a product of
exponential and rational functions. We use the notion of a function f of the
polynomial type, if (log f)’ is a rational function.

The prop (factorization [190]) function is

¢(x) = exp{ plz(z)]} f[z(2)]. (6.24)
Owing to (6.22) and possibility 3, the function p is polynomial and the func-

tion f(z) is a hypergeometric function of the polynomial type.
As is seen from Table 6.1, in case Ib we obtain nontrivial deformation of
the oscillator potential if the solutions y(z) = ®(a, ¢, z) of the equation

2y +(c—2)y —ay=0

are expressed in terms of the generalized Laguerre polynomials LY, m =

0,1,2,... [206]. Here a = —m and ¢ = a + 1. One of the solutions is used
in the deformation of the harmonic oscillator potential [134, 135], namely, the
function

Ys = eXp(Z)(b(*T)’% ¢, 72)
We will include a shift by zg in the transform (6.24), or z = (z — x¢)?, which

allows us to deform the potential in a nonsymmetric way.
The function

d(z; N, A, B) = [A®(1/4 — N/4,1/2;2°) + Bx®(1/4 — X/4,3/2;2%)] exp(—2°/2)
produces a general solution of the equation

—¢" + 2% = o,
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When A\ = 2n + 1, we have bound states proportional to exp(—x2/2), and,
by the nodeless solutions (A < 1), the prop (factorization, superpotential)
function is written as

o) = ;=1 — 4m, 1,0) = exp(—2?/2)ys(2?). (6.25)
This produces a deformation of the harmonic oscillator potential (Fig. 6.1)
Um =22 -2 [In exp(—:z:2/2)} o ys(x?).

Similar results for the Morse potential deformation are demonstrated by
Fig. 6.2.
The regular solutions of the hypergeometric equation

2(1=2)f"(z) + [e— (a+ b+ 1)2]f'(2) — abf(z) = 0

U

Fig. 6.1. The result of deformations in the case of the harmonic oscillator for
m =0,1,2,3 [190]

100

-100

-200
Fig. 6.2. Deformations of the Morse potential for m = 0, 1,2, 3 [190]
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U

Fig. 6.3. Algebraic deformations of the hyperbolic Po&schl-Teller potential,
m=0,1,2,3 [190].

are given by the Gauss hypergeometric function f(z) = F(a,b,c;z). This
function is of the polynomial type if a = —m (or b = —m), where m is
an integer [207]. In this case the solutions are given by the Jacobi polynomial

pieP (2) which is used in deformations of the Péschl-Teller potential (Fig. 6.3).
Note that a bigger m corresponds to a deeper well.

6.2.3 Coulomb potential as a representative of singular potentials

The radial Schrodinger equation,

(1 a2 1d I(l+1)

2dr2  rdr 2r2 tu- E) ti(r) =0, (6.26)

is transformed to (6.19) by the transformation ¢; = ¢;/r:

<1d_2 I(l+1)

sqE T g U E> di(r) = 0. (6.27)

Hence, the corresponding chain equation is equivalent to that obtained in the
one-dimensional case; see (6.9) and the instructive example in Sect. 4.1.

The general shape-invariant singular potential is given by (6.16). Equation
(6.17) for the iterated potential yields

w = S&/ -1 N o & (&AW + ;)
7 (x4 B/A)2Y (x + B/A))

+ (G + )% + 1y, (6.28)

where

= (§J+1J;7JJFJ1F1_ 6]25;773), Y ="E+ — &
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The condition of existence of the representation (6.16) gives the following for
the spectrum:
(&+1m; — &mjtr)?

Hjv1 = pj =+ 2 g2
j+1 J
The choice B = 0 that corresponds to the choice of the form function
a(r) = (A\r+1)/r gives
_ GG =D & —§6/2Y)

724 -2 ri

Being the reduction of (6.28), this relation leads to

+ (5 — &6/2¢)* + py. (6.29)

U

6= o Si1M+1 — &M
§iv1+ &
Let us choose the potential u in the Coulomb form:

u=—7Ze/r.

The coincidence between the r-dependent parts (6.29) and the double poten-
tial part of (6.27) yields two constraints for the constants:

& (Q _ ) — & &1 Mj+1&) — Mij+1 0
p\y ~H) T T T .

The first relation gives £; recursively as a function of [; the second one yields
n; via l, Z, and e. This means that (6.11) and the dressing of the basic state
solve the Coulomb quantum problem, producing the spectrum of F in (6.27)
and eigenfunctions via reproducing the Rodrig-like formulas.

On the other hand, the classification of shape-invariant potentials includes
the Coulomb and related singular potentials [92, 100]; hence, the Coulomb
potential deformations can be considered along the lines of Sect. 6.2.

Remark 6.3. An interesting extension of the above results is available. Let us
add the so-called Manev potential [370] to the Coulomb field (o = —Ze?),

the angular momentum term being incorporated in the last term. The condi-
tions of coincidence of this potential with one of (6.29) yield constraints

& <§j 1) _p G&n G e

v \¥ VoY G+

Note also that [370] contains the paper of Todorov entitled “On Some Fac-
torization Statements and Applications” that relates to the ladder (named
staircase) operators in the case of infinite matrices with a finite number of
nonzero matrix elements in each row/column.
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6.2.4 Matrix shape-invariant potentials

For the case of the matrix Schrodinger equation we reproduce here in more
detail the general formalism from Chap. 2. The DT for the one-dimensional
matrix problem

0% oy
0/2% + ala—x + Clo’l/] = Ew (630)
has the form

P =, — g, (6.31)

where s = ¢,¢~ ! is constructed by matrix solution ¢ of (6.30) for a different
eigenvalue E'.

The transformation can be also defined by means of the covariance prop-
erty of the Schrodinger equation with respect to a transformation of a
wave function. The principal statement (on the covariance) formally yields

(0 =0/01)

2
LOyM = By, L0 =3 aDn (6.32)
n=0

explicit expressions for a'l are given in [289] for an arbitrary-order operator.

We cite here the matrix Darboux dressing formulas for the second-order op-
erator. The coefficient as does not transform, so it is chosen as as = —1/2,
while the transform for a; generally contains the commutator

agl) = a1 + [ag, 9, (6.33)
which for the given as is zero. Finally, slightly changing the notations, the
transforms are

P =y, — s, (6.34)
al? = ag + d} + a1, 8] + 2a25 + als + [az, s|s = ap + a, — &,

where the commutator [a1,s] = 0 and the primed function is the shortcut for
the derivatives in z. The functions 1) and () are again named “dressed”
ones, and the auxiliary solutions of the problem (6.30) are referred to as the
“prop” functions. The eigenfunction and the potential (1) and u here) we start
with are called the “seed” ones. Let us mention that the proof of the Darboux
covariance relation includes a link that in the theory of solitons [324] is named
the (general) Miura transformation (Chap. 3) and is solved identically by the
substitution s = ¢,¢ . We, however, do not use this fact, and go in an
alternative way. Notice that in the case of the radial Schrédinger equation
ay = —1/r, which also simplifies the transform (6.34).



174 6 Applications of dressing to linear problems

6.3 Zero-range potentials, dressing,
and electron—molecule scattering

Following Andrianov et al. [25], the Darboux formulas can be applied in multi-
dimensional space in combination with those for the radial Schrédinger equa-
tion [324, 391]. This approach makes it possible to use the DT technique to
work with an improved version of a ZRP model.

Our aim here is to dress the ZRP by means of a special choice of the DT
in order to widen the possibilities of the ZRP model. The DT modifies the
generalized ZRP boundary condition and creates a potential with arbitrarily
arranged discrete spectrum levels for any angular momentum .

6.3.1 ZRPs and Darboux transformations

Our statement consists in the fact that generalized ZRPs [38] appear as a
result of the DTs applied to zero potential. In order to demonstrate this we
consider a radial Schrédinger equation

1d2 1d | l+1)
2dr2  rdr 2r2

—+ u; — E> 1/)1(7’) =0 (635)

for partial wave 1; with orbital momentum [. The atomic units i = me = 1
are used throughout the present section. Here u;, [ = 0,1, 2, ..., are potentials
for the partial waves with an asymptotic at infinity

sin(kr — 2 4 6))

’l/)l (T) ~ Lr )

where §; are partial phase shifts. Equation (6.35) describes scattering of a
particle with energy E and momentum k = v/2E by the rapidly decreasing
potential u;. In the absence of the potential, partial shifts §; = 0 and partial
waves can be expressed via spherical functions ¢, = j;(kr).

It is known that (6.30) with

ap = ——, ag = + g (6.36)
is covariant with respect to the DT (6.33) and (6.34). The prop function ¢
plays an important role when applying the DT because it is used to calculate
s. The function ¢ is a solution of (6.35) at a particular value of energy F =
—k2/2, where we assume  is a real number. If £ is a complex number, then
the dressed potential will be a complex function in general.

Let us demonstrate how a generalized ZRP can be produced by the DT.
It is convenient to use a sequence of DTs (Crum formulas [94] with the wave
and prop functions multiplied by r), which for our equation look like

W(T’L/Jl,?‘¢1, “e ,7”(]52[+1)
rW(rei,...,r¢au41)

w —ul? = w = W (rey, ..., réui)". (6.38)

i — Y = const - (6.37)
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Here W is the Wronskian, ¢,, are prop functions, and the double prime stands
for 9%/0r%. The transformation (6.37) combines the solution ¢; and 2I + 1
solutions ¢,,. The Crum formulas result from the replacement of a sequence
of 21+ 1 first-order transformations by a single (2] + 1)th-order transformation
which happens to be more efficient in practical calculations. In order to obtain
the ZRP, we start from zero potential and use prop functions

¢m = hl(l)(’imr)a (639)

2l+1

1T = iy. Here we assume

where k., are solutions of the algebraical equation x
ay is a real number. The explicit form of the spherical functions hl(l) is

B (kr) = my(kr) +igi(kr), WP (kr) = ny(kr) — iy (kr). (6.40)

The spherical functions j; and n; are related to usual Bessel functions with

half-integer indices [30]. They obey the asymptotic at infinity r — oo of the

form _ n n

i) ~ sin(kr — 5), cos(kr — 5).
kr kr

For our purpose, it is important that in the vicinity of zero the spherical

functions have asymptotic behavior

(kr)!
2+ 1)1

ny(kr) ~ (6.41)

(21 — 1)

Jilkr) ~ o)t

ny(kr) ~ (6.42)

Note the double factorial (21 — 1)!! satisfies the relation (2)! = 21!(21 — 1)!!
The asymptotic for hl(1’2)(kr) can be obtained by combining (6.42) in ac-
cordance with (6.40). For example, at infinity use of (6.41) leads to

ikr —ikr
a N 2) 2 €
BV (kr) ~ (=) . B (kr) ~i P

Direct substitution of (6.39) into the Wronskian gives
W (res,...,r¢a41) = const.

This means that the dressed potential is again the ZRP, ul(l)(r > 0) =0.
The transformation (6.38) allows us to calculate potential for r > 0. We state
that the DTs also yield a generalized ZRP at r = 0. In order to prove this,
we perform the transformation (6.37) and show that wl(l) is a solution for a
generalized ZRP. Since the potential is zero in the region r > 0, it is sufficient
to determine the asymptotic of the wave function. Substituting v¢; = j;(kr)
into the Crum formulas, we obtain

Wirji(kr),rér, ..., m¢o1] N
TW(rer ..., r¢a41)

1 <(i)leik’” A(ik, k1, ko) N e kT A(—ik, K1, ..., nglﬂ))
2i kr A(Kzla'--vﬁﬂ-‘,—l) kr A(K/l,. "7"{/2l+1)

l(l) = const -
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where A is the Vandermond determinant. Considering it as the product

2041
A(ik, K1, ..., Kai41) = const - H (km — ik),

m=1
we obtain an asymptotic which coincides with the asymptotic of the solution:

20+1
1/’1(1) = const - [hz(l)(kr)em&l - hl(2)(k7’)]v exp(2id;) = H
m=1

Km — ik
PR (6.43)
It is easy to show that the wave function (6.43) describes a scattering of the
partial wave with orbital momentum ! by the generalized ZRP . The potential
is conventionally represented as the boundary condition at r = 0 for the wave
function. This fact can be verified by direct substitution into the boundary
condition for the generalized ZRP:

(d/dT)QZJrl TlH‘/’z(l) o 2y, (6.44)
Tl+1¢l(1) a (20 — )’ '

r=0

where «; is the inverse scattering length for the partial wave with orbital
momentum [. Recall that at low energies tan(d;) ~ —a;k**! for a short-range
potential, where a; is the scattering length. In the special case of [ = 0 we
obtain (Inry)" = —a. This generalized boundary condition can be obtained
from the asymptotic of the wave function in the vicinity of zero, which was
used in [38]. Let us consider the scattering matrix on the complex k-plane.
Each element exp(2id;) has 2] + 1 poles at the points k = ik,,, which lie on a
circle in the complex plane. Since the bound states correspond to the poles on
the imaginary positive semi-axis in the complex k-plane, a bound state exists
only if oy > 0 and [ is an odd number or if oy < 0 and [ is even. Otherwise
the ZRP has an antibound state.

The ideas of the ZRP approach were recently developed [38, 116, 282] to
extend the limits of the traditional treatment by Demkov and Ostrovsky [115]
and Albeverio et al. [21]. The advantage of the theory is the possibility of ob-
taining an exact solution of the scattering problem. The ZRP is conventionally
represented as the boundary condition on the wave function at some point.
Alternatively, the ZRP can be represented as a pseudopotential [77, 116].

There is some “generalization” of the ZRP theory, when the inverse scat-
tering length in the original boundary condition is replaced by —kcotd for
[ = 0. In such a model the ZRP may have two (or more) bound states with
nonorthogonal wave functions. This problem does not appears in our model
because our potential has only one bound state. However, we note that a
generalized ZRP has another problem: the bound state with orbital momen-
tum [ > 0 does not belong to L? (the zero-range effect). But we think that
this problem is not fatal because this model reasonably describes low-energy
scattering.
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Ezxample 6.4. There is a simple example which proves our observation: the
ZRP can be produced by the DT. Let us consider transformation of the reg-
ular solution ¢ = sin(kr)/r with the prop function ¢ = exp(ar)/r. Direct
calculation yields the wave function

sin[kr — arctan(k/«)]
kr ’

Y = const - (¢ — s1p) = (6.45)
which satisfies the original ZRP condition with the inverse scattering pa-
rameter a. Repeating the transformation with ¢ = exp(—ar)/r, we obtain
() = 4). This example shows a relation between the ZRP and the DT.

6.3.2 Dressing of ZRPs

We have shown the generalized ZRPs appear as a result of application of the
DT to the seed solution. In this connection we can raise a problem of subse-
quent dressing of the ZRP. In the particular case of only one prop function ¢
the Crum formulas correspond to the usual DT:

oY = const - (¢ — stby), s =(Ing),

1 1
ul(l) = agl) o l(l2‘:2 ) =+ T_Q _ 8/, (646)
where we suppose the potential u; describes the ZRP. The functions ; and
¢ are solutions of the Schrédinger equation (6.35). Since the potential w;(r >
0) = 0, the solution ¢ can be written as a linear combination of spherical
functions,

¢ = Cny(ikr) + C1j1(ikr), (6.47)

where C, C'1, and k are parameters. Note the dressed potential ul(l) is real
for real prop function ¢; hence, the parameters should be real. The direct
application of (6.31) allows us to calculate the potential in the range r > 0,
but not at » = 0! In order to solve this problem, we consider ¢ in the vicinity
of zero. There are two different cases. The spherical function properties show
that in the case C' = 0 the leading term in ¢ is r! and in the case C' = 1 this
term looks like r—!=1. Therefore, the dressed coefficient aél) has the following
asymptotic at zero:

I+1)(1+2)

W+ oo oz When C=0,
2r2 ! I(1—1)
W, when C =1.

As regards all the other possible cases, it is easy to see that they lead to

the above results. According to (6.46), the dressed potential ul(l) decreases
as exp(—2|k|r) at infinity. Thus, the DT produces a short-range core of the
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centrifugal type (which depends on angular momentum [) in the potential.

In this situation the boundary conditions on the dressed wave functions z/Jl(l)
require some modification. We believe that in the general case the dressed
ZRP is conventionally represented as the boundary condition

(d/dr)2 1, +11/)l)
rm-i—lwl(l)

= const,

r=0

where m = [+ 1 for C = 0 and m =1 — 1 for C = 1. However, repeating
the DT for other values of x and combining the results for C' = 0 and 1, we
can remove the short-range core. In the absence of the short-range core the
boundary condition looks like (6.44). The sequence of N DTs leads to new
poles of the S matrix which do not depend on Ci:

gt N ik
2'5<N)) S m — ¥ 4
oxp ( a aq + ik2+1 ngl Km + ik (6.48)

Thus, we can use the DT in order to add (or remove) poles of the S matrix. The
next step in the dressing procedure is the determination of the free parameters
of the solutions ¢. Changing parameter C7, we obtain potentials with identical
spectra, called the phase-equivalent potentials. The transformation of this
kind is also known as the isospectral deformation.

Ezxample 6.5. The simplest case [ = 0 is instructive. Consider the original ZRP
at r = 0 with the wave function (6.45). We can choose the solution ¢ as
cosh(kr)

¢ =

r

This choice corresponds to the parameters C' = 1 and Cy = 0. For brevity we
omit the index [ = 0. The DT (6.31) gives rise to the following property of
the dressed wave function:

(rw(l))/ - kz_’_mz
M |, o

which slightly differs from the usual boundary condition in ZRP theory
(Inry))" = —a. The dressed potential has the short-range tail:

K2

W >0)=-—="
wir>0) cosh?(kr)

(6.49)

Our investigations show that some particular values of C; can give a long-

range interaction which decreases like ~ 2.

The model we study describes the scattering of an electron on a com-
pound particle. There were attempts to account for this important circum-
stance by means of matrix potentials to be applied not only to the well-known
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multichannel problem, but to composite particles as well [406]. The matrix
is a projection of a complicated basis that includes the orbital momenta; the
only possible place for them to exist is the potential, if we restrict ourselves
to the one-particle case. We will see in the next section that the DT-based
approach provides a constructive method to describe general multiparticle
systems, which is especially important in the multicenter problem.

6.4 Dressing in multicenter problem

The results of the previous section allow us to build a ZRP eigenfunction in
the multicenter problem. In a more general situation we can also consider a
system with a smooth potential plus a number of ZRPs. If the Green function
for the smooth potential is known, we can provide a solution for the problem
with the ZRPs added. This procedure was outlined in [115], where the case
of a single ZRP was considered. Generalization to an arbitrary number of
ZRPs is straightforward. In contrast, our general idea is to dress a multicenter
system without using the Green function. This method gives simple formulas
for partial phases and their corrections at low energies [284].
Let us consider a scattering problem for a nonspherical potential U:

192 10  L* -

where L? is square of the angular momentum operator and F is the energy of
a particle. The asymptotic of wave function ¢(r) looks like

ikr
b(r) " explik - v) + £(6)—. (6.51)

where f(0) is the scattering amplitude which depends on scattering angle 6.
The operator L? commutes with all radial derivatives, in particular with
0 = 9/0r. In the three-dimensional space the DT can be reduced to the
one-dimensional Heisenberg matrix (or operator) problem (6.30) with appro-
priately chosen variable 2 and with a basis of (orthogonal) functions of the
rest variables. In our case z = r, functions as and a; are the same as in (6.36)
and -
L N

ag = 9,2 +U.
The radial DT for any solution of the Schrodinger equation is similar to that
obtained in Sect. 6.1, but s should be treated as a function of the operator
variable L2. The transformation of the potential is written as

. 1
UHUm:U+§fd (6.52)
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In order to find the operator s, we use the covariance principle for (6.50). The

covariance principle (6.32) formally yields an explicit constraint for s which
looks like

ag + [ao, 8] + (a15)' + [a1, s]s + {as(s + s*)} + [az, s](s" + s%)

=ap + (a18) + {aa(s' +sH)} =0.

Integrating over r, we obtain the operator equation for s which in our case
can be written as

L2, 12 .
s +;S+S :r—2+2U+C’(L ). (6.53)

The integration “constant” C(L?) is a function of the operator variable L2
which does not depend on r [289]. The sense of this “constant” can be
understood from the asymptotic behavior of s at infinity » — oo, where (6.53)
goes to
s + s =C(L?).

The general solution of this (Riccati) equation for the asymptotic in r at
infinity gives either oscillations or s(c0) = K (L?), then C(L?) = K (L?)2.

The operator s may be found as a series Yo s,L>", where coefficients
sn, depend only on r. It is easy to show that (6.53) leads to the recursion
relations for the coefficients s,,:

2 N
so + Zso+ sg = 2U + C(0),

! 2 L2 !
s+ ;51 + 8081 + 8180 = = + C'(0),

2 n
s+ =sn + E SkSn_k = C(")(O), n > 2.
r
k=0

For example, the first equation in the region where U = 0 looks like
/ 2 2
So + ;so + 55 = Ko,

where K is the zeroth coefficient in the expansion K =Y, K,L*". Equa-
tion (6.52) gives a nonlocal (with respect to angles) potential which depends
on L2. Thus, we have the algorithm that determines the operator s and the
dressed potential via the operator K. To evaluate the cross section, we need
only partial phases or a scattering amplitude related to the operator K. In
order to find the partial phases for the dressed potential, we should apply
the DT to the wave function. However, a problem occurs: the DT in general
modifies the plane wave exp(ik - r). Thus, the DT applied to wave function
¥ (r) with the asymptotic (6.51) gives another asymptotic. In some particular
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cases, special choice of the operator K allows us to avoid such a problem. We
consider this choice as a condition in the formulation of a scattering problem.
Indeed, consider the partial wave asymptotic for a nonspherical poten-
tial [48]
1
Tr)~
Vo)~ S

where n is the unit vector directed as r, §; denotes partial shifts, and A;(n)
are normalized eigenvectors of the S matrix operator (partial harmonics). The

[eikr+i6JAJ(n) _ e_ikT_i6JAJ(—n)] , (654)

simplest formulas for the shifts 531) for the potential UM result when partial
harmonics A are also eigenvectors of the operator K. For example, suppose
all partial harmonics A ; are eigenvectors of K but only Ay has nonzero eigen-
value K,

KA()(II) = Ii/lo(n).

The asymptotic dressing is reduced to the action of the operator 9 — K on
asymptotic (6.54). It is easy to show by using the expression

In (Ii — lk) = —2iarctan(k/k)

Kk + ik
for real-valued variables k and k that the DT changes only the partial shift J:
5" = 6y — arctan(k/x). (6.55)

In this special case we add only one additional parameter. In the region k > |x|
the second term of (6.55) practically does not contribute to the partial cross

section,
4

12
It yields an essential contribution to the cross section when k = |«| and so it
can be considered as a correction at low energies.

In a general case the DT modifies all partial harmonics and partial shifts.
The DT allows us to construct new solvable models with additional parame-
ters. One of the most important problems of solvable models is to fit them to
some physically meaningful parameters. For example, in our case the parame-
ter k can be related to the effective radius of the interaction or the scattering
length. It is well known that the scattering length is defined as derivative
A = —¢'(k) at k = 0. Considering (6.55) at low energies, we obtain “renor-
malized” scattering length

sin? ;. (6.56)

oJ

1
AW = A 4 ~. (6.57)

6.5 Applications to Xy, and YXyp, structures

For the purpose of illustration we consider in this section the scattering prob-
lem for a dressed multicenter potential. The multicenter scattering within
the framework of the ZRP model was investigated by Demkov and Rudakov
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[114] (eight centers, cube), Szmytkowski and Szmytkowski [421] (four centers,
regular tetrahedron), and others. We analyze here electron scattering by the
Xn and YXp, structures within the framework of the ZRP model. At the end
of this section we present a calculation of the electron—silane scattering cross
section with the corrections caused by the dressing integral.

6.5.1 Electron—Xy, scattering problem

Suppose a structure Xy, contains n identical scatterers placed at the points
I, which involve only s waves. Let R denote the distance between any two
scatterers. There are three such structures in the three-dimensional space: a
line X5, a regular triangle X3, and a regular tetrahedron X,4. The partial waves
1 (r) and phase shifts can be classified with respect to the symmetry group
representation for the structures Xy, (n = 2, 3,4), degeneracy being defined by
the dimension of the representation [48]. We use the partial waves for ordinary
ZRPs in a general form,

W(r) = Z ‘o sin(klr — | + 5)' (6.58)
m=1

v — 1)

Our intention is to derive an algebraical equation for the partial phase. The
s-wave boundary condition at the points r,, leads to an algebraical problem
for a n x n matrix with compatibility condition

P+ (n—1gp—q" "' =0,

where

p=akR+ Rtand, ¢ = a[sin(kR) + cos(kR)tan].

Then it is easy to show that the phases are determined by the following
expressions:

ER+ (n—1)sin(kR)
—a 7
R+ (n—1)acos(kR)
kR —sin(kR)
“R—a cos(kR)’

tandy = (6.59)

In the special case n = 4 we obtain the phases of the regular tetrahedron
[421]. The integral cross section o can be expressed as

o=o00+ (n—1)oy,

where partial cross sections o; are given by (6.56). It is easy to relate a
scattering length for a molecule Xy, with the boundary parameter a. At large
R the parameter a is reduced to the scattering length for an isolated atom.
Starting from the equation

5(k) = — arctan (a kR + (n — 1) sin(kR) ) |

R+ (n—1)a cos(kR)
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we obtain R
Axy = —=0(0) = —— =2 6.60
Xn (0) R+ (n—1)a ( )
Testing the result and taking n = 1 gives Ax,, = a for arbitrary R. The link
(6.60) defines the monotonic function saturated at a — occ.

6.5.2 Electron—YXy, scattering problem

The structures YXy, can be used, for instance, to study a slow electron scat-
tering by polyatomic molecules like HoO, NH3, and CH4. For the sake of
simplicity we suppose that the scatterers X are situated at the vertices of a
regular structure Xp,. Let D denotes the distance between scatterers Y-X and
R denote the distance between scatterers X—X. In this case, the position of
the scatterer Y is perfectly fixed only if n = 4 (geometric center of the tetra-

hedron), and we have the constraint R = 2\/gD. The partial waves can be

written as (6.58), where the summation should be performed from m = 0 to
n. The partial phases can be derived analytically. The result is given by the
expression

kR — sin(kR)

—_— J=2,...
R — aycos(kR)’ et

tandy = —ay

and t =tandy, J = 0,1, obeys the quadratic equation

k sin(kR)  cos(kR)
(H“yk)[n—1+“"<n—1+ R 'R
in(kD kD)\>
_ %axay (Smgj )+tCOS(D )) , (6.61)

where ax and a, denote boundary parameters. For large distances we can
interpret these parameters as scattering lengths of isolated atoms. Thus, in the
limiting case when the distance D is very large, the expression for tan §y passes
to the first equation of (6.59) and tand; ~ —ayk. This situation corresponds
to independent scattering on a molecule Xy, and atom Y. The substitution
ay = 0 reduces tan Jy for the structure YXy, to tandy for the structure Xp,.

Substitution ¢ = —Ak, where A denotes the scattering length for a
molecule YXp,, and passage to the limit £ — 0 in (6.61) gives the quadratic
equation with the roots A =0 and

(ay + nax)RD + axay[(n —1)D — 2nR)

A =D
YXn [R+ (n —1)ax]D? — naxay R

. (6.62)

The last root gives a monotonic function of the atomic length ax with the same
features as in the previous section. We believe that the scattering lengths for
isolated atoms do not change much if the atoms form a polyatomic molecule.
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6.5.3 Dressing and Ramsauer—Taunsend minimum

In the previous subsection we presented a detailed description of new solvable
models for low-energy scattering in the electron—polyatomic molecule system.
Now we compare the results of our model with other theoretical and exper-
imental data. Among all possible applications we will discuss the scattering
by the tetrahedral molecule SiH, (silane) because it has the most interest-
ing point group, namely, the symmetry group of a tetrahedron. We focus our
attention on one distinct feature of the integral cross section, namely, the
Ramsauer-Townsend minimum around approximately 0.28 eV.

Jain et al. [219] classify the minimum as due to the s-wave scattering into
2 A; symmetry and attribute the main contribution to the cross section at the
minimum by the p-wave scattering. Also they state that the minimum is the
result of a balance between the attractive long-range and repulsive short-range
interactions.

The DT discussed in Sect. 6.4 allows us to correct cross sections at low
energies; thus, using (6.57) and (6.62), we obtain the “renormalized” scattering
length for a molecule YXp. A model calculation with (6.55) and (6.61) has
been performed to show that the Ramsauer—Townsend minimum appears as
a consequence of balance between the attractive short-range and zero-range
interactions.

The parameters used in calculation are as follows (in atomic units):

ax =4.10, R=451, k=0.185 a, =188, D =2762,

which are regarded as constants in the range of interest. The equilibrium dis-
tances R and D were taken from ab initio calculation. The other parameters
were chosen so as to reproduce the realistic low-energy asymptotic of o and the
position of the minimum. The result of our calculation is shown as the upper
curve in Fig. 6.4. The circles show the numerical calculation [219]; the tri-
angles and upper curve (least-squares fitting) describe the experimental data
[446]. Our results show that dressing leads to additional finite-range attractive
interaction which algebraically increases the partial phase (69 < 0) for partial
wave Ay for the YXy structure, and causes the deep minimum near 0.35 eV.
Thus, our partial cross sections coincide well with the results obtained us-
ing other numerical data and coincide in shape with experimental data. The
novel feature of our model of electron—molecule scattering is the dependence
of the effective potential on electron momentum (spherical part of the Lapla-
cian). This way we obtain a richer dependence of the scattering parameters
on k, which improves the agreement with experiment in the low-energy region
(Fig. 6.5). It could be considered as an alternative to the Demkov—Rudakov
approach, with generalized partial waves introduced in each step of the dress-
ing procedure. Let us also remind that the model uses only s waves; accounting
for higher terms would extend the range of agreement.

We deal with the algebraical expressions for phases of the electron—Xp,
(and —YXp) scattering problem. They are useful to study slow electron
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Fig. 6.4. Integral cross sections for electron—silane scattering around the Ramsauer—
Townsend minimum. The upper curve gives the least-squares fitting to the exper-
imental data [446] (triangles); the lower curve describes our model calculation for
partial wave A1; circles denote the calculation for partial wave A; [219]. The dashed
line illustrates the calculation performed in [186]
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Fig. 6.5. Integral cross sections for electron—SiH4 scattering on dressed zero-range
potentials at a wider range of energies and different values of the matching param-
eter. Experimental results of Wan et al. [446] (circles)
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scattering by a molecule. We also obtain expressions for scattering lengths
which are helpful to fit the parameters (if the scattering length is known).
Note that in our calculation we do not use scattering lengths of isolated atoms.

Among the most important aspects of the method is the demonstration of
the power of the DT as applied to a multicenter scattering problem and ZRP
theory. Namely, the ZRP is produced by the DT. Also, these transformations
allow us to correct the ZRP model at low energies.

An alternative approach is formulated for the Calogero—Sutherland model
in [172].

6.6 Green functions in multidimensions

This section is based on [290], where the dressing (factorization) ideas [412,
413, 414] are used to construct the simple poles expansion for the Jost func-
tion of the one-dimensional Schrédinger operator. The representation of the
resolvent of the Schrodinger operator with a reflectionless potential does not
contain an integral term. The expression of the potential has a free parameter
that, in turn, allows us to build Green functions for a wide class of multidi-
mensional differential operators. The explicit form of such a Green function
is given for heat conductivity and wave equations in 2+1 dimensions with an
arbitrary reflectionless potential.

6.6.1 Initial problem for heat equation
with a reflectionless potential

Consider the nth-order inhomogeneous differential equation
(Do — L) = f(x). (6.63)

The operators and the elements ¥ and f of a differential ring K are defined
in Sect. 3.3. The following proposition is obtained as a consequence of the
results of Sects. 3.1-3.3:

Proposition 6.6. The functions Ly, where Ly = 0 — ¢,¢~ ! is the dressing
operator, are solutions of the equation

(Do — L)¥ = Ls f (),

where the DT-transformed operator L, the element s, and the equation for it
are given in Sect. 3.3.

Following this statement, we can define a Green function of the dressed oper-
ator L. Indeed, take the function f(z,2’) in (6.63) as a solution of

Lsf(za I/) = 5("17 - :C/)v
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and construct a solution of the same equation (6.63):

(DO o L)w _ ¢/_ d$1/¢_1($/l)5($/l _ SC/) — {3)(:6)(;5_1(;6/), i i i/’ (664)

This results in a Green function that corresponds to the conditions which are
used while the integration on the right-hand side of (6.64) is performed. The
representation for the dressing operator L, = 0 — ¢,¢ ! is used here.

In a similar way we can perform a manipulation with an initial condition
that is illustrated by the following example.

We proceed from the DT covariance of the heat equation for the function
p(T, 2, y),

—pr + paz +u(z)p = 0. (6.65)

The covariance means the form invariance with respect to the iterated DT
defined by the Wronskian W1, ..., ¢n] of the solutions of (6.65):

o W[¢1a"'7¢N7p]
p— p[N] = Wior . on]

(6.66)
Consider now a Cauchy problem for (6.65), where u(x) represents the
reflectionless potential [354] and the initial condition is

p(0,z,y) =6(x —y). (6.67)

The problem described by (6.67) is rather general and can be applied as
a model of classical diffusion or heat conductivity. We, however, follow the
application in the theory of quasiclassical quantization, where the function p
is treated as a density matrix, whence 7 stands for inverse temperature [104].

The algorithm to solve this problem consists in application of the dressing
procedure organized by the sequence of DTs from (6.66),

{55~ arta). f sl0.2.0) = (2.0
{5~ anll), f 1(0.0) = 2l
{2~ ol 1)), f s(o0) = (o)

gn(z,y) =6(x—y), 2<k<N, (6.68)
and the following theorem:

Theorem 6.7. The function p[N]| being built by (6.66) will be a solution of
the problem (6.65) and (6.67) with the potential u[N], if p(7,x,y) is a solution
of (6.65) with the initial condition po(0,xz,y).
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This result is used when static solutions of the ¢* model are quantized by
means of the Riemann ((s)-function [248] expressed via the Green functions
of (6.65) [285]. The one-loop correction to the action is obtained directly as

S, = —C'(0).

Ezample 6.8. The most popular example of the kink is obtained in this scheme
by means of the DT applied to zero seed solution u = 0. The solution p of
(6.65) with po as the initial condition for this case is a simple heat equation
solution:

p(r,z,y) = 2\}1? /_00 po(z,y)exp [—(z — 2)?/47] dz.

The initial condition pg is evaluated by direct integration in (6.68):

po(z,y) = ¢1(x) { g’f ®) i i Zf (6.69)

The Green function p[2] (density matrix) for the kink solution as the potential
is built by the twofold DT in accordance with the Wronskian formula (6.66):

T — 2
p[2](, 2, y) = exp (—2\}%%) (6.70)

1 & —y+2b,T -y —2byT
5 ot (5287) o (245287

where erf(z) is the probability integral [206].

6.6.2 Resolvent of Schrédinger equation with reflectionless
potential and Green functions

Some analytic properties of the resolvent kernel from the previous subsection
give the possibility to generalize the construction. Let the operator
d2
L=——+u(z 6.71
s +ulz) (6.71)
contain the function u(x) which corresponds to the reflectionless potential
[354]. The Jost function ¢ (x, k) satisfies

lim ¢(z, k) exp(—ikz) = 1.
It has n poles in the lower half k-plane that correspond to bound states
(discrete spectrum), i.e., eigenvalues of the operator (6.71): Ap, = —b2,, by, >
0, m =1,...,n. Eigenstates 1, are normalized as
lim exp(byz) = 1.

r—00
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These properties permit us to represent the Jost function i (x, k) as [354]

P,(z,k)
[T (b 1bm)
The k-polynomial P,(z, k) has the leading term k™, so

Y(z, k) = exp(ikz)R(z, k), R(z, k) = (6.72)

lim R(z, k) =

|k|—o0

The simple decimal expansion for the function R(zx,k) corresponds to the
expansion from Sect. 6.6.1 obtained by the DT,

PmPm eXp )
Rz, k) =1 Z T , (6.73)
where p;1 f - x)dz. Combining the Jost functions in a standard way,
21kG(.”L‘ xo k) _ lﬂ(fﬂa —k)¢($o, k)a T < Zo, (6 74)
’ ’ ’I/J(CC,]C)#)(IEO’*]C), T > Zo, ’

we arrive at the resolvent kernel G(x, 2, k) that satisfies the equation
(L — k*)G(x,20,k) = 6(x — x0). (6.75)

Analyzing the representation (6.72) for the Jost function at both parts of the
x-axis (6.74), we conclude that

G("Ea o, k) == exp(1k|:17 - ':CODS(:C? Zo, k)/21k7

where the factor S(x, 2o, k) is symmetric with respect to z, 2o, and a rational

function of k£ with the only simple poles at k = +ib,,, m = 1,...,n, owing to
(6.72) and limy_,o, S(x, zo, k) = 1. Hence,
Resg—xip,, S(x, 20, k) = FipmPm (2)0m (x0) exp(bm |z — x0]). (6.76)

The resulting formula for the kernel takes the form
exp(ik|z — xol)
2ik

exp[(ik + by )(x — z9)]  exp[(ik — b)) (z — x0)]
*med’m ‘/’m“)< T P, )

G(z,zo,k) = — (6.77)

Inserting the formula for G into the determining equation (6.75), we see that
the pole term disappears and the remaining one gives the expression for the
potential

= 74— Z P (2)m (20) sinh[by, (2 — x0)]. (6.78)
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This result gives the known representation of the reflectionless potential by
squares of the eigenfunctions when zg = 0.

Equations (6.78) and (6.77) are used now to build Green functions for a
wide class of multidimensional problems.

Theorem 6.9. Let Ly be a linear differential operator in an auziliary variable
y with constant coefficients and let E(x,y) be the fundamental function of the
operator Lo — (0%/02?), i.e., E(x,y) is the solution of the equation

82
(Lo — W)E(%y) =d(z —y). (6.79)
z
Then the fundamental function of the operator L + Lg, i.e., the solution of
(LO+L)G(‘T7yawan0) = 6(56_1'0;3/_?]0), (680)

is given by the following sum:

G(x,y,20,y0) = E(@ — 0,y = Y0) + >, pmtbm (@) m (20) B (z — 20,y — 40,

m=1
(6.81)
where En,(x,y) is a solution of the equation
0 .
—E,(z,y) = —2sinh(by,2)E(z,y). (6.82)

ox

The verification of the representation (6.81) can be performed by the direct
substitution into (6.80) and use of (6.77), (6.79), (6.80), and (6.82).

Let us build the Green functions for two natural examples of heat and
wave equations.

1. The Green function for the operator (0/0t) + vL, v > 0 is written as

G(x,t,xo,to>e<t'>{exp( o, mewm Yo 0)

(6.83)
y {e ¢ <:c —x0 + 21/bmt’) erf <:c —x0 — 21/bmt’>]
of | ———"— ) —erf (| —————— :
2v vt 2vut!
2. The Green function for the operator (1/¢?)(9%/0t?) + L is
G(x,t,z0,t0) = cb(ct’ — |z — z0]) (6.84)

. <l £ 30 P () ) [cosh(cbnt’) Cosh“’”t')]) |

2
m=1 "

Here t’ = t—tg. These relations are obtained by means of classical fundamental
solutions of the wave and heat equations for a homogeneous medium.
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Problems of heat/mass diffusion or wave propagation in a medium with
a model kink/soliton inhomogeneity may be solved by means of the Green
functions (6.83) and (6.84). Such an inhomogeneity can be induced by a soliton
propagation.

This method can be applied for any problem with a solvable operator
related to some simple operator by the factorization.

6.6.3 Dirac equations

As shown in [460], the DT works as well to describe a fermion in an external
field in two dimensions (7, ¢). The method of intertwining is used to construct
the DT between one-dimensional electric potentials or one-dimensional exter-
nal scalar fields for which the Dirac equation is exactly solvable. It is shown
that a class of exactly solvable Dirac potentials corresponds to soliton solu-
tions of the modified Korteweg—de Vries equation, just as certain Schrodinger
potentials are solitons of the Korteweg—de Vries equation. It is also shown that
the intertwining transformations are related to Backlund transformations for
the modified Korteweg—de Vries equation. The structure of the intertwining
relations is shown to be described by an N = 4 superalgebra, generalizing
supersymmetric quantum mechanics to the Dirac case.

6.7 Remarks on d = 1 and d = 2 supersymmetry theory
within the dressing scheme

Following [286], we review here the one-dimensional supersymmetric quantum
mechanics and discuss the two-dimensional problems.

6.7.1 General remarks on supersymmetric
Hamiltonian/quantum mechanics

Supersymmetric quantum mechanics realizes the quantum description of sys-
tems with double degeneracy of energy levels. When d = 1, the supersymmetry
incorporates the one—dimensional factorization method which is intrinsically
connected to the DT as shown in Chap. 3; see also [214, 324]. The DT groups
together two Hamiltonians hg and h; with equivalent spectra:

d
ho =q*q+ Ey, hi = qq" + E, q= @*(IWP)I,

where ¢ is the Hermitian conjugate of ¢ and ¢ is a solution of the equation
hop = Eop (support function). It is easy to see that hg and hy are intertwined
by ¢ and ¢*:

gho=hiq,  hog" =q"h
(see Sect. 1.1), and therefore

M =gy, Y=gy, (6.85)
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if hotr = Erap, b = E1pM) | and M) = =1, For brevity, the normalizing
multipliers in (6.85) are omitted.

The DT is a tool to construct one-dimensional potentials with arbitrarily
preassigned discrete spectra. For example, if the support function ¢(Ey; x) is
the wave function of the ground state of hg, then the discrete spectrum of hy
coincides with the spectrum of hy without lower level Ey [324]. In Sect. 6.2.1
it was explained how to add level Ey to the spectrum of h;. To this end, it is
sufficient to exploit a solution of ho¢ = Ey¢ such that

» — +00, x — Fo0, (6.86)

and ¢ is a positively definite function for all values of z. It is convenient to
choose ¢ as (some rigorous conditions for that are discussed in Sect. 6.2.1)

o =Xpy + (1= N,

where ¢ and ¢_ are positively definite functions with the following asymp-
totic behavior:

<P+H{+oo,for :1c—>—i—oo,7 sQH{—i—oo,for T — —00, (6.87)

0, for = — —oo, 0, for z — 4o0,

and A is a real parameter lying in the interval [0,1]. If 0 < A < 1, then level
Ey is the lower level of the spectrum of hy. If A = 0 or A = 1, level Fy is
missing in both spectra of hg and h; and the spectra of these Hamiltonians
coincide (isospectral case of Sect. 6.2.1).

All this relates to the one-dimensional supersymmetric quantum mechanics
based on the following commutation relations:

Q. H|=[Q" H=0, {QQ"}=4H, (6.88)
where
Q =40+, Q+ = q+0'7, H= dlag(ho - EO) hy — EO))

and o4 = (01+i02)/2, 01,2 are Pauli matrices. This system can be interpreted
in terms of a two-level atom interacting with a one-mode electromagnetic field.

Let us remember that g and ¢© are bosonic and o_ and o are fermionic
creation—annihilation operators.If the spectra of hg and hy are identical except
for the single level, then (6.88) corresponds to the exact supersymmetry. If
level Ey is absent in the spectra of both operators, the supersymmetry is said
to be broken. It is easy to see that level Ey cannot simultaneously be present
in the spectra of hg and h;. This means that if the lowest level in the spectrum
of the supersymmetric Hamiltonian is zero, it is degenerate.

Generally [454], the supersymmetry algebra contains N charges @; that
commute with the Hamiltonian and their anticommutators make up a natural
generalization of the anticommutator in (6.88):

{Qs, Q;r} =0;jHs.
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6.7.2 Symmetry and supersymmetry via dressing chains

Let us return again to the dressing chain equation for superpotentials o;
introduced in Sect. 6.1.2; see (6.9). For an illustration let us close the dressing
chain of the operators L; = 0 — o; at the third step:

04 =01, g = (7.
Multiplying the intertwining relation
LL, = L, L[1] (6.89)

from the left by the operator Lo, and repeating the procedure with Ls, we
arrive at

LL1LoLg =L1LoL3L.

This means that A = L1LsL3 is a symmetry [268].

The supersymmetry, as mentioned, is the direct consequence of the inter-
twining relations of the type (6.89). The Darboux operators Ly and LT are
operators of supercharge and the super-Hamiltonian H = L & L[1] unifies
L and the transformed operator [265]. Moreover, Hy = L @ L[1] & L[2] fits
the matrix supercharge constructed by the row (0, L1, L1 L2), for the operator
L, Ly intertwines L and L[2]; hence,

&

00 0
Qs=|(00 Ly
00 O
A similar observation holds for any A = Hf[ L; if ayy1 = a1 and

sn+1 = 1. This construction is purely algebraic and looks to be general. If the
chain concerns the one-dimensional Sturm—Liouville operator as in Sect. 4.5,
the superpotentials s; are one-gap ones.

6.7.3 d = 2 Supersymmetry example

In contrast to d = 1, for d > 1 a connection between spectra of hg and hy
constitutes an open problem; see the discussions in [49, 50, 51]. To clarify the
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assertion, let us stress that when d > 1, we have no formulas expressing wave
functions of h; via those of hg that could be similar to the one-dimensional
case.

However, the existence of Hamiltonians of a special form that allow the
connections between spectra is not forbidden. Moreover, there could be ex-
pressions that connect wave functions of the corresponding Hamiltonians hg, 1
in a manner that does not relate to a physical spectrum. As we shall see, both
possibilities have the corresponding realization. We consider an example of
two-dimensional supersymmetric quantum mechanics [286] with such a prop-
erty. The explicit form of operators that satisfy the algebraic relations (6.88)
at d = 2 is determined by the expressions

00 0O Oqf'q;' 0
(a0 00 +_ (00 0 &
Q= 20 0 0} Q7= 00 0 —q |’ (6.90)
0 g —q1 0 00 0 0
H = diag(ho — Eo, him — 261mEo, h1 — Eo), (6.91)

where
ho = ¢ham + Eo,  hi = qmah + Eo,  him = him + Hi — Eodm (6.92)

and
him = qq), + Eobim, Hyp, = pipyt 4+ EoOim. (6.93)

Here s = 0, —0i(Iny), pr = €qu,j, g1 is the antisymmetric tensor, 9; = 9/
with indices [ = 1,2, and the summation in repeated indices is implied.

The general coupling between the spectra exists for pairs hg, h;, and
hi, Hpm. Really, taking into account that hq; may be represented as h; =
P pm + Eo, it is easy to verify the validity of the intertwining relations:

@tho = him@ms  pihi = Hibm,  hot)” = ¢ bt hap = plh Hy.

Similar relations appear in a two-directional (full) Jaynes—Cummings model
(Sect. 1.2.3), in which two supercharges generate the Jaynes—Cummings
Hamiltonian. The Hamiltonian is a combination of generators of the orthosym-
plectic superalgebra Osp(2,2,R). By the same formulas the operator hum is
intertwined with hg and h;. Its spectrum coincides with the spectra of the
scalar Hamiltonians, excluding maybe level Ej.

In [25, 49, 50, 51] the supersymmetry defined by operators (6.90) and
(6.91) was studied, with the assumption that ¢ is a wave function of the basic
state of the Hamiltonian hg. It was shown that such a choice of ¢ leads to the
assertion that level Fy is absent in the physical parts of spectra of i and
h1, or to unbroken supersymmetry. Here we study the inverse problem: the
addition of level Ey, which is absent in the spectrum of hg, to the spectra of
both operators. We will show that the resulting supersymmetric Hamiltonian
possesses a doubly degenerate level with £ = 0. This situation cannot be
realized for d = 1 in general and for d = 2 within the “level-deleting” case.
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6.7.4 Level addition

Let the function u = u(z,y) be an integrable potential, i.e., it is supposed
that we are able to solve the Schrédinger equation hoy) = (—A + u)y = Ey
explicitly for any spectral parameter value E. Unlike the one-dimensional case,
the potential

uM =u—2AIng,

where ¢ is the support function, is not integrable. Suppose that the spectral
parameter value Ej lies below the ground-state energy of the Hamiltonian
hg. The following question is important: How does one choose the support
function ¢ in order for level Fy to appear in the physical part of the spectra
of hy and hyp,?

For a scalar Hamiltonian the answer to this question is not difficult. Really,
it is easy to verify that the function ¢! satisfies the equation

1 1
hi— = Ey—.
¢ ¢

Therefore, it is sufficient to choose ¢ as a positive function for all z and y that
grows exponentially in all directions in the (x, y)-plane. The situation coincides
literally with the one-dimensional case of Sect. 6.2.1 (if such a solution exists,
i.e., we do not consider the excited levels).

For the matrix Hamiltonian, a more advanced consideration is necessary.
First of all, note that if the function v is the second solution of the Schrédinger
equation with the eigenvalue Ej, then the function

wm = %nw (694)

satisfies the equation o R
himy = Egy.
Show now that for rapidly decreasing z/; the representation (6.94) is not only

sufficient but necessary as well.
To start with, we prove the following:

Theorem 6.10. Level Ey belongs to the spectrum of ile, iff the corresponding
normalized wave function v, satisfies the condition

himm = Hiumtpm = Eot,. (6.95)
Proof. Let the function t,, exist such that
himm = Bobm,  ($m,Pm) = 1.
Define the functions p,, and o, by equalities

Pm = hlm";ma Om = Hlm";m- (696)
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It follows from (6.92) and (6.93) that o + p = 2Ey¢) (indices omitted), i.e.,
(p+o0,p+0) =4E], (6.97)
if p and o are normalizable. Otherwise, we can check that
i Hit = Huihit = Eohumi.
It follows from (6.96) that
himOm = Himpm = Bt

Hence, B B

(Q/Jm; hlmal) = (hlmwma Jl) = (pm; Um) = E02 (698)
Combining (6.98) and (6.97), we obtain (p — 0,p — o) = 0; therefore, 0, =
Pm = Eoty,. Finally, we go from (6.96) to (6.95).

Thus, for level Ep to lie in the physical spectrum ile, it is necessary to
find a normalizable solution of (6.95). Let ¢, be such a function. Allowing
him to act on it, we get the equation

G m = Dy thm = 0.
This means that there exist two functions ¢ and ¥(") such that
Um = qmtp = pmtyV (6.99)
and that satisfy the equations
hot = Eotp,  hayp™M) = Egyp™). (6.100)

Solving (6.99) with respect to ¥V, we get the important relation that couples
¢ and »):

1
W =2 [ im0t~ 00) (6.101)

which is known as the Moutard transformation [324]. It remains to note that
from the established connections between ¥, pm, and o,,, the formula (6.94)
obviously follows.

Thus, for the presence of level Ey in the spectrum of By there should be
two normalized solutions 1, ¢ of the Schrédinger equation with a potential
u and the spectral parameter £ = FEy for the function 1/3m = @¢m¥ to be
normalizable. In the next section we will exemplify this procedure.
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6.7.5 Potentials with cylindrical symmetry

Let 1) and ¢ > 0 be the solutions described at the end of the previous subsec-
tion. For the construction of matrix potentials with level Fy it is convenient
to introduce an auxiliary function f = /¢ that satisfies the equation

Om (0?0 f) = 0. (6.102)

Then ~
Ym = @O f. (6.103)

Consider the case when the seed potential possesses cylindrical symmetry,
u = u(r). Integrating (6.102) and substituting into (6.103), we get

~ Tm
The normalizing integral for (6.104) converges if ¢ grows at infinity as a
polynomial function and in the vicinity of zero it behaves as =%, k > 0. If we
require that the asymptotic behavior of ¢ is determined by the conditions

a 2 2
¢H{T  for 2”4y~ — oo, (6.105)

b, for 2?4y —0,

where a > 1 and b < 1, then the normalizing integral of ¢! should converge
as well. This means that level Ej exists in spectra of both operators h; and
ile simultaneously.

It was shown in [49, 50, 51] that such a situation cannot take place for
the Hamiltonians hg and fum. It is easy to see the difference between these
couples. For example, using as the support function 1/¢, it is possible to
construct a new supersymmetric Hamiltonian

H = diag(hy — Eo, him — 261mEo, ho — E). (6.106)

The operator By differs from Ry by the intertwining property. Namely, B
is intertwined with h; not by the operators p,, but by the dual ones ¢}.
Respectively, level Ey does not exist in its spectrum, whereas for the rest of
these operators the spectra coincide. Note that such “equivalent by spectrum”
matrix operators were considered in [27].

The spectrum of the supersymmetric Hamiltonian (6.91) consists of the
levels {E; — Ey, EZ-(l) — Ey}, where E; and EZ-(l) are the levels of the discrete
spectrum parts of hg and hq, respectively. Now it is seen that if the condition
(6.105) is satisfied, then in the spectrum of (6.91) there exists the doubly
degenerate level E = 0 with the following eigenfunctions:

0 0
0 oL f
v, = vy = . 6.107
1 0 ) 2 (pazf ( )

1/¢ 0
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Using the explicit form of the odd supersymmetric operators (6.90) proves the
validity of the relations for the wave functions for the zero level:

QW12 =Q W 5 =0.

As an example, choose ¢ = exp(br)/r*, where b > 0 and k& > 0. This
function satisfies the necessary asymptotic (6.105). As a result, we obtain two
scalar potentials of the Hamiltonians hg and hq:

LG ey A AL (6.108)

The additional level corresponds to the energy Ey = —b%. It may be verified
that the potentials are integrated by means of the confluent hypergeometric
function. The discrete spectra are determined by

b2(2k F 1)?

B =iy s v ) (6.109)

where the minus sign corresponds to u, the plus sign corresponds to vV, N
is the principal quantum number, and m stands for the magnetic quantum
number.

The constructed potentials are interesting as an example that exhibits
a difference between the DTs in multidimensions and their one-dimensional
counterpart. Specifically, the comparison of the spectra of Hamiltonians hg
and h; shows that the addition of the lowest level shifts all the spectrum. If
we consider the potentials (6.108), it can be seen that when

b (N +1)2 —m?
2(N+1) 7

the addition of the level Ey = —b? does not move the excited level with the
number N and fixed m. In general, the levels of the Hamiltonian h; go down
in respect of the levels of hg. This displacement is maximal in the lowest part
of the well and decreases as 1/N? in the higher part of the spectrum. In turn,
the spectrum of the supersymmetric Hamiltonian (6.91) is doubly degenerate,
including the level E = 0. Its normalizable vacuum wave functions are given
by the expressions (6.107), and

1 m
= = rFexp(—br), Omf = *
¥

yield their explicit form.
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Important links

In this chapter we sketch some important links between ideas of the dress-
ing Darboux transformation (DT), Backlund transformation (BT), etc. with
related mathematical constructions. Firstly, it is the Hirota representation
which originally produced many of the known families of multisoliton solu-
tions, and these have often led to a disclosure of the underlying Lax systems
and infinite sets of conserved quantities [209, 385]. In Sect. 7.1 we demon-
strate a systematic derivation of the bilinear BT's from the so-called )-systems
which are formulated in terms of the binary Bell polynomials. Taking as the
example equations with the “sech?” soliton solutions, we illustrate how to
obtain the binary BTs for different weights of the Y-polynomials. In Sect. 7.2
we represent the Darboux covariant Lax pairs in terms of the )-systems. In
Sect. 7.3 we explain how to construct BTs from the explicit dressing formu-
las and, using the Noether theorem, how to derive discrete and continuous
conservation laws. Next, in Sect. 7.4 the main formulas of the dressing theory
are retrieved within the Weiss—Tabor—Carnevale procedure [449] of Painlevé
analysis for partial differential equations (PDEs). In addition, we comment
on a historical point connected with the appearance of the dressing method
in the Zakharov—Shabat theory. Namely, we suggest in Sect. 7.5 an original
revisiting of the technique of inverse scattering transform (IST) in terms of
the Gel’fand-Levitan-Marchenko integral equation. Notice in connection with
this that the search for perhaps the most general dressing scheme within the
framework of the Zakharov and Shabat ideas is represented in [478].

7.1 Bilinear formalism. The Hirota method

A striking feature of the bilinear formalism is the ease with which direct in-
sight can be gained into the nature of the eigenvalue problem associated with
soliton equations (such as the KdV, Boussinesq, or Sawada—Kotera equations)
derivable from the bilinear Hirota equation (representation) for a single Hi-
rota function. The key element is the bilinear form of the BT which can be

199
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straightforwardly obtained from the Hirota representation of these equations,
through decoupling of a related “two-field condition” by means of an appropri-
ate constraint of minimal weight [262]. The main point is that bilinear BTs are
obtained systematically, without the need for tricky exchange formulas [209].
They arise in the form of “)Y-systems,” each equation within such a system
belonging to a linear space spanned by the basis of binary Bell polynomials
(Y-polynomials) [187].

An important element is the logarithmic linearizability of )-systems, which
implies that each bilinear BT can be mapped onto a corresponding linear sys-
tem of the Lax type. However, it turns out that these linear systems involve
differential operators which, even in the simplest case, do not constitute a Dar-
boux covariant [265, 324] Lax pair . This fact prevents us from obtaining large
classes of solutions by direct application of the powerful Darboux machinery
to the systems which arise by straightforward linearization of the )-systems.
Here we present a simple scheme to resolve this difficulty for a variety of soli-
ton equations which allow a bilinear BT that comprises a constraint of the
lowest possible weight (weight 2). Darboux covariant Lax pairs for the KdV,
Boussinesq, and Lax equations are obtained in a unified manner, by exploiting
the relations between the coefficients of linear differential operators connected
by the classical DT. Exponential Bell polynomials [44] and generalized “mul-
tipotential” )-systems are found to be useful for this purpose. This approach
reveals deep connections between the (1+1)-dimensional equations and the
underlying (higher-dimensional) Kadomtsev—Petviashvili (KP) hierarchy. We
start our discussion by recalling the basic properties of the )-polynomials
(derived in [187]) and by indicating how the use of the Y-basis can lead sys-
tematically from the original nonlinear PDEs to the associated linear systems.
The example of the Lax equation is instructive since this fifth-order equation
has no single bilinear Hirota representation. The content of this section follows
[260].

7.1.1 Binary Bell polynomials

The class of exponential Bell polynomials, originally defined for the Abelian
entries as
6771
Yoz (V) = Yo (Vs Vzay ooy U ) = e_”ax—me“, m € Z, (7.1)
was introduced in Sect. 2.1. It keeps a balance between linear and quadratic
terms of the (generalized) Burgers equation, for

Yine(In ) = s /1. (7.2)

Examples are easily derived and are given in Sect. 2.1. The property of
z-homogeneity,
Yoo (v) = A7 (0) Yie (v), (7.3)
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introduces the weight m.
The binary polynomials that we shall use in this section are defined in
terms of the exponential Bell polynomials

me,nt(f) = e_fa;na?ef (74)
as follows:

ymx,nt(vv ’LU) = me,nt(f) (75)

f _ ) Vpegt if p+ ¢ = odd,
paqt Wpg,qt if p+ g = even,

with the understanding that fpq q = 020 f. They inherit the easily recogniz-
able partition structure of the Bell polynomials (for a recurrent definition see
Sect. 2.2):
Yz (’U) = Vg,
Vo (v, w) = way + 2,
Vet (v, W) = Wat + V01,
Vaa (v, w) = vz + Bvzwae + 05, -

(7.6)

The link between the )-polynomials and the standard Hirota expression

DEDIG! -G = (9, — 0p)F (9 — 0p)! G (2, 1)G(2 1) (7.7)

x'=x,t'=t
is given by the identity
Viemt(v =InG' /G, w=InG'G) = (G'G)"'D"DI'G’ - G. (7.8)

In the particular case G’ = G, one has

—2pmpneday o — — _ 0, if m+n=odd,
G DDI'G - G = Yimant(0, @ =2InG) = {pmmt(Q), if m+n = even,
(7.9)

the P-polynomials being characterized by an equally recognizable “even part”
partition structure:

P, (Q) = Q2za Pz,t(Q) = ta; P4m(Q) = Q4m + ?)nga

Por(Q) = Qs + 15Q2,Qur + 15Q3,, . . .. (7.10)

A crucial property of the Y-polynomials relates to the transformation w =
v+ Q, v=In:

Vpz,qt(V,w =0+ Q) (7.11)

v=In

a
Z (S) <Z) Pjo it (@)Y (g k)t

jtk=eve

=yt

P
Jj=0
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and originates from the addition formula for the polynomials Y (v):
Ymm(vl + ’1}2) = Z (1‘?) Y(m,j)x(vl)Yjw(vg). (712)
j=0

The proof is performed by use of the Newton—Leibnitz formula.

It should also be noticed that polynomials YV, 4t (v, w), constructed with
the derivatives of dimensionless variables v and w, are homogeneous expres-
sions of the weight p 4 gr, if r stands for the dimension of ¢ (the dimension of
x is chosen equal to 1).

7.1.2 Y-systems associated with “sech®” soliton equations

We consider four examples of “sech?” soliton equations with the order ranging
from 3 to 5: the KdV, Boussinesq, Lax, and Sawada—Kotera equations.

KdV equation
The invariance of the KdV equation

KdV(u) = ut + usy + 6uu, =0 (7.13)
under the scale transformation

r—Ax, t— Nt u—A?u (7.14)

shows that u has the dimension —2. A dimensionless field ) can be introduced
by setting u = cQ2,, with ¢ being a dimensionless parameter to be determined.
The resulting equation for ) can be derived from the potential equation

Qut + Quz + 3cQ3, =0, (7.15)
which can be cast into the form
E(Q) = Put(Q) + Pia(Q) = G *(Do Dy + D3)G - G =0 (7.16)
G=exp(Q/2)

by setting ¢ = 1.

The well-known Hirota two-field condition on G and G’, to be satisfied as
a differential consequence of a bilinear BT (that we have to find), takes the
form [209]

G'~*(D,D; + D)HG'-G' — G™?(D,D; + D)G -G = 0. (7.17)

It corresponds to the following condition on @ = 2InG = w — v and
Q =2InG =w+wv:

E(w+v) — E(w—v) = 2(vgt + vag + 602,w2,)
= 2{0; [Vi(v) + Vsu (v, w)] + 6W [Vor (v, w), Ve (v)]} = 0, (7.18)
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where W ()1, V2) is the Wronskian. This condition can easily be decoupled into
a pair of equations in the form of linear combinations of the Y-polynomials.
It suffices to impose such a constraint on v and w (p; and ¢; are integers or
zero, ¢; is a constant),

> ¢ Vpsegu(v,w) =0, (7.19)

J

of the lowest possible order (or weight). The simplest choice is a constraint of
weight 2:
Vaou (0, W) = wo, +v2 = 0. (7.20)

In order to obtain a parameter-dependent decomposition, we should im-
pose the condition

Vor(v,w) = A, (7.21)

where X is an arbitrary parameter of weight 2. This leads to the following
Y-system

Vor(v,w) — A =0, Vi(v) + Vs (v,w) + 3AVe(v) = 0, (7.22)

the compatibility of which is guaranteed by the corresponding system for ¢
[setting w = v+ Q, v = Inv and using (7.10)]:

(L2 - A)‘/’ = 1/)21 + (Q2x - >\)7/) = O, (723)

(O + L3)Y = Yy + 3 + 3(Qa2z + AN)hz =0,

i.e., to the (Mindependent) condition:
(Qut + Quz + 3Q2:)2 = 0 E(Q) = 0. (7.24)
The bilinear equivalent of the Y-system (7.22) is obtained by means of (7.8):
D2G' -G = \G'G, (D; + D2 +3\D,)G" - G = 0. (7.25)
It is the bilinear BT for the KdV proposed by Hirota [209].
Boussinesq equation
A similar analysis can be applied to the Boussinesq equation

Bq(u) = ugs — uge + 3(u?)2, = 0. (7.26)
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This equation can be derived from a potential version obtained by setting

U= _Q2JIJ:

E(Q) = Pulq) - Pra(@Q) = G2(D? — DG - G —0. (127)
G=exp(Q/2)

The corresponding two-field condition

E(Q =w+v) - E(Q =w —v) = 2(var — vas — bvowz,)

= =20, V3, (v, w) + 209t + 6W [ Vo (v, w), Vi (v)] =0 (7.28)

can still be decoupled into a pair of equations of the form (7.19) by means of
the Y-constraint of weight 2 (notice that in this case the dimension of ¢ = 2,
so we dispose of two Y-polynomials of weight 2):

Vi (v) + Yoy (v,w) =0, (7.29)

where a is a dimensionless constant to be determined.
The decoupling requires a®> = —3 and produces the following parameter-
dependent Y-system (A is an integration constant):

Vi + aYoz(v,w) =0,  ady (v, w) + Vs (v,w) = A (7.30)
The corresponding bilinear system
(D¢ +aD?)G' -G =0, (aDyDy + D3 — NG -G =0 (7.31)

is exactly the bilinear BT for the Boussinesq equation obtained by Nimmo
and Freeman [350]. Its compatibility is subject to that of the linear equivalent
to the system (7.30):

U + athay + aQoyt) = 0, (7.32)

(M/}xt + 1/}3I + 3@211/)I + (aQ:ct - /\)1/} =0,

i.e., to the following potential version of the Boussinesq equation:

PBq(Q) = (Q2t — Qus — 3Q3,)s = 0. (7.33)

Lax equation
We now consider the Lax equation

Lax(u) = us + use + 10uus, + 20ugus, + 30u?u, = 0. (7.34)
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Setting u = ¢Q2, brings it to the potential equation:

Eo(Q) = Qut + Qox + 10¢Q2,Quz + 5¢Q3, +10c2Q35, = 0. (7.35)

The left-hand side of this equation is homogeneous with weight 6, but there is
no value of ¢ such that (7.35) can be expressed as a linear combination of the
weight 6 polynomials Ps,(Q) and P,:(Q). Setting ¢ = 1, we may nevertheless
consider the two-field condition

Er(w+v) — Er(w —v) = 2{0; [Vi(v) + Vsu (v, w)] + R(v,w)} =0, (7.36)
with
R(v,w) = *5(1):,:11)5:,: — Vg Wag + 6V Wa w3, + 203ws, — Bvopw3,
+602 025 Way + 40y V25V35 + 202045 + Vav2, — 205,). (7.37)

Eliminating ws, and its derivatives by means of the weight 2 constraint (7.21),
we find that the condition (7.36) can be decoupled into the following )-system:

Vor(v,w) = A, V(v) + Vsz (v, w) + 15XV, (v) = 0. (7.38)
Its compatibility is subjected to that of the corresponding linear system:

VYoo + (Qae — A =0, ¢+ L5¢ =0, (7.39)
L5 =02 +10Q2,02 + 5(Quz + 3Q3, + 3A*)0,,

i.e., to the condition

Sawada—Kotera equation

We finally consider the Sawada—Kotera equation
SK(u) = ug + use + 15uus, + 15uug, + 45u%u, = 0, (7.41)

which again can be derived from a potential equation by setting u = Qay,
expressible in terms of Py, (Q) and P,+(Q):

BE(Q) = Pu(Q) + Por(Q) = G™*(Dy Dy + D)G - G =0. (7.42)
G=exp(Q/2)

It is easy to see that the corresponding two-field condition

E(w+v) — E(w —v) = 20, [V (v) + Vs (v, w)] + 10R(v,w) =0, (7.43)
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with
R(’U, U)) = —UgWs5, + 2U2Iw41) - 2U3Iw31) + W2z Viag

2 2
—20,V4y — AVV2,V3, + BU2, W5, (7.44)
3 3 2 4
+3v5, — 6V, W, W3, — 20, W3, — 6V V2, Wag — VU2,

can no longer be decoupled into a Y-system by means of a weight 2 constraint
of the form (7.20).
Yet, the weight 3 constraint

Vo (v, W) = vsp + 3vgway, + 03 = A (7.45)

enables us to express R(v,w) as follows:
1
R(v,w) = —5896 [Vsz (v, w) + 3AVar (v, w)] . (7.46)

This means that the condition (7.43) can be decoupled into the following
(A-dependent) Y-system:

3 15
Vor(u,v) = A =0, Vi(v)— 5)7593(1),10) - 7/\))2:,, (v,w) = 0. (7.47)

Its compatibility is subjected to that of the corresponding -system
(w=v+Q, v=Inv):

Py — gl/ffm — 15Q223, — 12—51341(@)1/11 - 12_5)\(1/1% + Qaztp) =0,

i.e., to the condition:

(Qut + Qox + 15Q20Qus + 15Q3,) . = 0. B(Q) = 0. (7.49)

The bilinear equivalent of the system (7.47),

1
(D3 - NG -G =0, Dy — Sp_Bp)e.a- 0, (7.50)

is the bilinear BT for the Sawada—Kotera equation reported in [386].

7.2 Darboux-covariant Lax pairs in terms of Y-functions

In Sect. 3.7 a joint covariance property of operators was defined and investi-
gated. It results in some necessary conditions, e.g., the joint covariance equa-
tions, whose solutions yield restriction on a form of solvable equations. Let
us now go back to the KdV equation (7.13) and the associated linear system
(7.23). Tt comprises the second-order eigenvalue equation considered by Lax
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[263], with the covariance property we study throughout this book. According
to this property, (nonvanishing) solutions ¢ to the spectral equation produce
transformations

Gy =00, ' =0, -0, o=0,In¢, (7.51)
which map Ly = 82 + Q2. onto the similar operator

zg = G¢L2(Q2$)G;1 = Lg(@gm), (752)

with @21 = @2z + 20,. With the second-order eigenvalue equation obtained
from the constraint (7.21) through the map v = In1,

me(Ua v+ Q) = )‘7 (753)

we may try to associate a Darboux-covariant third-order evolution equation.
Note that any equation of the form

Z Cnypnm,qnt (’U, v+ Q(n)) =0 (754)

corresponds to a linear equation for . In particular, there is a correspondence
between the evolution equation (cz2 and c3 are constants)

Velv) + Ve (0,0 + Q) + oYy (v +QP) =0 (7.55)
and its linear counterpart
Yy + Lath =0, L3 = c30° + 202 + 010, + bo, (7.56)

with
by =3c3QY), by = Q. (7.57)

Let G be a transformation (7.51) generated by a (nonvanishing) solution
¢ of the system

(Ly = A\)¢ = (97 4 Qa2 — A9 =0, (7.58)
(O + L3)¢p = (0¢ + 302 + 202 + 010, + bo)¢p = 0.
It maps the operators Lo — A and 0; + L3 onto the similar operators

Go(Ly — NG, = La(Qaa) — A, Gy(0¢ + L3)Gy' = 0, + Ls,

Z3 = Cg(r“)g + Cgai —1—31(% +go, (759)

where

by =by + Aby,  Aby = 3¢50, (7.60)
go = by + Aby, Aby = b1,z + oAby + 2¢o0, + 3c309,, (7.61)
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and the following differential consequences of (7.58) have been taken into
account:

am (% + QQm - )\) =0 — 6m}/21(1n¢)+Q3m = (01+02)1+Q31 =0,

Ox [Yt(ln gb) + 03ng(1n ¢) + Yo, (111 gb) + b1Y, (111 ¢) + bo] =0 (762)
< o+ c3(o9 + 300, + 03):,, + ooz + Uz)m + (b10)s + box = 0.

In order that 9; + L3 be the Darboux-covariant with Ly — A\, we have to
determine the coefficients b;, i = 0, 1, as functions of Q)2 and its derivatives,
in such a way that the covariance condition

L3(Qaz, Qsy ---) = L3(Qar, Qaay-.) (7.63)
be satisfied with
AQ(TJrl)x = @(rJrl)x - Q(rJrl)x =20py, r=12,.... (764)

Hence, we should look for expressions b; = F;(Qa2z, @3z, ...) such that the
differences Ab; which appear in (7.58) and (7.59) are expressible as

Abi = Fl(Q2z+AQ2wa Q3z+AQ3wa . ')_Fi(Q2I’ Q3z’ e ')’ i = 0’ L. (765)

Because 3
Aby = §C3AQ2z, (7.66)

it is clear that we can find an expression Fj, linear in ()o2,, which satisfies
condition (7.64), yielding

3
bl = 563@21 + Ci, (767)
c1 being an arbitrary constant. The difference Abg is now given by the relation
3

Abo = 563Q3x + 3030'O'I + QCQUI + 30302m7 (768)

which, on account of (7.62), becomes

3 3

Abo = QCQUI + §C3O'2I = CQAQQz + ZCgAQgI. (769)

It follows that we can find an expression Fp, linear in 2, and )3, which
satisfies condition (7.64), yielding

3
by = c2Q2, + ZC3Q31 + co, (7.70)
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where ¢g is an arbitrary constant. Setting ¢y = ¢; = 0, we obtain
3 3 3
Lzy=c3|0; + 5@213:,; + ZQsm + c2La, (7.71)

indicating that the simplest Darboux-covariant third-order evolution equation
to be associated with (7.58) has the form (setting c; =0, c3 = 4)

(’lbt + L3)’L/J =0, .Eg = 4(92 4+ 6Q2,0; + 3Q3;. (772)

Together with (7.54) it produces an equivalent version of our previous linear
system (7.23) for the KAV equation, obtained by replacing the second equation
by the combination

[at + £3 + 36E(L2 - )\)]'lp =0. (773)

The operator Ls corresponds precisely to the third-order operator which gives
rise to the KdV equation in the Lax formalism [350]:

[0 + L3, La] = (Qut + Quz + 3Q3,)z = 0. (7.74)
The full Darboux-covariant system obtained with expression (7.71) for Ls,
(La — Ny =0, (Or+ L3)yp =0, (7.75)

corresponds, through the map v = In, to the multipotential Y-system

Vor(v,v+ Q) = A, (7.76)

Vi(v) + e3V34 (U, v+ Q(B)) + 2oy (% v+ Q(2)) =0,

in which
3 Co

@ _ 1 (2) _ 32
20 = 5@, @z =@t 403Q3m. (7.77)

An interesting alternative to this system results from an interchange be-
tween y2:c (’l}, v+ Q) and nggx (U, v+ Q(B)) + 02y2x (1}, v+ Q(z))v

€33z (U» v+ Q(B)) + c2)on (U, v+ Q(Q)) =\
yt(v) + Vou (U, v+ Q) =0, (7.78)

which corresponds to an alternative Lax-like system with the third-order
eigenvalue equation and second-order time evolution:

Lstp = (302 + 202 + b10, + bo)Y = A,
(Or + L2)p = Oy + b2z + Qa2s9 = 0, (7.79)

where the b;, i = 0, 1, are given by (7.57).
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Let G4 be a transformation generated by a (nonvanishing) solution ¢ of
the system (7.79). It still maps the operators d; + Lo and Lz — A onto similar
operators,

Gy(0r + L2)Gy' = 0y + Lo, Ly = La(Qaa), (7.80)
G¢(L3 — )\)G(Zl = zg - /\7 zg = 0382 + 0283 +518x +EO; (781)

where the differences Ab; = b; — b; are given by (7.60) and (7.61) and where
the following differential consequences of (7.79) have been taken into account:

ot + (00 + %)z + Qac =0, (7.82)
c3(09n + 300, +0)p + c2(0p + %)y + (b10)s + bos =0. (7.83)
Extending the condition (7.64) to » = 0, we find by means of the above

analysis that the covariance of Ly — \ with 0y + Lo is guaranteed if

3 3
by = §C3Q2m +c1, byp= 02Q2m + 103(Q3m — th) -+ co, (784)

where ¢y and ¢; are arbitrary constants. Setting ¢y = ¢; = 0, we find
3 3 3
Lzy=c3|0,+ §Q2xam + 1 (Q3z — Qat) | + c2Lo, (7.85)

yielding the simplest Darboux-covariant system of type (7.79):

Ly =M, (9 + La)y = 0, (7.86)
Eg = 4(92 + GQQxax + 3 (Q3I - Q:ct) .

The operators Z3 and 0; + Lo are found to constitute the Lax pair for an
equation which is nothing other than the potential version of the Boussinesq
equation (7.26) in which ¢ has been rescaled (t = ar, a? = —3):

[0y + La, L) = —(3Q2: + Quz +3Q3,)s = (Qor — Que — 3Q%,)0.  (7.87)

It is easy to verify that the system (7.86) taken with ¢t = a7 and a® = —3 is
the equivalent version of our previous linear system (7.32) for the Boussinesq
equation which results from subtracting a times the z-derivative of the first
equation from the second one. The full Darboux-covariant system obtained
with expression (7.85),

(Ls — M)y =0, (0r + L)y = 0, (7.88)

corresponds, through the map v = In, to a “covariant” version of the system
(7.78) in which

362

1
¥ = ZQa and QY = Qur + =2 (Qs0 — Qu)- (7.89)
2 4 C3
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The striking similarity between the covariant Y-systems associated with
the KdV and Boussinesq equations reveals a deep connection between both
soliton systems. It suffices to consider the next step which leads us from the
system (7.78) to an alternative version with two evolution equations corre-
sponding to two t-variables (¢, has the dimension p):

Vio (V) + Voo (v,v + Q) =0, (7.90)

Vi, (V) + 2oy (U, v+ Q(Q)) + ¢33z (v, v+ Q(S)) =0.

It is clear from the above analysis that the Darboux covariance of the corre-
sponding linear system for ¥ = expwv,

(Os, + Lo)t) = 0, (ats + 308 + 202 + 3¢3Q5) 0, + cQQg?) =0, (7.91)

is still guaranteed by the conditions (7.89) on Qg?;) and Qgﬁ). In particular,
it is found that the compatibility of the simplest covariant system (setting
C2 = O; C3 = 4)7

(8 4+ Lo)h =0, (8, + L3)p =0, (7.92)
Ly = 498 + 6Q2:0; + 3(Qsz — Qury),
is subjected to the condition
(e + L3, 00 + L] = [Poty (Q) + 3Py (Q) + Pac(@))e =0, (7.93)
which is a potential version of the KP equation:
KP(u) = (uty + usy + 6uuy), + 3uar, = 0, (7.94)

obtained by setting u = (2, and by integrating once with respect to x. We
wish to stress that the above derivation of a covariant Lax pair for the KdV
equation produced three closely related Darboux-covariant systems hinting in
a direct manner at the (well-known) common origin of the KdV and Boussi-
nesq equations as reductions of the KP equation.

We end our discussion with a direct derivation of a Darboux-covariant
equivalent to the linear system (7.39) that we associated with the Lax equation
(7.34). Our starting point is the multipotential }-system (¢; is a constant),

5
Varlv,0 Q)= A, V() + > eiVia (U, v+ Q(z‘)) =0, (7.95)
=2

or its linear version for ¢ = exp v,
(Ly— Ny =0, (O + Ls)y =0, (7.96)

Ls = c507 + ca8; + b303 + b202 + b10y + bo,
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with
by = 1005@&? +c3, b= 604@52 + ca,

2
b = 36508 + 5es [ 0 +3(0) } be, (7.97)
2
bo = CQQ%?E) + C4 |: Eés) + 3 ( g?) ] + Co-

Let G4 be a transformation (7.51) generated by a (nonvanishing) solution ¢
of the system (7.96) and (7.97). It maps Ly — A and 0; + Ls onto the similar
operators (7.60) and 9y + L5, with

E5 = 0585 + 048;1 +338g +328£ +318m +go, (798)
where

Abs =bs — by = 5e50, = 2¢5AQ2a,
Abg = by — by = b3 5 + 0 Abz + 4cyo, + 10c5024,
Abl = E;l — b1 = b21x + O’Abg + 30153 + 6640’2I + 100503x;
Aby = by — by = b1,z + 0 Aby + 20,y + 309,b3 + 4403, + 5e504z.

(7.99)

In order to ensure the Darboux covariance of 9; + Ls with Ly — A\, we must
again determine expressions F; for b;, i = 0,1,2,3, in terms of @2, and its
derivatives, which are such that condition (7.65) is satisfied at ¢ = 0,1,2,3,
with (7.64). It is clear from (7.98) that F3 can be chosen to be linear in @2,
SO

5
bg = 565@21 + Cc3, (7100)

where c3 is an arbitrary constant. Equation (7.98) then becomes
5
AbQ = §CSQ3I + 5050'0'1 + 4C4O'I + 100502x- (7101)
Using (7.62), we rewrite it as
15 15
Aby = 4cq0, + 505021 = 2c4 AQ2; + ZC5AQ3E, (7102)
indicating that F, can be chosen to be linear in @), and Qs3,, so

15
by = 2¢4Q2, + 7C5Q31 + ca, (7.103)

where ¢y is an arbitrary constant. Hence, we obtain

15 15 15
Aby = 2¢4Q3. + ZC5Q4:¢ +4cq00, + 5 C5002 + 7%%@21

+3¢304 + 15¢502 + 6¢409, + 10503, (7.104)
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or, using (7.62),
25 15
Abl = 2C4AQ31 + gCSAQélx + §C5 (2Q2$AQ2I + AQ21AQ21)

3 25 15
+503AQ21 + 2c4 AQ3, + §C5AQ4;E + gﬂ (Q%w) . (7105)

It follows that Fj can be chosen to be linear in Q2, Q3z, Quz, and Q3,, so

3 25 15
b = 53020 + 204030 + £ 5Qua + §C5Q§m + . (7.106)

It is found from these results and (7.62) that Abg becomes

Aby = 1—205 [AQ5$ =+ 2A(Q21Q31)] (7107)

3
+ 04 [AQur + A (Q5,)] + 38Qs: + 24Qss,

indicating that the appropriate expression for by is

3 15
by = c2Q2s + 103Q3z +ca(Quz +Q3,) + 1—605(Q5z +2Q2,Q3z) +co. (7.108)

Setting ¢; = ¢g = 0, we obtain the following expression for Ls,
2 5., 3 3 7
Ls = C4L2 + c3 (91 + 5@216;1; + ZQ3E + c4Lo + L5, (7109)

with (choosing c¢5 = 16)

Ls = 168 + 40Q2,9? 4 60Q3,02 + (50Qu4z + 30Q2,)0s + 15(Qse + 2Q20 Q32 )-

(7.110)
The relations between different potentials appearing in the covariant system
(7.95) are determined by (7.97), (7.100), (7.103), (7.106), and (7.108). The
simplest Darboux-covariant fifth-order evolution equation (7.97) to be associ-
ated with (7.96) has the form

(0:+Ls) v =0. (7.111)

It is easy to see that the system (7.96) and (7.111) is equivalent to the original
system (7.39):

Ly = L5+15 [0 + (Qa0 + Ny + Q35 (L2 — N). (7.112)

Notice that the appearance of the third-order Darboux-covariant operator Ls
as a part of the general fifth-order covariant operator Ls can be regarded
as a direct confirmation of the close relationship between the KdV and Lax
equations as the third- and fifth-order members of the same hierarchy.
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7.3 Backlund transformations and Noether theorem

BTs naturally arise when the Darboux formalism is “projected” to solutions
of nonlinear equations (the potentials of the corresponding Lax representa-
tion). The action is simple: “wave functions” of the Lax equations should be
excluded [239].

7.3.1 BT and infinitesimal BT

In the previous section we showed that the bilinear BT is a DT covariant form
of the equations of the Hirota method. For the KdV equation it is (7.25), which
is obtained from (7.22). The second relation (7.22) is nothing more than the
first equation of the classical BT, relating the fields w = @, and v’ = QZ:

(w4 w)y = (w—w')? — K2, (7.113)

(w+w); = =2(w — w)(w — W )ps + (We —w,)? +3((w —w')? — k)2,
while the second equation (we take the form of [407], the appropriate change
of notations is used) is derived from (7.18) in terms of the @ and Q' fields
of the potential KAV equation (7.15); we denote 2y = —k2. The form of this
equation is not unique, because the first one can be used.

The famous consequence of the BT (7.113) is that both variables w and
w’ are solutions of the potential KdV equation

Aw = wy — 6w?2 + Wae = 0. (7.114)

Steudel [407, 408, 409] derived conservation laws for soliton equations by
application of the Noether theorem, imposing the BT in a version of the
extended interpretation of

w' =Bow = w+ w1 + 572 (w), + w,)]?, (7.115)

which is one of the solutions of the first relation in (7.113) with respect to
w’ — w. The real-valued w is in the realm of the extended BT transform, if
inf[1 + k= 2(w, + w,)] >0, or |wl, +w,| < M2, || > M.

Theorem 7.1. Let
w; = B,{i’wo, w3 = Bmwl, (7116)

then
B.,B., = B.,B,, (7.117)

and

(w3 — wo)(we — wy) = K2 — K3. (7.118)
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The fundamental property of the extension basis is that (7.115) is valid
not only for solutions of the potential KdV equation. In other words, the
Laurent series

Sw=rk-+A1k 1+ A2+ (7.119)

represents the infinitesimal transform at infinity on the s-plane. Equating the
a-derivative of the right-hand side of (7.119) and the right-hand side of the
first relation in (7.113) yields

n—2
1 1
Ar=wp, An=Amo1e— Z ArAp_o1, n=2,3,4,.... (7.120)

=1

These formulas were first derived by Zakharov and Faddeev [469] in the con-
text of the IST method; see also [385, 445]. Note also that the expansion
(7.119) after differentiation in z gives an alternative representation of a DT
as 0wy ~ u[l] — u. The recurrent relations (7.120) are solved explicitly:

As = Wy /2, A3 = Wyyy — w§/2, Ay = Wypre/8 — Welyg,. ... (7.121)

7.3.2 Noether identity and Noether theorem

A Lagrangian density for the KdV equation is chosen so that
1 1
£ = Jwow; + §w§x — 2w? (7.122)

gives the potential KdV equation (7.114) as the Euler equation. A variant of
the Noether theorem for the dependence of £ on w,, is based on the following
form for the variation (the Frechét differential on the prolonged space):

0L 0L 0L

0L8=—9 Owg OWgy - 7.123

Owy we + owy We + OWgy v ( )
A decomposition of the right-hand side of (7.134) into a divergence and a term
proportional dw gives the Noether identity

0L =A; + B, — Adw, (7.124)
where a8
A= 6—wt5w = waéw, (7.125)
0L 0L 0L 1 9
B= [811):5 — <5wm>j ow+ Do oWy = <§wt + Wepe — 6wx> OW — Wz OWy .
(7.126)
The expression for A is given by (7.114). A proof of the theorem follows from
the identity
0L 0L 0L
—4 =(=—] 6 —0 7.127
<8wt w)t (8wt)t w+awt o ( :

and similar ones for other derivatives and the Euler equation. The identity
(7.124) proves the Noether theorem:
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Theorem 7.2. If the Lagrangian changes by a divergence
0L =¢€(O:+ =) (7.128)

under the infinitesimal transformations w — w + €f, then, for all solutions of
the potential KdV equation Aw = 0, the conservation law

T, +X,=0 (7.129)

exists, with
T=¢'A-0, (7.130)
X=¢'B-5. (7.131)

The following lemma occurs:

Lemma 7.3. Let d;p, = w; — wg, and

Llw1] — Llwo] = O + =9, (7.132)
with ) 1
o' = 71—2d10d§0 + Zf&, (7.133)

_ 4
E0=dyp <_5

Then the transformation B, is the Noether transformation.

1
dig — 267 4+ wy (d3y — k%) — 202 + Z(wl + wo)) )

This is proved by the definitions of the Lagrangian (7.122) and w; (7.116) on
the basis of (7.113). The product B4 B_,, being the Noether transformation,
generates the vector (6, =) such that

0L = E[wg] - E[wl] = E(Qt + Em) (7134)

determines the variation about the fixed wg. Finally, the part of the vector
(©,5), -
T = 7§d40, X = 2nd40(wx - H2), (7135)

which is symmetric with respect to K — —k (the symmetry of the BT is
accounted for), contributes indeed to the Noether conservation law:

1
o a0r + 2d40(K* — wy)o- (7.136)

The substitution of expansion (7.119) into (7.136) produces the conservation
laws

(AQT_l)t + 4(A2T+1 — ’U}QCAQT_l)m =0, r=1,2,... (7137)

in the form of Wadati et al. [445].
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7.3.3 Comment on Miura map

The first relation in (7.113) for imaginary k = ik in terms of dg1 = wo — w1 =
dy; is nothing more than the Miura link for v = 2w,,

op =02+ k% —u,
or, in the notation of this section,

dor =0 = ¢u /b,

where ¢ is a solution of
7¢:cz + u¢ = 7k2¢

This link immediately leads to the continuum conservation law from the cel-
ebrated paper of Miura et al. [335]

(¢ @)t + (6" Paw + OPs, — 42| — 6k ¢% ) =0

in the context of the Noether theorem.
Quite similarly the sine-Gordon equation is treated in [409].

7.4 From singular manifold method to Moutard
transformation

Paper [10] contains the so-called Ablowitz—Ramani-Segur conjecture that in-
corporated the Painlevé property [360]. This result was extended by Weiss
et al. [449] as the Weiss—Tabor—Carnevale theory to check the Painlevé prop-
erty for a PDE.

Estévez and Leble [145, 146] developed a procedure to derive the Moutard
transformation (and hence the DTs ) in the framework of the singular manifold
method. The generalization of these ideas for the case of two Painlevé branches
was made in [143].

We will illustrate the idea using the example of the singular mani-
fold method analysis of a version of the 2+1 KdV (Boiti-Leon—Manna—
Pempinelli 1) equation ([59]). Let us write this equation in the form [145]

It is proved that (7.138) has the standard Painlevé property, i.e., its solutions
can be locally expanded in terms of four arbitrary functions. The truncated
expansion produces the auto-BT

b

m[l] = m+6z, (7.139)
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which links two solutions of (7.138) by the “singular manifold” function ¢.
The substitution of (7.139) into (7.138) and application of the generalized
procedure [146] leads to the Lax pair

A consideration of (7.139) as a transformation m — mJ1] and the truncated
expansion for the transformed function ¥[1],

el =2 (7.141)

which is the solution of the Lax pair (7.140) with the transform m[1], yields
the following equations for p:

Do = =20, Py = _2(151/11/; Dt = 2U2Qzz — 200V za — 200, (7-142)

It can be proved that the form

is exact (i.e., dp = —2d{2) on solutions ¢ and ¢ of the Lax equations and
hence there exists 0
Y] =v - 27(12’ ¢), (7.144)

which coincides with the Moutard transformation [340, 341]. The method
seems to be an effective tool to derive the Moutard transformation formalism
in 241 dimensions [140]. It was further applied to generate the DTs for the
Bogoyavlenskii equation in 2 + 1 dimensions [144]. The constructive elements
of the theory are presented in [141].

7.5 Zakharov—Shabat dressing method via operator
factorization

7.5.1 Sketch of IST method

In the “new history” of the soliton theory, half a century after the Backlund—
Moutard-Darboux transformations, the notion of dressing appeared within
the inverse scattering problem, when solving the Cauchy problem for the KdV
equation [474]. To begin with, let us sketch the IST method and introduce
scattering data for the one-dimensional Sturm-Liouville problem

— 0+ u(x) = k* (7.145)

with a localized potential u(z) (€ > 0, |z| — oo = |u(z)z(1*9)| — 0) and the
spectral parameter k2. The scattering data comprise eigenvalues k, = ik,
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normalization constants a, = lim,_,o exp(ky )1, for eigenfunctions 1), nor-
malized as [*°_[¢,[*dz = 1, and the reflection coefficient v(k). The last one is
extracted from the asymptotic behavior of the continuum spectrum solutions

| exp(—ikx) + v(k) exp(ikz), T — 00,
V(@ k) = { w(k) exp(—ikx), x — —oo. (7.146)

Solving the scattering problem, we arrive at the function F'(z) [354]:
1 [ .
Z Ay €xXp(—Kmz) + o / v(k) exp(ikz) dk, (7.147)

which determines the kernel of the Gel’fand-Levitan-Marchenko (GLM) in-
tegral equation

K(z,y)+F(x+y)+/ K(z,s)F(s+y)ds=0, z<uy. (7.148)
Then the potential u(z) is retrieved from the solution K (z,y) of (7.148) as

u(x) = 2;—:6K(:c,x). (7.149)

Equation (7.148) links K and F’; it maps the scattering data to the poten-
tial and is referred to as the inverse scattering transformation. The Gardner—
Green—Kruskal-Miura theory, using the second operator of the Lax pair (see
Chap. 3), gives explicit dependence of the scattering data on time, a,,(t) and
v(k,t), via the initial values of a,,(0) and v(k,0).

The GLM equation (7.148) is solved explicitly in some of the simplest
cases [354]. The multisoliton solutions correspond to zero v (reflectionless
potentials). The kernel of the integral operator factorizes in this case and has
a finite number of terms, as is seen from (7.147).

7.5.2 Dressible operators

The idea of the dressing method in its original IST version [474] (we follow
the modification given in [466]) uses the fact that each function F' generates
the function K and hence a potential. Let us write (7.147) symbolically as

K+ F+K*F =0, (7.150)

where the asterisk denotes the action of the integral operator and the function
F(z,y) goes to F(x + y) for the standard GLM equation. Consider a pair of
operators M and M which obey the equation

MK + MF + (MK)*F + K*(MF) = 0. (7.151)
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The operator M is named the “bare” operator, and M is the “dressed” oper-
ator. Suppose the function F obeys the equation

MF =0. (7.152)

Then we have e
MK =0, (7.153)

if the operator M exists. The set of pairs (M, ]\/4\) forms a vector space.
As an example, consider the operator

M =8, +0,. (7.154)

In this case (7.151) takes the form

MK(:I:,y)—i—MF(:E,y)—i-BZ/ K(m,s)F(s,y)ds—i—/ K(x,5)0,F(s,y)ds = 0.

(7.155)
Evidently,

Oz /OOK(:I:, s)F(s,y)ds = —K(z,z)F(x,y) + /OO[(BZK(:E, s)] F(s,y) ds.

(7.156)
Integration by parts gives

I= /Oo[ﬁsK(:zr, $)] F(s,y)ds =— /OOK(:E, $)0sF(s,y)ds — K(x,x)F(z,y).

(7.157)
In (7.155) take into account (7.156) and introduce I as

MK (z,y)+ MF(x,y) — K(z,z)F(z,y) + /Oo[axK(:c, s)] F(s,y)ds
Jr/OOK(J:,s)ayF(s,y) ds+1—-1=0. (7.158)

For 41 substitute the mid-positioned term in (7.157), and for —I the right-
hand side of (7.157) with the opposite sign:

oo

MK (z,y) + MF(z,y) — K(z,2)F(z,y) + / [0 K (z,8)] F(s,y)ds

+ /OOK(x, $)0yF(s,y)ds + /OO[GSK(QC, $)] F(s,y)ds

+ /OOK(:E, $)0sF(s,y)ds + K(z,x)F(x,y) = 0. (7.159)
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Ordering the terms, we get

(0 + 0y)K (z,y) + MF(z,y) (7.160)

Hence, the following operator arises:
M=M=0,+d,. (7.161)

The operator M is called dressible. A set of dressible operators forms linear
space.

A connection between scattering data and a potential U = U(z,t) with
the additional (time) parameter is used in integrable equations via the Lax
representation [335] and, directly, in quantum evolution problems. The prob-
lems in which potentials are functions of time can be studied by the present
method because the operator of the time derivative d; is dressible. As before,
from the equation

MF(z,y,t) =0
we obtain .
MK (z,y,t) = 0.
Let a function v be a solution of two equations
(0 — L[U])Y =0, (7.162)
(0y — AU = 0. (7.163)

If derivatives with respect to ¢ and y commute, then the Lax representation
is

A —Ly,=[AL]. (7.164)
Proposition 7.4. If two operators M and M are such that there exists a
solution of (7.151) (operator M is dressible) and if the operator M forms the
Laz pair with N, then the operators M and N also form a Lax pair. If a pair
of operators M and N produces a nonlinear system, then the pair M and N

produces the same system.

The next example is

M:a%+ﬁ—%. (7.165)

We want to dress the operator M, applying it to the GLM equation (7.151).
Integrating by parts yields the operator

— o0

M:a&+%—%+mm (7.166)

where

U(z) = —Q%K(x,x). (7.167)
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Note that a function U has appeared in the dressed operator, while for the
first-order operator (7.154) the dressed operator is the same as the bare one
(7.161).

In general, we put

Consider the operator D of the following structure:
DF = ad,F + LoF — FL{, (7.169)

where LS‘ is the Hermitian conjugate to L and acts to the left.

Proposition 7.5. The operator (7.169) is dressible. The dressed operator D
18

DK = ad,K + LK — KL{, (7.170)
where _
L=Lo+L (7.171)
and o . _
L=1yo" " +..., lo ~ (0x — 8y)ZK’y:x : (7.172)

7.5.3 Example

Let us take
Ly=0?> = L=0>+U.

Solving the equation M F = 0 yields MK = 0; hence, some class of solvable
equations appears, with some linear space.
Let us consider operators D; and Ds,

DyF = a0, F + L — FL\V™,
DyF = a0, F + LY — FLP™.
This class of operators contains the Lax representation
105, L2 — 020, LY + [Lg), Lgﬂ —0.
For relevant forms of the operators Lél) and L(()Q) and for a1 = o, g = —1,
t1 =y, and t3 =t we obtain the KP equation
Or (ut + 6utiy + Uggs) + a2uyy =0.

In the case of a®> = —1 we have the KP I equation; otherwise, if o2 = 1 we
have the KP II equation. The KP equation is the two-dimensional equation
that contains the KdV equation as a y-independent reduction:

Uy + 6uly + Upze = 0.
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It was demonstrated in [324] that the triangular (Volterra) factorization
of the operator
F=Q1+K")1'1+K")
proved by Zakharov and Shabat [474] links the Zakharov—Shabat dressing
scheme to the DT dressing.






8

Dressing via local Riemann—Hilbert problem

Beginning with this chapter, we proceed to a description of the second (mostly
analytic) aspect of the dressing method. In this chapter we will show how to
dress a seed solution of a (141)-dimensional nonlinear equation making use
of the local Riemann—Hilbert (RH) problem. First we formulate in Sect. 8.1 a
general approach to the RH problem based dressing method [354] in terms of
the Lax representation associated with a given nonlinear equation. Then in
the subsequent sections we will illustrate with examples of specific nonlinear
equations the power of the RH problem method. Throughout this chapter we
stress two basic facts concerning the applicability of the RH problem to solve
nonlinear equations: (1) the RH problem naturally arises in the context of non-
linear equations and (2) this approach is substantially universal. In Sect. 8.2
we concretize the main ideas by means of the classic example of the nonlinear
Schrodinger (NLS) equation. Sections 8.3 and 8.4 are devoted to mathemat-
ically more complicated equations: the modified NLS (MNLS) equation and
the Ablowitz—Ladik (AL) equation. These two examples are particularly in-
teresting from the point of view of the RH problem. Indeed, the reader will
see that the formalisms we apply for solving the MNLS equation and the AL
equation are practically the same though these equations are completely dif-
ferent: one of them is a partial differential equation (MNLS), while the other is
a differential-difference equation (AL). Section 8.5 demonstrates some novel
features of the RH problem formulation which arise in the case of higher-
order matrix spectral problems. As an example, we consider in this section
the three-wave resonant interaction equations. These equations are of inter-
est in themselves because they represent the so-called dispersionless nonlinear
equations. The non-Abelian version of this system was discussed in Sect. 3.7.
In Sect. 8.6 we give one more argument in favor of the universality of the dress-
ing method formalism developed. Namely, we will obtain the homoclinic orbits
for the NLS and MNLS equations. Strictly speaking, this problem is not per-
tinent to the RH problem in the context of this chapter because we will dress
the plane wave solution under periodic boundary conditions. Nevertheless, our
formalism exhibits its effectiveness for solving nonsolitonic problems as well.

225
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Finally, in the last section we briefly consider the well known Korteweg—de
Vries (KdV) equation. This consideration is based on the method which allows
a straightforward generalization to (2+1)-dimensional nonlinear equations and
serves as a bridge to go in this direction.

8.1 RH problem and generation of new solutions

As indicated in previous chapters, the Lax representation [263] (or the zero-
curvature representation) is of primary importance for the integration of non-
linear equations. In the framework of the Lax representation, a system of two
linear matrix equations (sometimes these equations are scalar ones)

Ve =US, G =Vi (8.1)

is associated with a given nonlinear equation. Here the matrices U(z, ¢, k) and
V(z,t,k) depend on a solution of the nonlinear equation and on a complex
spectral parameter k independent of the coordinates (z,t). These matrices are
chosen in such a way that the compatibility condition [7]

Uy —V, +[U, V] =0 (8.2)

resulting from the equality of mixed derivatives v,; = 1, and providing the
existence of a common solution for the system (8.1) would produce exactly the
nonlinear equation we are considering. The matrices U and V' have noncoin-
ciding sets of poles (divisors) in some points of the extended complex k-plane
C = CU{oc}. In fact, they are the divisors that determine all the essential
features of the nonlinear equation with a given Lax representation.

Suppose we know some seed solution wug of the nonlinear equation (8.2).
On frequent occasions, trivial solutions like zero can serve as the seed solution.
We therefore know explicitly the matrices Uy and Vy which correspond to this
solution. As a result, we can solve a system of linear equations

E, =UyE, FE,=VE (8.3)

for the matrix function E(z,t,k). Now we will demonstrate, following Za-
kharov and Shabat [475] (see also [148]), that there exists a possibility to
build a class of new solutions of the nonlinear equation (8.2), this class being
parameterized by a closed oriented contour L on the extended plane C and
by a nondegenerate bounded matrix function Go(k) defined on the contour.
For this purpose we introduce first a matrix function G(z,t, k),

G(x,t, k) = E(x,t,k)Go(k)E™ (2, t,k), kelL, (8.4)

where E(z,t, k) solves the system (8.3). Then we pose the RH problem [167]
for the matrix G(z,t, k) on the contour L as

N, t, k)P, (x,t, k) = G(x,t, k), ke lL. (8.5)
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In other words, we want to factorize the matrix G(z,t, k) into a product of
the matrix functions @4 and #_ in such a way that ¢4 ($_) is analytic inside
(outside) the contour L and both of them satisfy equation (8.5) on the contour.
Such an analytic factorization problem represents one of the formulations of
the RH problem. If the contour L coincides with the real axis of the k-plane,
then the matrix @, is analytically continuable to the upper half plane, while
@_ is analytically continuable to the lower half plane.

The solution of the RH problem in the form formulated above is not unique.
Evidently, matrices ¢/, = M (z,t)®+ with an arbitrary nondegenerate matrix
M solve the same factorization problem. To provide the uniqueness of the
solution, we should pose the normalization condition. This means that we
should set a definite value of one of the matrices @+ in some predetermined
point of the k-plane. Usually the infinite point & = oo is taken as the reference
point. If @_(0c0) = 1, then this normalization is called canonical.

Let us differentiate (8.5) with respect to x, taking into account that G, =
[Uo, G]. Then we obtain

Py =UPL — P U,
where we introduce a matrix function Uz, t, k),
U=90_Upd ' +&_,0"" =0, U, + P, 0,

It is clear that the matrix U has the same set of poles as Uy, if the poles
do not lie on the contour. Moreover, if the contour contains the pole kg with
multiplicity ng, we should demand an additional property of the matrix Go(k),
namely,

Go(k) = 1+ O (|k = ko[™),

near the point kg; 1 is the identity matrix.
Similarly, the differentiation of (8.5) in ¢ gives a matrix V,

V=0_Vod ' + &' =D, Vo, + DD,

entering the equation
Py =VoL - V.

The last step is to introduce functions ¢4 = @ F which satisfy the compatible
linear equations

Yip = Uiy, Yy = Vibs.

Hence, we constructed new matrices U and V which obey the compati-
bility condition (8.2), provided that we are able to solve the RH prob-
lem (8.5). It is important to stress that the matrices U and V have the
same structure as Uy and Vj. In other words, U and V depend on a new
solution wu(z,t) in the same way as Uy and V; depend on the seed so-
lution wg(z,t). Therefore, we can restore purely algebraically the solution
u(zx,t).
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A distinction will be made between two types of the RH problem. The
first one is the so-called regular RH problem when both ¢, and @~! have no
zeros in their domains of analyticity. In other words, det @ # 0 inside the
contour L and det =1 # 0 outside the contour. Otherwise we will deal with
the RH problem with zeros. It is the RH problem with zeros that leads to
soliton solutions of nonlinear equations.

The scheme described above gives general principles of dressing the seed
solution. In the examples we give, we demonstrate that the RH problem arises
naturally within the inverse spectral transform (IST) approach. Moreover, it
will be clear how to adopt involutions that impose some restrictions on the
general Lax representation (8.2) and reduce the matrices U and V to those
belonging to some complex Lie algebras or symmetric spaces [331].

8.2 Nonlinear Schrodinger equation

Here we demonstrate the main stages of the application of the RH problem
to obtain a soliton solution of the NLS equation

i + Uy + 2Jul*u = 0. (8.6)

A vast amount of literature exists about the NLS equation, the most important
books are by Novikov et al. [354], Lamb [259], Dodd et al. [117], Ablowitz
and Segur [13], Calogero and Degasperis [81], Newell [348], and Faddeev and
Takhtajan [148]. Remember that solutions of the NLS equation in terms of
the elliptic functions were given in Sects. 3.5 and 4.9.

8.2.1 Jost solutions

As is well known [473], the NLS equation (8.6) can be represented as the
compatibility condition of the system (8.1) of two linear matrix equations
with the 2 x 2 matrices U and V of the form

. 0 u
v=-ihm+a o= (1) (57)
V = —2ik%03 + 2kQ + i03Q, — iQ%0s3,

this compatibility condition being fulfilled for arbitrary constant spectral pa-
rameter k. The matrix () stands for the potential in the spectral equation
1, = Ut. It will be more convenient for us to write the spectral equation
in terms of the matrix J = ¥ E~!, where E = exp(—ikzo3) is a solution of
the spectral equation for zero potential. Hence, the spectral equation we shall
deal with is written as

Jr = —iklos, J] + QJ. (8.8)

We consider the zero solution of the NLS equation as the seed solution to be
dressed and are interested in deriving localized solutions.
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First we introduce the so-called Jost solutions Ji(x,k) of the spectral
equation (8.8) obeying the asymptotic conditions Jy — 1 at  — Fo0. Since
tr U = 0, these boundary conditions guarantee that det J. = 1 for all . In
other words, the Jost solutions coincide asymptotically with the solution of
the spectral equation with zero potential. It is clear now that going from the
matrix ¥ to the matrix J enables us to use the unit asymptotic for J., instead
of the exponential asymptotic E.

Being solutions of the first-order differential equation, the Jost functions
J+ are not mutually independent. Indeed, they are interconnected by the
scattering matrix S(k),

_ k) —b(k)
J_=J,ESE™", Skz(a( _ . det S(k) =1, 8.9
and the structure of S(k) is dictated by the form of the potential Q. It follows
directly from the spectral equation (8.8) that the Jost solutions obey the

involutive condition -

JL(x, k) = Ji'(x, k), (8.10)
where the dagger means the Hermitian conjugation. It is extremely important
that the involution (8.10) manifests itself throughout all the other objects

related to the spectral equation. For example, the scattering matrix S (k)
obeys the same involution ST(k) = S~!(k) .

8.2.2 Analytic solutions

What can we say about analytic properties of the Jost matrix functions with
respect to the spectral parameter k? Let us rewrite the spectral equation (8.8)
with the boundary conditions in the integral form. To take an example, we
obtain the following integral equations

x

(T (k) =1+ / A€ u() (J)an (€, k),

— 00
x

(J-)a1(z, k) = */ dg u(§) (J-)i (&, k) exp[2ik(z —¢)]  (8.11)

— 00
for the first column entries of the Jost matrix J_. We see that the exponent
in the integrand (8.11) decreases for Imk > 0. In other words, the first column
J[j] of the matrix J_ is analytic in the upper half plane and continuous on
the real axis Im k£ = 0. In the same way we recognize that the second column
J_[E] of the matrix J; is analytic as well in the same domain. Therefore, we
can define the matrix function @ (x, k),

B, (2, k) = (J[_”, J[f]) :

which is a solution of the spectral equation (8.8) and is analytic as a whole in
the upper half plane.
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The analytic solution @, (z, k) can be expressed in terms of the Jost func-
tions and some elements of the scattering matrix. Indeed, remembering (8.9),
we have

B, = (JE]aJJ[E]) _ (aJJ[rl] | polike Jf]v J[f])

a 0 _
= (JJ[rl]aJJ[f]) (be2ikz 1) = J+ES+E 1a

where
a(
S, = (bl)' (8.12)
Similarly,
_1 1b
@4_ - J_ES_E 5 S_ - O a 5 S.;,_ = SS_ (813)
It follows from the above formulas that
det @4 (x, k) = a(k). (8.14)

Now, what about a matrix function analytic in the lower half plane? We
can define such a function ¢~ (x, k) by means of the involution (8.10), i.e.,

P (2, k) = DL, (z, k).

It can be easily shown that (15:1(x,k) is expressed in terms of the rows of
JiL 1 namely,

Therefore, d~* (x, k) is a solution of the adjoint spectral problem. On the real
axis

&= (a, k) = &L (v,k) = ESTE ;= BSTE-L—!

and det =1 (z, k) = a(k) .
Let us write an asymptotic expansion for @, (x,k) ,

Do (z,k) =1+ %@Srl)(x) +0 (%) : (8.15)

and substitute it into the spectral equation (8.8). Collecting terms with equal
powers of k, we find a reconstruction formula for the potential:

Q=i[o3,<ﬁ$)}. (8.16)

Hence, in order to solve the NLS equation, we should find the analytic solu-
tion & .
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8.2.3 Matrix RH problem

Let us calculate a product &~ (z, k)& (z, k) for Imk = 0. We easily find that
this product depends essentially on k only, the z-dependence being given by
the simple exponential function F. Indeed,

&N, k)P (x,k) = EGo(k)E™!, Gy = SISJF = (i i)) (8.17)
with account for |a|? + [b|? = 1. Hence, we arrive at the matrix RH problem!
This problem arises naturally provided we operate with analytic solutions of
the spectral problem. The contour L, being the real axis Imk = 0, divides
the complex k-plane into the domains C; , Imk > 0, and C_ | Imk < 0. The
normalization of the RH problem (8.17) is canonical,

&y (x, k) — 1 for k — oo,

owing to (8.15).

The RH problem (8.17) is characterized by the so-called RH data which
are categorized into discrete data (eigenvalues k; and eigenvectors |j); see
later) and continuous data [the matrix element b(k)]. Solitons correspond to
the discrete data of the RH problem with zeros of the scattering coefficients
a(k) and a(k). Because we showed in the preceding subsection that the deter-
minants of the matrices ®, and #~! are given by a(k) and a(k), respectively,
these matrices have zeros at the points kj, k; in their domains of analytic-
ity, i.e., det®, (k;) = 0, Imk; > 0, j = 1,2,..., N, and det d_'(k;) = 0,
Imk; <0,1=1,2,..., N'. We suppose that all zeros are simple and of finite
number. Besides, in virtue of the involution (8.10), we have an equal number
N of zeros in both domains. The case of multiple points of the RH problem
associated with the Zakharov—Shabat spectral problem has been studied by
Shchesnovich and Yang [401].

We will solve the RH problem with zeros (8.17) by means of its regular-
ization. This procedure consists in extracting rational factors from &, which
are responsible for the existence of zeros. In fact, these rational factors rep-
resent specific Darboux transformations which produce simple zeros in the
wave function @4 (Chap. 3). Indeed, if det $, (k;) = 0, then at the point k;
there exists an eigenvector |x;) with zero eigenvalue, & (k;)|x;) = 0. Let us
introduce a rational matrix function

S L TS 01 ¥}
k—k; (Xilxs)

Here Pj is the rank 1 projector, P; = Pj, and (x;| = Ix;)T (cf. Chap. 3). In a
relevant basis P; = diag (1, 0); hence, det Ej_l = (k — k;)(k — k;)~!. Because
det @ (k) ~ (k — k;) near the point k;, we evidently have det(élbrEj_l) #0
at the point k;. Thereby we succeeded in regularizing the RH problem at the
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point k;. Zero k; of the matrix function #-! is regularized by the rational
function -
ki — ki
k— ki

(1)

=1 P

and the matrix =, ' has no zero in k;. The regularization of all the other
zeros is performed similarly and eventually we obtain the following represen-
tation for the analytic solutions:

Dy = 94T, I'=ExEn-1- 51, (8.18)

where the rational matrix function I'(z, k) accumulates all zeros of the RH
problem, while the matrix functions ¢+ solve the regular RH problem (i.e.,
without zeros):

¢~ (x, k)py (x, k) = ['(x,k)EGo(k)E~1 T (x, k). (8.19)

If we restrict ourselves to obtaining the soliton solutions of the NLS equation,
i.e., for Gy = 1, we can pose without loss of generality ¢4+ = 1.! As a result,
@, = I' . The matrix I' will be called the dressing factor. It follows from
(8.18) that the asymptotic expansion for the dressing factor is written as
[ 1
Iz, k)=1+ EF () + O 7z ) (8.20)
For practical purposes, it is more convenient to decompose the product

(8.18) into simple fractions [124, 235]. In general, the rational matrix function
I'(k) and its inverse can be decomposed into terms of two sets of the vectors

|zj) and |y;):

j' ;) (5] (8.21)

Hence, instead of N vectors |y;) we obtained 2N vectors |z;) and |y;).
The next problem is to express |z;) in terms of |y;). Consider the identity

! In the examples in the following sections such a simple choice will not be valid.
Moreover, for the perturbed NLS equations the equality ¢+ = 1 is valid in the
leading-order approximation only.
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I'(k)I~Y(k) = 1 at the point k = k;. To avoid divergence at k — k;, we should
pose I(k)[y;){z;] = 0, or

N ey —
(ﬂ P e |wz><yl|> ;)] = 0.

=1

Multiply it by |y;) on the right. Because (x;]y;) # 0, we obtain

|yJ Z |='17l

Let us introduce A" x A matrices

—k
—k

). (8.22)

X = (|:C1>7 |$2>a ) |:CN>)7 Y = (|y1>a |y2>a R |yN>)a

1 , _
D—{Dlj}—{<yl = yj>}, F:dlag(...,klfkl,...).
ki — ki

Then (8.22) is written as Y = XF'S, or XF =Y S~!. In components,

) N
(ki = ko)lwi) = Z (D7) ;1 ly)-

Substituting it into (8.21) and introducing more convenient notation |j) = |y;),
we obtain the desired formula for the dressing factor:

N (117)
rk)y=1- — i) (DY), |, Dy = —. 2
(k) jEl_l s 3) (D7), (U, Dy - (8.23)
Similarly,
-1 Y 1 . -1
I Yk)y=1+ § k_k‘|j>(D )5 (- (8.24)
J

Let us remember the reconstruction formula (8.16), which is now written

* Q=i {03, F(l)(z)} : (8.25)

As a result, we will be able to find solutions of the NLS equation, provided
we can calculate explicitly the matrix I" or, more precisely, the vector |j). To
this end, let us differentiate the equation @ (k;)|j) = 0 in . Because &, is a
solution of the spectral equation (8.8), we obtain

0P (7, k)k; 1) + D4 (%, k) |f)a = 1k P (2, kj)os|f) + Py (2, Kj)|f)e =
Therefore, the z-dependence of |j) is given by a simple linear equation

li)e = —ikjos|j). (8.26)
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In the same manner we find the evolutionary equation
i) = —2ik2o3]5). (8.27)

Integrating them, we obtain explicitly the vector |j) as
j) = exp [(—ik;jz — 2ik7t)os] |jo), (8.28)

where |jo) is a vector integration constant.

8.2.4 Soliton solution

With the above results in hand, we can now derive the soliton solution of the
NLS equation. We have in this case N' =1 and pose k1 = £ + in. Then the
vector |1) (8.28) takes the form

~ (exp{n(z+4&t) —i[Ex +2(82 — )t } o
= (exp in(w +AEt) +i [€x + 2(6 — )] }pz) ’

where p; and py are components of the constant vector |1o). The reconstruc-
tion formula (8.25) reduces to

u(z,t) = 625 (2, 1). (8.29)
It follows from _
r—1-fzhp
k— ki
that i1
r = —Qinw (8.30)

(1)
It is important that the vector |1) enters (8.30) both in the numerator and in

the denominator. Therefore, we can divide both components of the vector by
the same number, say ps, without changing I'"). Denoting

=B c— et det) ba, o= —2 -4 — 1)+ B,
P2
we can represent the vector |1) in the very simple form:

1) = o1/D(a+i0) ( oll/2) () )

o (1/2)(s+ig) (8.31)

Substituting this vector into (8.30), we find
z ip
M — —in (e‘iiw s_z) sechz

and, in accordance with (8.29), we finally obtain the standard formula [473]
for the NLS soliton: _

u(z,t) = 2ne'?sechz. (8.32)
Here ¢ and 7 determine the soliton velocity and amplitude, respectively, while
a and [ give the initial position and phase of the soliton.
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8.2.5 NLS breather

In this subsection we will obtain the breather solution of the NLS equa-
tion. The breather is an oscillating “bound state” of two solitons centered
at the same position and having equal velocities. Without loss of general-
ity, we take the velocity of the solitons to be zero (§&1 = & = 0). As a
result, we have now four zeros of the RH problem, two of them lying on
the positive imaginary axis, ky = i and kg = iny, and the other two
zeros lying on the negative imaginary axis, k1 = —in; and ko = —ins.
Therefore, the dressing factor I' entering the reconstruction formula (8.25)
is written in the form (8.23) for N' = 2 and gives after the asymptotic
expansion

r' = =3 1HD ) (8.33)

= —(D7Hul1)A| = (D721 [2)(1] = (D7H)12[1)(2] = (D7 1)222)(2].

The matrix elements Dj; are given by (8.23) and hence the matrix D takes
the form

el
D=1"0mn" T2’

ki — ke ko — ko

We can rewrite (8.33) immediately in terms of the matrix D:
'™ = (det D)~ [~ Daa[1){1] + D2a[2) (1] + Di2[1)(2] — Dua[2)(2]].  (8.34)
The vector |j), j = 1,2, has the form [see (8.31)]

. (1/2)(z+iv;)
. g, [ €
) = o/ <e<1/2><zj-+iw>) Lz =2, gy =Anjt+ B,

and we put a; = 0 because the maxima of both solitons coincide. Let us first
calculate matrix elements Dy;:

e~ (1/2)(B1—p2) 1 1
Dig=————— [ exp =(21 + 22 —ip1 +ip2) + exp = (—2z1 — 22 + ip1 —ip2) |,
i(m +mn2) 2 2

Dy = —D7,, Dy = : ; Doy =
Then we obtain the determinant of D:

2
det D = cosh(z1 + z2) + cos(p1 — p2) — M cosh z1 cosh z2) .

2
(m +n2)? ( 2mn2
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Remember that the two-soliton solution is given by (8.29). Calculating now
FS) by means of (8.32)—(8.34), we find

F1(1) _ 1 n—n (coshzl civr cosh 29 ei</’1) -
idet D my + 12 m M2
Hence,
cosh 2mx . . cosh 2mox . .
u(x,t) = (1 —n3) <Tm exp (4t + 1) — % exp (dig? + 1ﬁl)>
X (cosh 2(n1 + m2)z + cos [4(n — n3)t + B1 — Ba] (8.35)
(m +n2)?

-1
— ———cosh2n;x cosh 277290) .
2mmne

This formula describes the two-soliton solution of the NLS equation but it is
not yet a breather. The breather being a result of the evolution of the initial
configuration u(x,0) = 2sechx is obtained under definite relations between
m and 72 and between 3y and f; [387]. Considering u(x,t) (8.35) for ¢ = 0,
we easily find that we should take n; = 3/2, no = 1/2, 1 = 0, and B2 = 7.
As a result, the breather solution of the NLS equation is written as

cosh 3z + 3e% cosh
cosh4z + 4 cosh 22 + 3 cos 8t

The breather (8.36) oscillates with the frequency w = 8.

In conclusion, let us summarize the basic steps in the derivation of the
soliton solution. First we built analytic solutions of the spectral problem from
the components of the Jost solutions. Then we showed that the analytic solu-
tions solve the RH problem with zeros. After regularization of the RH problem
we extracted the rational dressing factor. The dressing factor is determined
by the discrete RH data, i.e., eigenvalues and eigenvectors. The eigenvalues
are constants of motion, while the eigenvectors are governed by simple linear
equations. After integrating these equations we obtained the eigenvectors ex-
plicitly that enable us to calculate the dressing factor and finally to derive the
soliton solution.

(8.36)

u(z,t) = 4e't

8.3 Modified nonlinear Schrodinger equation

In this section we will obtain soliton solutions of the MNLS equation taking
as a seed solution the trivial one u = 0. The MNLS equation

iy + s + 2Jul?u + i (|u|2u)m =0, acRe (8.37)

for a scalar complex function u(z,t) has important applications in nonlinear
optics [23, 121, 180, 432, 442] and plasma physics [213, 334]. In particular,
this equation extends the famous NLS equation to the case of subpicosecond
optical pulses. For definiteness we take hereafter the parameter v > 0.
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8.3.1 Jost solutions

Equation (8.37) allows the Lax representation (8.2) with the matrices U and
V' of the form

U:—é(k%magﬂkcg, Q= <28) (8.38)

2i

V:*E

9i

(k2 — 1)205 + k(K% — 1)Q + ik2Q%03 — ko3 Qu — iakQP.
o

As for the NLS equation, we define a matrix J = ¥ E~!, where

E = exp [—(i/a)(k* — 1)zo3)]

is a solution of the equation v, = U for zero potential @ = 0; hence, a
spectral equation for the MNLS equation is written as

Jy = —é(zﬁ —1)[o3, J] + ik Q. (8.39)
This spectral problem, being quadratic in the spectral parameter k, belongs
to the Wadati-Konno-Ichikawa (WKI) class [444]. The Hamiltonian structure
and squared solutions of equations solvable by the quadratic spectral problem
have been studied by Gerdjikov and Ivanov [183, 184]. It should be noted that
the MNLS equation can be transformed by a gauge transformation [330] to
the so-called derivative NLS equation [233] which is also applicable in plasma
physics [119, 337, 411].

Jost solutions Jy (z, k) of (8.39) are determined by the asymptotics Jy — 1
as © — +oo and det Jx = 1. The scattering matrix S(k) is given by the
equations of the form (8.9) for Im k2 = 0 and the involution (8.10) preserves
its form for the MNLS Jost functions as well.

There exists another symmetry of the spectral equation (8.39). Indeed, it
can be easily shown that a solution of the spectral equation satisfies a parity
condition

J(/C) = UgJ(—k)Ug. (840)

This condition means that the diagonal entries of the matrix J are even func-
tions of k, while off-diagonal ones are odd functions. Evidently, the parity con-
dition (8.40) is valid as well for the scattering matrix. In particular, we find
that the scattering matrix elements obey the parity conditions a(k) = a(—k)
and b(k) = —b(—k).

Let us consider now the asymptotic expansion of the Jost solutions at

k — oo,
—1 J(l) x)+ O —1 8.41

As a consequence of the parity property (8.40), the expansion coefficients

Ji(z, k) = IV (z) +

Jf"), n = 0,1,..., are diagonal matrices, while J(ﬁnﬂ), n = 0,1,..., are
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off-diagonal matrices. Substituting the series (8.41) into the spectral equation,

we find the leading-order terms J(io) (x) as

K =exp (~ 2o [ Jute)ac).

Hence, we arrive at the important conclusion that the asymptotic expansion
with the unit matrix as the leading-order term, like for the NLS equation, is
incompatible with the spectral equation (8.39).

8.3.2 Analytic solutions

Rewriting equations for the first column of J_ in the integral form,

J 11=1 +ik/m dfu(é) J—21(€)’

— 00

J_o1 =ik /m déa(€) J_11(€) exp (%(1& —1)(x — 5)) , (8.42)

— 00
we see that the exponent in the integrand of (8.42) decreases for Im k? > 0,
i.e., for k lying in the first and third quadrants of the k-plane. We denote
this domain by C4. In other words, the first column JW s analytic in C4
and sectionally continuous on Im k? = 0, i.e., on the real and imaginary axes,

reaching them from C,. Similarly we reveal analyticity of the column JE] in
the same domain. Therefore, a matrix function

5. = (4,42

solves the spectral equation (8.39) and is analytic in C,. Similarly to the
NLS equation, we can express the analytic solution @ in terms of the Jost
functions:

&, =J,ES,E"'=J_ES_E!,
with the same matrices Sy as in (8.12) and (8.13). The asymptotic expansion
for @, takes the form

b, (2, k) = ) (z) + %@Srl)(:c) +0 <%) . (8.43)

Substituting this expansion into the spectral equation and equating terms
with equal powers of k, we find

o) = %angﬁf), o =iQal) .

Combining these relations, we get two important results: first, the equation
for ¢
+

i
o) = —5 03 Q*a, (8.44)
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and, second, a formula for the reconstruction of the potential @,
2 _
Q=0 N0 (8.45)

In virtue of the involution of the type (8.10) we introduce a matrix function
o,
& (a, k) = D1, (z, k), (8.46)

which is analytic for Imk? < 0, i.e., in the second and fourth quadrants.
This domain is denoted as C_. These formulas give the following relations for
determinants:

det d (z,k) = a(k), det &~ (x, k) = a(k).

As follows from (8.45), we need to know explicitly the matrix @4 to find
solutions of the MNLS equation.

8.3.3 Matrix RH problem

Once again we calculate a product &~ (x, k)&, (z,k) for k € Imk? = 0,
Yz, k)P, (x,k) = EGo(k)E™1, (8.47)

where

1b
Go(k) =815, = <b1>.

Hence, we obtain the RH problem (8.5). Figure 8.1 illustrates the contour L
dividing the complex k-plane into two domains C; and C_ with the &, func-
tion and the $~! function, respectively. The positive direction of the contour

(0

Cy(o,)

C(0,)

Fig. 8.1. Domains of analyticity and the contour L direction
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corresponds to the rule that the C; domain is on the left when traveling along
the contour. The normalization of the RH problem (8.47) is noncanonical be-
cause, in accordance with (8.43),

b, (2, k) = (2), k—oo.

In general we obtain the RH problem with zeros. Suppose that all zeros
are simple. In virtue of the involution (8.46) we have an equal number N of
zeros in Cy and C_. Moreover, because of the parity property (8.40), zeros
appear in pairs as £k; and ;. This means that the regularization of the RH
problem at the points £k; is performed by two elementary rational multipliers,
®, =127}, where
s

k-i-kj

Ix+5) (x5
P_j, Py =050
A OV )

El=1+

-1 _ q _
y P; Hj—ll

and D (£k;)|x+;) = 0. In virtue of the parity property, the vectors |x;)
and |x_,) are interrelated, |x—;) = o3|x;), and therefore P_; = o3P;03.
After the complete regularization, we once again arrive at the factorizable
representation of @,

Sy =, I'=EnE_N---5151, (8.48)

where ¢4 solve the regular RH problem
¢p~'¢p, =TEGoE T ", (8.49)
Comparing the asymptotic expansion
(k) =1+k'TW(2) + O(k™?)
with that for @4 (8.43), we obtain from (8.48)
o =¢,, o) =00rm

Hence, we can take the leading-order term @f) (2) of the asymptotic expansion

(8.43) as a k-independent solution of the regular RH problem. In turn, the
reconstruction formula (8.45) now takes the form

2 —1
Q==orm (2) . (8.50)

Note that because the RH problem for the NLS equation allows the standard
normalization, we took a trivial solution (¢4 = 1) of the regular RH problem
(8.19). It should be stressed once again that a choice of a k-independent
solution of the regular RH problem is valid for solitons only. If we want to
account for the nonsolitonic part of a solution, we should consider a nontrivial
solution of the regular RH problem. As a rule, the regular RH problem does
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not allow as complete an analytical investigation as the RH problem with
Go = 1. In general, the regular RH problem can be formulated in terms of
singular integral equations. Examples of a perturbative study of the regular
RH problem to account for soliton radiation are given in [122, 398]. The
description of the RH problem for the WKI spectral problem can be also
found in the paper by Zabolotskii [463].

8.3.4 MINLS soliton

We can simplify the reconstruction formula (8.50) when soliton solutions are
concerned. Indeed, equations (8.39), (8.44), and (8.48) yield the equation for
the dressing factor:

= (o0"'a,)

x

. . »
_ % Q03I — % (k2 — 1) [os, '] + ik (@9) Qo .
Therefore, I'"!(z,k = 0) obeys

I Yz, k=0), = ,% Q%05 2,k = 0).

But exactly the same differential equation occurs for @f); see (8.44). Hence,

we can identify I'~!(z,k = 0) and @f) and write the reconstruction formula
(8.50) for solitons as

szaﬂ“Wk=®FmF%=0% (8.51)

As a result, it is the dressing factor I' that completely determines soliton
solutions of the MNLS equation.

Now we will derive the MNLS soliton. The discrete data of the RH problem
comprise the eigenvalues ki, ko = —ky, ki, and ky = —k; (Fig. 8.2), as well

as the eigenvectors |1) and |2) = | — 1) = o3]1). Following (8.23) and (8.24),
we have
1 _ _
P(k) =1 = = [(D7),, D]+ (D7), )]
1

s (0 (D7), ).
1

Ir(k)=1+ r— (D7), DA+ (D7), 11)(2]]

1 . )
+ 1 (07 YA+ (D7), [2621]

Hence, we need know the eigenvectors to obtain the matrix elements D;; (8.23)
and the dressing factor I'. In the same way as was done for the NLS equation
in (8.26) and (8.27), we have a system of linear equations for the vector [1):
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[ J [
K, K,
[ ] [ ]
K, [3

Fig. 8.2. Typical arrangement of zeros corresponding to the MNLS soliton

2i
(kf = Dosl1), 1) — 2 (ki —1)%0s]1).

i
1), = ——
1) "
Solving it we obtain the vector |1) exactly in the form (8.31) but with different

definitions of z and . Namely,

1
z=—

2w(x—Vt—:vo),

To = 2aw,

1
p=Vwz+ Z(V2 +w At + o, o =aVw+p.
Here we have introduced real parameters V and w,
1«
R

2

=2 ©2-k -k
CY( 1 1)7

|4 w

which play the role of the soliton velocity and width, as will be seen later.
Note once again that |2) = o3|1). Therefore, we can now calculate the matrix
D in accordance with (8.23) and represent I" and I'~! as

D_ Dy 1 - Dy
re)y=1- ———— I “(k=1+-— .
(k) k=T kot h ey S
Here
e eizp
k%*kl kie* + kie=? kie—* + kje?
D, = 2 1 e—il,Dl 1 e_z 1 , DJr = 70’3D,O'3,

kie* + lgle_z kie=% + Elez
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e eizp
~ kQ - ];:2 —Z 1. z —Z I. z ~ ~
D = % kie e——itakle kie e_—t kqie 7 DJr = —03D_o3.
kie? + lgle_z kie? + Ele_z
This gives
0 ¢
ro— (D+ + D_) = (K2 —F3) e Rt
—_— 0
kie? + kie—=
kie® + ]_ﬁe_z
F(k—O) _ ﬁ klefer];Ilez 0 B
N N ];1 0 kie™% + kqe?
kie* + Ele_z

Substituting these matrices into (8.51) eventually yields the soliton of the
MNLS equation: -
1 kle_z + klez

sltyt) = ——————
us(@,?) w (k1e* + k1e™%)2

¥, (8.52)
The most important feature of the soliton (8.52) consists in the fact that the
parameter « enters the denominator of (8.52) through w. This means that the
soliton (8.52) is nonperturbative with respect to « and cannot be obtained by
considering the MNLS equation as an a-perturbed NLS equation. Despite a
rather unaccustomed form, it is easy to check that the modulus of the soliton
(8.52) behaves as prescribed for solitons, i.e., mainly in accordance with the
hyperbolic secant rule:

h
lus| = _ s (14 tan? 6 tanh® 2

)_1/2
~ 2uw|ky|cos @ '

Here

|k1| = [(1 - %V)Q + (%)2] 1/4, tan 20 = %m.

The soliton (8.52) has a number of peculiarities which distinguish it from the
standard NLS soliton. First, the soliton us has nonzero phase difference at its
limits. Indeed,

kie™® + kye” (k1/k3)e =, 2 — o0
-
(klez + kle*Z)Q
and
arg (us(z — —o0)) — arg (us(z — o0)) = 6arg(ky) # 0.
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Second, the important invariant of the MNLS equation, namely, the optical
energy (or number of particles) [ |us|?dz, has the upper limit [399]

/ lus|?dz = 8 arg(k1) < il .
L o @
These properties of the MNLS soliton resemble those of the dark NLS soli-
ton which also has nonzero phase difference and relation between the optical
energy and the phase difference.

At the same time, there exists a nontrivial limit transition from the MNLS
soliton to the bright NLS one. To carry out this limit, we should take into
account that the Lax pair (8.38) for the MNLS equation should produce in
this limit the Lax pair (8.7) for the NLS equation. This condition implies that
the spectral parameter k& depends on « and gives the following prescription
[399):

1
—(k* —=1) — knps at a — 0,
o

or

k=1+ % ks + O(a?) . (8.53)

In the limit (8.53) the MNLS soliton (8.52) reproduces the NLS soliton (8.32).

Similarly to the NLS equation, we can construct a MNLS breather by
means of the dressing factor I" with N = 4 because of zeros £k; and +k,
(as well as +k; and +ko). Explicit calculation was performed by Doktorov
[121]. Figures 8.3 and 8.4 demonstrate the temporal evolution of the MNLS
breather. We see that the MNLS breather evolves as a whole object, without
any decomposition into single solitons, as it should.

\“
o
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Fig. 8.3. Evolution of the real part of the MNLS breather
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% Rty
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Fig. 8.4. Evolution of the imaginary part of the MNLS breather

8.4 Ablowitz—Ladik equation

This section is devoted to a consideration of a completely different example
of nonlinear integrable equations, namely, the discrete nonlinear AL equation
[8]. The propagation properties of waves arising as a result of the interplay
of nonlinearity with the lattice discreteness can be quite distinct from those
inherent in continuous nonlinear systems. For example, self-focusing and defo-
cusing processes can be achieved in the same discrete medium, and wavelength
diffraction management [9], the possibility forbidden in continuous systems,
is possible. Our aim in this section is to derive the soliton solution of the AL
equation. We will follow prescriptions developed in the preceding sections and
will see that, despite some features peculiar to discrete equations, the main
ideas of the dressing method based on the RH problem are valid for a wide
class of nonlinear equations, no matter whether the coordinates are discrete
or continuous. Moreover, a striking resemblance exists between solving the
MNLS and AL equations, though it is the NLS equation that represents the
continuous limit of the AL equation.

8.4.1 Jost solutions

The AL equation

iU + Upt1 + Up—1 — 2Up) + |un|2(un+1 +Up—1)=0 (8.54)

1

72l
describes evolution of a scalar complex function wu,(t) defined on an infinite
one-dimensional lattice (—oo < n < 0o) with the lattice spacing h. The terms
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Up41 + Un—1 — 2u, represent the discrete analog of the second derivative. To
perform a limit h — 0, we write u,+1 as

1
Upt1 = U £ huy, + 3 h gy

and substitute them into (8.54). This yields the NLS equation iu; = uz, +
2|u|?u. In the following we put h = 1.
The AL equation allows the Lax representation with the AL spectral prob-
lem [8]
Jn+1)=(E+Q,)J(n)E™*, (8.55)

0 wu, [z 0
Q"(—uZO)’ E<02_1>’

and the evolutionary equation

Ji(n) = V(n)J(n) — J(n)2(z), (8.56)
V(n) = i< _ fpitin  Bn 2 “f“) + 0,
7l —zuk o —upqul

2(z) = %(z — 271203,
It is customary to denote a spectral parameter for the AL spectral problem
as z, instead of k in the preceding sections. Besides, for further convenience
we use here an asterisk to denote complex conjugation.

Note that we encounter the first novel feature compared with continu-
ous equations. Indeed, the spectral problem (8.55) is not differential but al-
gebraical. Nevertheless, we can introduce matrix Jost functions Ji(n,z) as
solutions of the spectral equation (8.55) with the asymptotics Jx — 1 as
n — +oo. The scattering matrix S(z) defined by

J_(n,z)=Jy(n,2)E"S(z)E™" (8.57)

se1= (5700

The AL spectral problem, like the WKI one, obeys the parity property

has the structure

J(n,z) = o3J(n,—z)os. (8.58)

Hence, we can suppose that the process of solving the AL equation will have
much in common with that of the MNLS equation, and not with that of the
NLS equation, as one might expect.

The second feature is the lack of a simple involution relation like (8.10).
Instead we will now derive a discrete analog of the involution property. To
this end, let us define a parameter z as Z = 1/z*. Then it is easy to show that

(E(2)+ Qn)' = E~1(2) — Q, and

n

e (n+1,2)]'=[(E(2) + Qn) Je(n, ) E71(2)] '=E(2) T (n, 2) (B~ (2) — Qu)
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Accounting for the relation [E=1(2) — Qn](E + Q) = (1+ |un|?) 1, we obtain
Jin+1,2) Ji(n+1,2) = (1 + [ua|)E JL(n, 2) J(n, 2) .
Iterating this relation as
JL(n,2) Je(n,2) = (1 + [un ) E- L (n + 1,2) Je(n+ 1,2)E

= (14 un>) " A+ [unsr ) T E 2T (0 +2,2) Jr(n+2,2)E = ...

and taking into account the asymptotic behavior J; — 1 at n — +oo even-
tually yields

Jl(anJrnz le ,

where p; = 1 + |u|?. Denoting
Lo = veim). (8.59)
l=n

we can write the result of iterations as
JL(n,2) = vy (n) JZ ' (n, 2). (8.60)

In the same way we obtain

T2 =v_(n)J" (n,2),  v-(n)= [] o (8.61)

l=—00

Equations (8.60) and (8.61) determine the involution property for the AL
spectral problem. We will call the relations (8.60) and (8.61) as conjugation.
Now we show that the functions vy (n) are nothing more than determinants of
J1. Indeed, because det (E+ Q) = pn, we have det Jy (n+1) = p,, det J4(n),
or

det Ji(n) = p, det Jy(n+1) = p, ' ptidet Jy(n+2)=...= le =y,

and similarly for J_. As a result, det Ji.(n, z) = vy (n). It should be noted in
this connection that det J_(n) = det J1(n) det S and hence

det S = v, v =0y Ly H ol

l=—00

The next step in studying the Jost solutions is their asymptotic behavior.
Let us write the spectral equation (8.55) in the explicit form

Ji1 Ji2 _ Jin 4z tundar 2201 + 2un o
Jar Ja2 ) 272 — 2z g gy o — zulJin )
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and consider the limit z — oo, for which J(n,z) = J©(n) 4+ 2= 1JM(n) +
2_2J(2)(n) 4+ ... . Then in the leading order of the asymptotic expansion we
obtain

(). - (3 k)
Jar” Jaa nal 0 Joy —zupJiy —upJiy "

Comparing the entries with the same power of z on both sides of this relation,
we get

JOm+1)= (é po ) JO(n), (8.62)
while the potential w,, is retrieved as
g
Up = —%. (8.63)
Ja2

In the limit z — 0, for which J(n,z) = Ji)(n) + 2J1y(n) + 22 J2)(n) + ...,
we similarly obtain

Joy(n+1) = <f’61 ?) Jioy(n).

8.4.2 Analytic solutions

To reveal analytic properties of the Jost solutions, we rewrote the spectral
equation for the continuous nonlinear equations in the form of integral equa-
tions. Now it is natural to use infinite products. Indeed, we transform the
spectral equation as

E-1-Q,
Jn,2) = (E+Q,) 'J(n+1,2)E = £ =G Jn+1,2)F
Pn
N o
= lim uJ(NnLl)EN*”“
N—oo pi

=N

and for the first column we write

(u) [T (N 4 1)), 2Nt

N
J_[;'_l](n72) = [J.l,_(naz)]-l = ]\}Enoo H Pl

l=n

Since J4(N) — 1 at N — oo, the factor [J (NN +1)]; in the last equa-
tion can be treated as [J4 (N + 1)];;. Hence, the expression in parentheses
does not contribute to the z-dependence of J,2; and therefore [J (n, )]y, ~
ZN=ntl 5 0 at z — 0. As regards J 11, we will gain 27! = (E~1);; from
every factor in the product, which results in Jy (n,2); ~ z~(N-ntlN=ntl
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and [J4(n,z)];; does not depend on z in this limit. Hence, the column JJ[rl]
is analytic for |z] < 1, i.e., inside the unit circle at the z-plane. In the same

way we can show that the columns JM and J_[E] are analytic for |z| > 1, i.e.,
outside the unit circle. Let us define a matrix function

Dy(n,z) = (J[_ll,J_[f})

which is analytic for |z| > 1 (the Coyt domain) and solves the spectral equation
(8.55). It follows from the conjugation formulas (8.60) and (8.61) that the rows
(J_)[fl]1 and (J+)[;]1 are analytic for |z] < 1 (the C;, domain). As a result, the
matrix function

& (n,z) = <Ei;[_111 ) (n,z) (8.64)

is analytic as a whole in C;, and solves the adjoint spectral problem. From
the definition (8.57) of the scattering matrix we have

&, = (JU gy = (@ g 422 g2 B = g Ers B
o ay 0
S+ - (b+ 1) )

L =J_E"S_E", S_= (1 b/”> .

and similarly

0 ay/v
Therefore,
det ;. =det J; det S; = det J_det S_ = vy (n)as(z). (8.65)
Analogously,
¢~ = "I E"J; ' = E"T_E"J",
Ty = (a_o/v b_l/v) , T = (;Jr 2) )
and

detd"t(n,2) = v (n)a_(2).

Asymptotic formulas for analytic solutions are derived directly from those
for the Jost functions. In particular, at z — oo

B, = JouJpz | ZILHQOJ_H ) 0 .
J_21 Jy20 0 ZILH;O Jia2

From (8.62) Jiol)l(n +1)= Jgol)l(n) = J(_Ol)l(n —1)=...=1 and
0 0 0
Th(n) = pr ' TSh(n+1) = pp ' oy T (n+2) = .. = Hp
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Therefore, at z — oo

0 1 0
b, (n,2) — oV (n) = (o Mn)) . (8.66)
In the same way we derive at z — 0

—1
—1 1 _ (vZ°(n)0
ooy = (H00),

Hence, det &4 — vy (n) at z — oo , which gives from (8.65) a4 (z) — 1 in the
same limit. Similarly, a_(z) - 1 at z — 0.

The last thing we should do with the analytic solutions is to obtain a
conjugation formula for them. Writing out (8.60) JL'(n, 2) = vi'(n) JL(n, 2)
in components, we get

[J:l(n, z)] 0= vt [Ji(n, 2)} L= vt [J* (n, 2)]11 ,

[‘]:1(”72)}12 = v [Ji(n,é)} 12 v [Ji(n’z)]

[Jll("vz)}m = “;1(") [‘L*r("vz)]lz’ [Jll("vz)bz = Ujrl(”) [‘]«*r(”’z)}m'

Inserting these relations into (8.64) yields
J A (n, 2) J-Lo g1
-1 — =\ _ —-11 Y-12
=) (Jl o) = (7 7))
—1 -1 -1
v TRy v TR _ v 0 o
= ( —lj*ll —IJ*21) (n,z) = ( 0 —1> (J[—l]v‘]-[f]) (nvz)
Uy Jy1z Uy Jia Uy

v=' 0 Fo
_( 0 U+1)¢+(n,z).

As a result, the conjugation formula for the analytic solutions takes the form

217

' (n,2) = B(n) 8~ (n, 2), B(n):(”—(”) 0 ) (8.67)

8.4.3 RH problem
As might be expected, the functions ¢, and @~' enter the RH problem

&' (n,2)P,(n,2) = E"G(2)E~™, |z| =1, (8.68)

G=T.S, =TS — (bl b‘/”) ,
+

with the contour being the unit circle |z| = 1. The normalization of the RH
problem is noncanonical and is given by (8.66). It should be noted that there
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exists a possibility for the AL equation to formulate the RH problem with
the standard normalization but at the cost of nonlinear dependence of the
spectral problem on the potential @, [182].

As we know, solitons correspond to the RH problem with zeros. Suppose
&, has zeros at some points £z; € Cout, 7 = 1,..., N, Le., det Py (£z;) =0,
and det (15:1(:|:21) =0,+7z € Gy, I =1,...,N. Because of the modification
of the involution property, we should match a definition of the projector P;
with the conjugation formula (8.67). In other words, we define the projector
as

_)GIB

T IBla)
with the matrix B defined in (8.67). Owing to the parity property (8.58), we
have | — j) = o3|j).

Exactly as for the MNLS equation, we bring the matrix functions @1 to a
factorizable representation @+ = ¢ I, with the dressing factor I" written as

N

I'(n,z)= nfzz_lgl ) (D7), (B, (8.69)

~ () (D7), B,

J

with the matrix elements

B .
—1J
Zj — 21

Dy =l ). (8.70)
Now what about a coordinate dependence of the vector |j)? As regards
n-dependence, we have

O (n+1,2)jn+ 1) = 0= [E(z) + Qu] & (n, %) B~ (z)lj.n + 1).

Comparing this with the spectral equation (8.55), we can take E~'(z;)|/,
n+1) = |j,n), or )

|3, m) = E"(2)5),
where |5) is an n-independent (but t-dependent) vector. It follows from (8.56)
that |7, n): = £2(2;)|j,n). Therefore, the coordinate dependence of the vector
|7) is given by

l7) = E"(zj)eg(zj)|j0>, |70) = const. (8.71)

Finally, we find from the identity det @, (z;) = 0 that zeros do not depend on
n and t. Zeros +z; and £z, and vectors |j) comprise the discrete part of the
RH problem. Once again, where solitons were concerned, i.e., G(z) = 1, we
can choose the leading-order term @f) (8.66) of the asymptotic expansion as
a solution of the regular RH problem ¢~ ¢, = 1.
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In accordance with (8.63), (8.66), and & = ¢, I, a solution u,(t) of the
AL equation can be retrieved from the solution of the RH problem as

1 1
un(t) = — lim (Pi)iz _ % =— ny : (8.72)
" z—oo Dygy o), v4(n)

Hence, to obtain a soliton solution of the AL equation, we should find the
dressing factor I'.

8.4.4 Ablowitz—Ladik soliton

As we know, four zeros +z; and +Z; correspond to a single soliton solution
of the AL equation (Fig. 8.5). To obtain the AL soliton, we will be guided by
(8.72). For discrete RH data, it is possible to express v4(n) entering (8.72)

in terms of I'(n, z = 0)—just in the same way as we expressed @f) through
I'(k = 0) in the case of the MNLS equation. Indeed, because for solitons
G(z) = 1, we have ¢, = ¢_. Hence, &, — diag(v_(n),1) as z — 0, owing to
(8.66). Now we obtain from ¢, = @f)f'

= (3o o= () (9= %)

Hence, v} ' (n) = I's2(n,0) and the reconstruction formula takes the form
Un(t) = =T () aa(n, 0). (8.73)
Besides, we can express the matrix B (8.67) in terms of I'(n,0):

B = diag (I'11(n,0), I’y (n,0)) .

Fig. 8.5. Typical arrangement of zeros corresponding to the Ablowitz—Ladik soliton
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Now we will calculate the dressing factor I'. Denoting z; = exp[(1/2)(u + ik)]
and (p1/p2) = exp(a + ip), where p; and pa are components of the constant
vector o), we find from (8.71) the vector |j) explicitly:

l(mn‘H‘Pn)
o 1 a1, ez
1j) = ebatin) <e_%m+i%)>_ (8.74)

Here
= pn — 2tsinh p sink + a, ¢, = kn + 2t(cosh pu cosk — 1) + ¢.

It should be noted that the vector |j) (8.74) has the same structure as the
corresponding vector for the NLS and MNLS equations; see (8.31). As regards

the dressing factor I, it follows from (8.69) with N' = 1, 25 = —z1, and
Zo = —Z1 that
1
I'(n,z)=1 — p— [In)(D™")11)(n|B + o3|n) (D~ ")a21(n|B] (8.75)
1 _ _
— — [|n>(D 1)12<7’L|BO’3+0’3|7’L>(D 1)22<’n|BUg] .
z+Z

Calculating matrix elements D;; (8.70) and taking into account that det I’
(n,0) = exp(2u), we obtain from (8.75)

sinhpy -~ sinhpy =
Ia —1 - =" B - — " F 8.76
(n,z) 2(2721) n) 2(Z+21) +(n)’ ( )
_ sinh y sinh p
F 1 — ]1 F7 P
(n,z) + 2(2_21) (n)+ 2(Z+Zl) Jr(”)v
where
exp s —x)+ ik} exp [ik(n — x) + ia — p)
cosh,un—l—x) coshpu(n —1—x)
exp [—ik(n — 1 —x) —ia+ p] exp [*M(”*%*SC)Jr%k] ’
cosh u(n — x) cosh u(n — x)
exp [p(n — 1 — ) + 1k exp [ik(n — x) + i — p)
cosh u(n —x) coshu(n — 1 — x)
exp [—ik(n — 1 — ) — ia + y] eXP[—M(”___ )+ék] 7
cosh u(n — x) coshp(n —1—x)
= 70'3F ( )0’37 F+(n) = *O'gF,(n)O'g.
Here inh 3
o(t) = 2L sink + 29, wo=-——— 2,
% B2
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k k
a(t) = 2t(cosh p cosk + —sinh p sink — 1) + g, @ =0 — Pk
K 0

As a result, we obtain from (8.73) the AL soliton solution [8]:

sinh g
t) = explik(n — ) + io] ——F
un (t) = explik(n — x) + i) cosh ji(n — 1)
The AL soliton depends on four constant real parameters u, k, xg, and ag
which determine the soliton mass 24, its group velocity v, = 2(sinh p1/p) sink,
soliton maximum position z(t), and phase a(t).

8.5 Three-wave resonant interaction equations

In this section we shall deal with the problem of three-wave resonant inter-
action in nonlinear quadratic media, one of the classic examples of successful
application of the IST to an actual physical problem. Three wave packets (en-
velopes) are involved in this process, the central frequencies and wave vectors
obeying the resonance conditions

w3 = w1 + w2, ks = ky + ko. (877)

The physical nature of the wave packets can be arbitrary. The interaction of
the type (8.77) describes, e.g., a decay of wave 3 (pumping wave) into waves
1 and 2 (secondary waves). Such a process occurring in a stable medium is
exemplified by generation of harmonics in nonlinear optics [349] and decay
instability in plasma [226]. In unstable media, e.g., in plasma, processes of the
so-called explosive instability type are possible when the resonance conditions
take a rather different form:

w1+ ws + w3 =0, ki + ko + ks =0.

The (1+1)-dimensional form of the three-wave resonant interaction (in the
following, the three-wave equations) for the case of the decay instability can
be given as

Ul + ViUl = Iylgus,
U2t + Voo, = i"yﬂl’(,Lg, (878)

ugt + V3Usy = 1yuru2,
while for the explosive instability they are written slightly differently:

Uty + VU1 = 1YU2U3,
Ugt + Valo, = iYULUS, (8.79)

U3¢ + V3U3; = 1yU1Us.
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Here u; and v; are the scaled envelope and group velocity of the jth wave, and
~ is the interaction constant. In what follows we restrict ourselves to (8.78).
The case of the explosive instability (8.79) is treated in the same manner.

A possibility to solve the three-wave equations by means of the IST was
discovered by Zakharov and Manakov [471, 472]. The detailed analysis of the
three-wave equations can be found in [229, 234, 354]. From the point of view
of the RH problem, we will see that because an associated spectral problem
is realized with 3 x 3 matrices, some subtle details arise when determining
analytic properties of Jost solutions.

Before proceeding to solving (8.78), we discuss some peculiarities inherent
in these equations. The main one is the absence of dispersion in the model,
i.e., the lack of second-order derivatives in z in (8.78). The reason is that
the three-wave resonant interaction has a very short characteristic time scale
compared with that for dispersive effects. In other words, the time needed
for a three-wave interaction to exhibit a considerable effect on the system is
much shorter that the time required for dispersion to manifest itself. Let us
recall that in the case of the NLS model, it is the dispersion that leads to a
separation between solitons and linear waves (radiation) because of the decay
of the continuous spectrum in time. In contrast, for the three-wave equations
the continuous spectrum is considered on an equal footing with the solitons:
it remains with solitons for long times and mixes nonlinearly with them.

Nevertheless, as for the NLS solitons, the three-wave soliton solutions can
be obtained in a closed form. Indeed, we can discriminate between solitons
and radiation on the basis of the properties of the RH problem associated with
the three-wave equations. Namely, there exists a subset of the RH problem
data for which a system of singular integral equations reduces to the algebraic
ones. Solutions of these algebraic equations are called solitons of the three-
wave equations. At the same time, as a manifestation of the aforementioned
mixing of solitons and radiation, different envelopes can in general exchange
with solitons and radiation, provided that the total number of solitons is
preserved. Moreover, as we showed in Sect. 3.7, the previous statements still
hold for more general (non-Abelian) three-wave system.

8.5.1 Jost solutions
Let us start to solve (8.78). Those equations allow the Lax representation
Yy = i(kJ + U, P = 1(kI + V), (8.80)
where J and I are diagonal matrices with constant real entries,
J = diag (a1,a2,as3), a1 >az >as, I=diag(by,be,bs).

U and V are 3 x 3 matrices with zero diagonal. We suppose that the potential
U falls fast enough for || — oo, [7°_|us;(x)|dz < oo Vi, j; as usual, k is the
spectral parameter. The compatibility condition for (8.80) has the form

[, V]=[L U], U —V,+ilU V]=0. (8.81)
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Then equations (8.78) are obtained from (8.81) after the following identifica-
tions:

P U12 U — U23 U — u13
1= ; 2 = ) 3 = )
(a1 - a2)1/2 (a2 - 03)1/2 (al - a3)1/2
bi — b;
_ J — — — —
1] — ) - 9 - ) - 9 1y — Qagthag,
(6771 V1 192 V2 23 V3 13 Viq Qi WUq 45
a; — aj

- a1b3 — a3b1 + a3b2 — 0,21)3 + a2b1 — a1b2

v= [(a1 — a2)(a1 — a3)(ag — ag)]l/Q )

as well as the reduction UT = U and, as a consequence, VI = V. So, explicitly
the matrices U and V' are written as

0 w2 w3 0  wviuiz vsuis
U= 12 0 uo3 s V=—| vun 0 V2U13
u13 23 0 v3l13 v2lieg 0

To formulate the RH problem with the canonical normalization, we introduce
the matrix function x = ®E~!, where E = exp(ikJz). Then the spectral
problem is written as

Xz = ik[J, x] +iUx. (8.82)
Let J1(k,x) be the Jost solutions to the spectral problem (8.82), Jx — 1 at
x — Foo. Then the scattering matrix S(k) is defined as before: J_(k,z) =
Ji(k,z)ES(k)E~1.

8.5.2 Analytic solutions

As usual, we write the spectral equation for the Jost solutions in the integral

form:
€T

Ji(k,z) =1+ / dy e* @D (y)Jw (k, y)e F @=v), (8.83)
+oo

From (8.83) we can readily ascertain that the columns JE] and J&

' are analytic
in the upper half plane Im k£ > 0, while g

and JE’] are analytic in the lower
half plane Im k& < 0. As regards the second columns Jf ], they do not allow an
analytic continuation off the real axis Im & = 0. The reason for such behavior is
evident: while the first and the third columns have in the integrand (8.83) the
exponential factors with the differences a; — a; of the same sign [(az —a1) <0
and (a3 —a1) < 0 for the first column, and (a; —a3) > 0 and (az —az) > 0
for the third column], the second column contains the differences of opposite
signs [(a1 — a2) > 0 and (asz — az2) < 0].

In order to apply the RH problem to solve (8.78), we should construct a
matrix solution to (8.82) which will possess as a whole the definite analytic
properties in the k-plane. To this end, we address ourselves to the adjoint
spectral problem R R

Yy = —i(kJ + U ), (8.84)
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with transpose matrix U™, It is easy to see that if 1/ is a solution to (8.80), then
(w_l)T is a solution to the adjoint spectral problem (8.84). For the problem
(8.84) we can also introduce the Jost solutions J; — 1 at  — oo, which
obey the equation

Jiw = —ik[J, Jo] —iUT I,
and a scattering matrix R(k) for the adjoint spectral problem is defined by
means of J_(k,z) = J, (k,z)ER(K)E~', R = (S’_l)T.

Now we can prove that the columns j[j and jf’] are analytic for Imk > 0,
while the columns jJ[r” and J® are analytic for Imk < 0. So, it is natural
to construct a vector column being the vector product of the vector columns
j[_l] and j_[,_3] Being by construction analytic in the upper half plane, it can be
considered as the needed second column with the definite analytic behavior.
More exactly, the vector column

J = (j[_l] X jfl) exp|—ik(a1 + az + a3)z]
is a solution to (8.82) and the matrix function
b, — (JL”, g2, JE"’]) (8.85)
is a solution to (8.82) and is analytic as a whole in the upper half plane
Imk > 0.

Just as in the preceding sections, we can represent @, in the form @, =
JLES;E~! where

r1 0 0 1 —ro1 s13
S_=|r2 s33 0], S+ =10 ri1 s23
T13 —S32 1 0 0 33

Here sj;, and r;; are entries of the matrices S and R, respectively. Besides,
we have S; = SS_.

8.5.3 RH problem

As in the case of the NLS equation, there is the involution Jl (k) = J'(k)
which permits us to construct the matrix function #~! (k) analytic in the lower

half plane, @:1(16) = (151(15) Thereby, we are in a position to formulate the
RH problem,

oYk, x) P, (k,z) = E(k,z)G(k)E~Y(k,z), &+ — TLatk — oo, (8.86)
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with
1 —T21 813
G(k) = Si(k)SJr(k) = —791 1 — |’I“33|2 S392
513 832 1

The contour defining the RH problem coincides with the real axis Imk = 0
and the normalization is canonical.

8.5.4 Solitons of three-wave equations

Our intention is to obtain a soliton solution of the three-wave equations; hence,
we should consider the RH problem with zeros and for G(k) = 1. The discrete
spectral data of the RH problem (8.86) are given by zeros k; = £; +in; of the
matrix function @ (8.85), det &4 (k;) =0, Imk; > 0, and vector |j). For the
one-soliton solution the matrix @, reduces to the dressing factor I having
the form 7

k1 — k1

r=1-
k— ko

P, (8.87)
where the projective 3 x 3 matrix

) ) -1 Ip1[* p1p2 p1ps
P = (Ip1* + [p2* + |ps|?) pab1 |p2|® p2ps (8.88)
psp1 psp2 |ps|?

is composed from the components of the vector |1) = (p1, pa, p3)T. Substitut-
ing the asymptotic decomposition I' = 1 + k~'I"™) 4 .. .| k — oo into (8.82),
we reconstruct the potential U from the solution of the RH problem (8.86),
U = —[J, I'V), or, as follows from (8.87),

U= (k —Fk)[J, Pl (8.89)

Therefore, the problem of finding the soliton solution reduces to finding the
projective matrix P. Its coordinate dependence is determined by the evolution
equations for the vector |1):

1)z = —ik1J[1), [1)e = —ik1I[1).

Hence,

p; = expl-i(& +im)(azz + bt)}p!,

where the complex parameters pgo) stand for the integration constants. These

constants are determined from the initial conditions at ¢ = 0. Thereby, we have
the explicit expression for the matrix P (8.88). Substituting it into (8.89), we
obtain the soliton solution to the three wave equations:

wij = 2y (a; —a;)py P exp{—i(& +im)[(ai —aj)z+ (b;— by} AT, (8.90)
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where

A= Z |p 2 exp[2n1 (ayx + bit)].

To gain greater insight into the solution (8.90), let us consider the case
of only two nonzero constants pgo) and péo); hence, the potential U contains
only two nonzero entries uio and ug; = 412. In this case the solution (8.90)

transforms to

exp{—&i [(a1 — a2)z + (b1 — b2)t + d12]}
cosh [ (a1 — az)(x — vit — x12)]

u12 = ini (a1 — az) , (8.91)

where

Il og—o ) (o) .
= e , =exp (o +19;).
m a1 — ag 51 p( J ¢J>

This result is somewhat trivial because only one of the wave packets has a
nonzero envelope, but the essential features of such a solution are inherent in
the whole soliton (8.90). Indeed, let all p;o) be nonzero. Consider the solution
(8.90) for t — oo, paying special attention to the wave uy3. We can put ujs
in the following form:

u1z = 2im (a1 — a3) exp {—ifl [(a1 — a3)x + (bl — bg)t + ¢13]} Dfl, (892)

where
Dy = 2cosh[ni (a1 — as)(x — vst) + a1 — ag)

+exp[—n1(a; — az)(x — v1t) — a1 + as] exp [n(ar — as)(z — vat) + a2 — 3] .

Let v1 > vy. Then we conclude from (8.92) that uis — 0 for ¢ — oo, while for
t — —o0 w13 tends to the expression of the type (8.91) with the change of in-
dices 2 — 3, i.e., to the soliton of pumping wave. In contrast, the components
u12 and uo3 tend exponentially to zero for ¢ — —oo and to solitons of the
type (8.91) for t — oo. Thereby, the solution (8.90) describes the decay of the
composite soliton into two simple ones. For the case of v; < v the solution
(8.90) describes the reverse process of a fusion of two simple solitons into the
composite one.

Hence, the three-wave resonant interaction process provides an example
of the so-called nontrivial interaction of solitons, as distinct from the trivial
interaction (scattering) of the NLS solitons.

So far we have considered the case of the simplest identity reduction
UT =U. At the same time, the spectral problem (8.82) allows a reduction
of a more general type (the so-called B-hermiticity [354]):

U' = BUB, B = diag (r1,72,73),
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where r; = £1. Such a reduction provides the mutual conjugation of zeros of
the RH problem which lie in different half planes of the k-plane. It is easy to
see that the projective matrix P takes the form

TiPiDj
Py=—"0_
Y Ymlml?

It is important that nonidentity reduction leads to a substantial modification
of the above results. This conclusion follows from the fact that the denomi-
nator A; entering the soliton solution (8.90) takes the form

3
L= Z T |pl(0) | exp [2m(ajz + bit)]. (8.93)
=1

If some of r; are equal to —1, a singularity occurs for some values of the
coordinates. Let us consider the case B = (—1,1,1). It is evident that the
singularity is absent only for pgo) = 0, which means that only the soliton of
the simple wave uogz exists in the system with such a restriction. A similar
conclusion follows for the reduction matrix B = (1,1, —1).

Nontrivial results take place for the reduction B = (1,—1,1). As for the
previous cases, we have here the possibility of the existence of solitons of the
wave u13 for two other zero waves. At the same time, a general solution for
three envelopes can exist, but for a finite time interval. Indeed, let us write

the denominator A} (8.93) in the form
Al exp[2ag + 2n1(arx + byt)]
=1- exp [2(51 — 52) — 2771((11 — (IQ)IE — 27]1(b1 — bg)t]
+ exp[2(61 - ﬁg) - 2771 (a1 - ag):v - 2771 (bl - b3)f]

and analyze the expression on the right-hand side. This analysis shows that
under the condition

1 as —a
(lﬁl - ﬁ2| 2 LA (b1 — bg)t)
a; — ag a1 — a2
1 as — as
< (|51 — [33] — (b1 — b3)t>
a1 — as a]; — ag

Al does not take zero value. Excluding the exceptional case v; = vy, we see
that this inequality is broken for some positive or negative t = ty3. The case of
the positive ¢y corresponds to the explosive instability, while for the negative
to we have the process of smoothing the initial singularity.

Note that the Darboux-dressing transformation was applied in [108] to
construct a larger class of exact solutions of the three-wave equations with
nontrivial seed solutions.
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8.6 Homoclinic orbits via dressing method

In this section we will dress nonzero solutions of the NLS and MNLS equa-
tions. Along with solitons as stable solutions of nonlinear integrable equations
with important applications in physics and mathematics, these equations al-
low unstable waves such as homoclinic orbits. The existence of homoclinic
solutions serves as an indicator of chaotic behavior in a perturbed deter-
ministic nonlinear dynamical system. The role of homoclinic solutions in the
generation of chaos was revealed in the case of periodic boundary conditions
for the damped-driven sine-Gordon equation [326, 327] and for the perturbed
NLS equation [5, 11, 6, 201, 297]. Extended reviews of analytic and numerical
methods in this topic are given by McLaughlin and Overman [328] and by
Ablowitz et al. [6]. Different approaches have been proposed for derivation of
homoclinic solutions for integrable partial differential equations: while the bi-
linear Hirota method [210] was used by Ablowitz and Herbst [5], the Backlund
transformations were employed in [296, 326, 327, 455]. The problem of con-
struction of the homoclinic orbits by means of the Darboux transformation
method is discussed in the book of Matveev and Salle [324].

We will show in this section that the dressing method developed in the
preceding sections is well suited to derive homoclinic solutions. In order to
explain basic ideas, we first reproduce the known homoclinic solution of the
NLS equation by means of the dressing method. Then we consider the MNLS
equation.

8.6.1 Homoclinic orbit for NLS equation
The NLS equation
iUy = upe +2(Jul? —w)u, w € Re (8.94)

with an additional real parameter w has the Lax pair 1, = U and ¢y = V¢
with the matrices U and V of the form

U=ikos +iQ, Q= (2 g),

V =i(2k% — Q% + w)os + 2ikQ + 03Q,.

We are interested in periodic solutions of (8.94) with a spatial period L,
u(x + L,t) = u(x,t). Hence, the Floquet theory should be applied to the
spectral equation ¥, = Uw. The fundamental matrix M (x, k) is defined as a
solution of the spectral equation with the boundary condition M (0,k) = 1.
The Floquet discriminant is defined as A(k) = trM (L, k), where M (L, k)
is the transfer matriz, and bounded eigenfunctions of the spectral problem
correspond to A(k) satisfying the condition —2 < A(k) < 2. The Floquet
spectrum is characterized by the simple periodic points {k, A(k}) = £2,
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(dA/dk)gs # 0} and the double points {k{, A(k{) = £2, (dA/dk) e = 0,
(d2A/dk?) e # 0}. We will deal with the complex double points indicating

linearized instability of solutions of a nonlinear wave equation because these
points label the orbits homoclinic to unstable solutions.

We are interested in orbits homoclinic to the periodic plane wave solution
ug of the NLS equation (8.94) taken in the form

ug = cexp[—2i(c® — w)t], (8.95)

where c is a real amplitude. Simple calculation gives the fundamental matrix,

. . : —2i(c?—w)t
Mz, k) = [ CO5HT JQr I(QIi/u) sin iz i(c/p)e . sin iz 2 = PR,
i(e/p)e(©—tsinux  cos pa — i(k/p) sin pz

and hence A(k) = 2cospL. Thereby, the Floquet spectrum comprises the
real axis of the k-plane (the main spectrum) and a part of the imaginary axis
lying between the simple periodic points +ic. Besides, there exists an infinite
sequence of real double points k¢ = [(nn/L)? — ¢]'/?, where ¢? < (nm/L)?
and n are integers, and a finite number of complex double points k;l, where
j are integers, situated on the imaginary axis within the interval (ic, —ic),
(jm/L)? < ¢*. In what follows we choose ¢ and L in such a way to obtain a
single pair of complex double points k! = =+i[c? — (n/L)?]'/2, which is a single
unstable mode of the solution (Fig. 8.6). Hence, j =1 and n = 2,3, ...

After diagonalization of the transfer matrix M(L,k), R-*M(L,k)R =
diag(e*L, e~i#L) we define the Blochsolution ¥ = M (z, k)R of the spectral

Fig. 8.6. The Floquet spectrum (thick lines), infinite sequence of the real double
points £k2, simple periodic points +ic, and the single pair of the complex double
points +£k§



8.6 Homoclinic orbits via dressing method 263

equation. Demanding the Bloch solution to satisfy both equations of the Lax
pair, we obtain it explicitly as

p _nk
X = exp[—i(c? — w)tos] u—k c explip(z + 2kt)os] .
1
c

In the following, it will be more convenient to work with a modified Bloch
function y = y exp|—ikzos — i(2k? + w)tos] which satisfies the equations

Xz = Ux —ikxos, x:=Vx—i(2k* +w)xos3 (8.96)

and allows the asymptotic expansion started with the unit matrix, y = 1 +
E='x™ + O(k=?), while the potential @ is reconstructed via

Q = —los3,x]. (8.97)

Suppose now that a solution homoclinic to the plane wave (8.95) can be
obtained from (8.97) with the Bloch function x being a result of dressing the
Bloch function xo which satisfies (8.96) with u = uy:

x = I'xo- (8.98)

Here I'(k,x,t) is the dressing factor which is written in the form well known
for us: T T
1— K1 —1 11— K1
r=1 k—l?:lp’ r 7]1+k_k1P, (8.99)
where P is a projector, P = (|1)(1])/(1]1), (1| = |1)f, and [1) = (p1,p2)7T is a
two-component vector. As regards the choice of the pole k; in (8.99), it is the
point where we encounter a crucial difference from the standard applications
of the dressing method. The positions of the poles in the dressing factors are
usually taken quite arbitrarily, without reference to the seed solution ug. In
contrast, it is the seed solution ug which determines these poles in our case.
Namely, we take the complex double points as the poles of the dressing factors;
therefore, k1 = k..
Expanding (8.99) in the asymptotic series in k~! gives a new solution in
terms of the old one and the dressing factor:

Q = QO - [0-33[‘(1)]3

where I' = 1 + k=T’ + O(k~2). Hence, we need know the vector |1) to
obtain new solution Q.
Differentiating (8.98) in x yields

Uk) = —I'[0, — Up(k)] I, (8.100)

where Uy = U (up). Evidently, the left-hand side of (8.100) is regular at points
k1 and kq, while the right-hand side has simple poles at these points because of
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the dressing factors. From the condition of a vanishing residue at the point kq

we obtain |1), = Up(k1)|1), and, similarly, |1); = Vy(k1)|1). These equations

are easily integrated and we obtain

p1 — ik
c

Aexp(ipx — 2kopt) — 0 exp(—ipx + 2kouat)

— —i(c?—w)tos
|1> € ‘LL1 — lko . .
Af exp(ip1x — 2kopat) + exp(—iprx + 2kop1t)

Here A = const, 1 = u(k1), ki = iko. Evidently, r = —(k1 — k1) P and
hence u = ug + 2(k1 — k1) P12, with Pio = (p1p2)/(|p1]? + |p2|?). Inserting here
the vector |1) and introducing notations

A:exp(p—i_lﬁ)a T =ot—p, ¢:B_W/2a 0':4k0,u15 M1+1k0 :Ceipa

we obtain the homoclinic solution in the form

cos 2p — sinp sech7 cos(2u1x 4+ ¢) —isin2p tanh 7

ce—2i(c2—w)t
1+ sinp sech 7 cos(2u1x + @) ’

Up =

(8.101)

which coincides with the solution obtained by Li and McLaughlin [297] by
means of the Backlund transformation.

It is easy to see that this solution is indeed homoclinic to the plane wave,
reproducing this wave (up to a factor) at both infinities:

t — 400: wup — exp(E£2ip)cexp[—2i(c? — w)t].

Solutions of the type (8.101) with the plane-wave asymptotic behavior were
previously obtained in [20, 217]. In [20] the solution (8.101) was related with
the long-time evolution of the modulational instability of the plane wave. The
Darboux transformation was applied in [217] to dress the plane wave and the
dressed solution was interpreted as describing a process of self-excitation and
subsequent attenuation of periodic waves.

In the case of A/ unstable modes the above procedure can be iterated.
However, a more efficient way to deal with multiple double points is described
in the next subsection.

8.6.2 MINLS equation: Floquet spectrum and Bloch solutions
The MNLS equation
iy = U +ia(julu), + 2(Juf? — w)u,

with a real constant w, allows the Lax representation with the matrices U and
V of the form (Sect. 8.3)

U = idos + ikQ, A(k):é(l—k?), Q<2g)

V = i3 + 2ikAQ — ik*Q%03 + kosQ, +iakQ?,  02(k) =24 + w.
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Like the NLS equation, we take the plane wave solution of the MNLS equation
ug = cexp[—2i(c? — w)t]

as a periodic solution with a spatial period L. The fundamental matrix
M (z, k) is obtained in the form

A ko
cos px + 1— sin px i L2t iy 7%y
M(:Z?, k) = k . )
i L Q2 —w)t iy uxr  cospur —i— sin pux
1 I

where 1 = (A% + ¢?k?)Y/2. Hence, A(k) = 2cos uL and four complex double
points k; = +[1 — (1/2)a?c? +iacl;]*/?, 1; = [1 — (1/4)a?c? — (jn/cL)?]'/?,
lying in four quadrants of the k-plane, correspond to each unstable mode.
We choose ¢ and L in such a way that only the single unstable mode exists,
ie., 1?3 >0 and ZJQ» < 0 for 5 > 1. The linearized stability analysis confirms
that the above four complex double points k; = [1 — (1/2)a?c¢® — iacl;]"/?,
ko = —ki, k3 = ki and ky = —Fk; (Fig. 8.7) are associated with the exponential
instability.

The Bloch function which solves both Lax equations takes a surprisingly
simple form:

kA
Xo(k, z, t)=exp[—i(c* —w)tos] p—A ck exp {ip [z + (24 4+ ac®)t] o3} .
ck
[ ] L]
_k]d E]d
_k]d 1d
[ ]

Fig. 8.7. Four complex double points for the single unstable mode
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Now we define a modified Bloch function x = xexp(—idz — i2¢)o3 which
satisfies the linear equations x, = Uyx — idxos, and x; = Vx — if2xo3 and
allows the asymptotic expansion x = x(©) + k= 1y + O(k~2). Therefore, we
obtain for the plane wave potential

xo(k, z,t) = exp[—i(c* — w)tos] A

ck
x exp [i(p — A)(z + 24t)os] exp [i(apc® — w)tos]

and the leading term of the asymptotic series Xgo) = e~ (U/2ac’[z+(3/2)ac’t]os

We see once again that this leading term is not a unit matrix, in contrast
to the NLS equation. Once again this is a manifestation of the fact that the
MNLS equation does not allow the canonical normalization of the associated
RH problem. Therefore, we perform now one more transformation of the Bloch
solution, ¢ = x(©~1y, to have the unit matrix in the asymptotic expansion:
¢=1+k oM + O(k=?). ¢ satisfies the linear equations

b =U'p —iAgos, ¢y =V'ep—if2¢03, (8.102)
where

U’ = idos +ikQ + %om@'?, (8.103)

V! = iQ0s + 2kAQ' — ik2Q"%05 + ko3 Q' — %[Q’, Q.- ia203Q’4.
Here the new potential @)’ is related to the initial one @ as

Q' = X971\, (8.104)

Evidently, Q"2 = Q2. Besides, ¢(!) is expressed via the potential as follows:

o
o =S 03Q.

8.6.3 MINLS equation: dressing of plane wave

Suppose a new solution of the linear equations (8.102) follows from the known
one ¢g by dressing ¢ = ['¢g. As before, we take the complex double points
as the poles of the dressing factor; therefore, we have four poles k; = k¢,
ky =k, ky = —k¢, and ky = 712‘11. Expanding the relation ¢ = I'¢p in the
asymptotic series gives in accordance with (8.104) and (8.103)

Q=x" [(xéo)) Qoxy” + = sl M| ()7,
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Because ¢(k = 0) and (Xéo))_l obey the same equation y, = (i/2) vos Q' 2y
and ¢(k = 0) = I} ¢o(k = 0), we get x(© = xV' 1!, where Iy = I'(k = 0).
Therefore, we obtain the connection between the new and old solutions of the
MNLS equation:

- 2 -
Q=1," <Qo + = oxy TOxG” 1) T,

or in components

(I)22 { 2 < .9 .3 24)}
U= ug + —exp | —lac’z —iza“c*t )| . 8.105
To)us 0T p D) ( )
In full agreement with the results of Sect. 8.2.3 we represent the dressing

factor in the form

2
1 . _
Py =1— S =[O ulll, Dy = (8.106)
ja=1 "M j
Differentiating ¢ = I'¢g in x gives U'(x, k) = —I" [0, — U}(z, k)] '*. From
the condition of vanishing residues at the points k1 and ko we obtain the
equations

Be = Us(y)ld), e =Vo(kli), 5=1,2 (8.107)
Note that the vector |2) is related to |1) as |2) = o3|1), in virtue of the parity
property Ul(k2) = Ui(—k1) = 03U} (k1)os. Hence,
{1[1) )

Dy = — =—-D Dy = — = —Dj».
11 — 22, 21 [o— 12

As a result, we obtain Iy and '™ entering (8.105) in the form
: 2 (1P 2 ([1)(1]22
In=diag([1+ ——"—"""— 1+ =——"— 2"
0 8 ( k1 D11 — Doy k1 D11+ Doy
_ 9 ( 0 (11)(1D12(D11 — D21)1>
(11)(1])21(D11 + Dar)~* 0 '

Because D;; are expressed in terms of the vector [1) [see (8.106)], we have to
obtain it explicitly. Next we will account for the explicit (z,¢)-dependence of

the vector [1) and justify the name “homoclinic” for the solution (8.105).

) = diag (F()l, FOQ),

M

8.6.4 MINLS equation: homoclinic solution

Integrating linear equations (8.107), we obtain

[1) = exp <%ac2:c03> exp [i <02 —w— ga2c4> tag] exp (% (v+ 15))

eiffr +efi§+'r
X ([e('rJr@)ei(&—)\) e teie-A))] ei(5/2))'
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Here v and ( are real integration constants, uq = p(k1) = n/L, £ = pi(z +
2ac?t) + (1/2)8, 7 = 2cpalat — (1/2),

1 14+ o l1 acly
$=-1 tan Ay = dtand = — L
o8 AL = o+ (12 ac N YT T T 2) a2

4 1—apr’
Hence, the matrix elements are written as

D11 = 267(14 + B)(kl — El)il, D21 = 267(14 — B)(kl + Efl)il,
where
A(&,7) = cosh27r 4 cos 28, B(&,7) = cosh2(r 4+ @) — cos(2§ — Ay — A_),

and

ki kiA+ kB ki kiA+ kB .
_kimA+ R _ (i(6=0) 1 RA A Ry — o~ i(6+9)

Iy = LTz Y A
0 L kAt kB 2" L kA+ kB

)

. © 1k -k A-B
n—— — —
2 ik1+k1A+B’

3
exp(—iac?z) exp <§ia204t) Fl(;)

iady exp(—i6/2) 2i€) O—iA —2 —2i€) ,—P+iX
=—————————— (e +e*) e T — (e +e e A= .
LoPC ) (67 +.02¢) ( e+ ug
Substituting the above formulas into (8.105), we obtain explicitly the homo-
clinic solution of the MNLS equation:

_ %1710/ 1oy 2i€) P—iry —27 | —2ig) —d+ir_ —2i@
u(lmKe +e )e 7<e +e )e ] upe .
(8.108)

The solution (8.108) is indeed homoclinic to the plane wave because

T — f00: u— ugexp[—2i(O1 + P1)],

el
O4L = lim 6 = tarctan ,
T ot 2 (1 — %oﬂcz) (1 — %oﬂc?) + (acly)?
1 2011#1
@i = :|:§ arctanm.

In the o — 0 limit, if the spectral parameter k is represented as k = 1 —
3 akxs + O(a?), the solution (8.108) reproduces the NLS homoclinic orbit

(8.101).



8.7 KdV equation 269

8.7 KdV equation

At first sight it might appear as rather strange to devote the very last section in
this chapter to one of the most popular and most studied nonlinear integrable
equations. Our intention here is to perform an analysis of the KdV equation in
the form most suitable for a generalization to (2+1)-dimensional equations.
It is precisely this approach that will be realized in the next chapter, first
using an example of the (141)-dimensional integrodifferential Benjamin—Ono
equation and then for proper (2+1)-dimensional equations. We will not dwell
on a detailed exposition of various results concerning the KdV equation and
its solutions. There exists a vast amount of literature devoted to this topic (for
example, [13, 81, 117, 348]). The traditional treatment of the KdV equation
was mentioned in Sect. 7.5.1. Instead, our main goal in this section is to
illustrate the basic steps of the approach, which goes back to Novikov et al.
[354]. We recommend the reader to consult the content of this section when
studying the next chapter in order to see strict parallels in the strategy of
solving (141)- and (2+1)-dimensional equations.

8.7.1 Jost solutions
The KdV equation
U + 6UUL + Ugyy = 0
for a smooth real function u(x,t) is integrated by means of the spectral prob-
lem having the form of the time-independent Schrédinger equation [173]
G2z + (u+ k> = 0. (8.109)

To have linear dependence on the spectral parameter k, we perform a trans-
formation m(x, k) = ¢(x, k) exp(ikx). Hence, the spectral problem for KdV is
written as

Mae — 2kmy +um = 0. (8.110)

The evolution part of the Lax pair has the form
my = (a — 4ik® 4 ug + 2iku)m + (4k* — 2u)m,, o« =const.  (8.111)

Analysis of the spectral problem will be performed by means of the Green
function method. The Green function G(z, k) solves the equation

Guw — 21kG, = —0(x)

Glak) = - [ a o
X = — _
’ o7 ) o o (p—2k)

We see that the Green function has a discontinuity across the real axis of the
complex k-plane. Accordingly, we can determine two Green functions G4 (z, k)
which are analytic in the half planes Imk 2 0:

and has the form

1
Gi(ac, k) =4

o (1 — ™) g(xa), (8.112)
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where 6(z) is the Heaviside step function, (z) = 1 for x > 0 and 6(x) = 0
for © < 0. Hence, the fundamental solutions (the Jost functions) My (z, k)
of the spectral equation (8.110) can be defined by means of the integral
equations

My(z,k) =1+ /00 d2'Gi(z — 2/, k)u(a )My (2, k), (8.113)

— 00

with the property My (x,k) — 1 at k — oco. My can be analytically extended
in the upper and lower halves of the k-plane, respectively. Besides, these func-
tions obey the boundary conditions M4 (z, k) — 1 at x — Foo. Indeed, though
the integral equations (8.113) have been written in the Fredholm form, they
are in fact of the Volterra type because of the step function 6(+x).

The free term 1 in (8.113) represents a solution of the spectral equation
with zero potential. This corresponds to dressing of the trivial solution. How-
ever, the second-order spectral equation with zero potential allows one more
linearly independent solution e?#?. Accordingly, we can define two other fun-
damental solutions

Ny(z, k) = P 4 / de’'Gi(x — 2/, k)u(x’ )Ni (2, k), (8.114)

— 0o

with the limits Ny (z,k) — e*** at 2 — Foo. As distinct from My, the
eigenfunctions N1, due to the exponential free term, cannot in general be
analytically continued off the real axis Imk = 0.

It follows from (8.112) that

My (z,k) — ax(k) & by (k)e?*® (8.115)

for x — £o00, where

oo

5 | dzu(z) My (z, k)e~ 2k

ax (k)= liﬁ /Zixu(z)Mi(:c,k), by(k) = K
(8.116)

are the scattering coefficients. For real potentials u(x) there are involution
relations for scattering coefficients:

ai (k) = ax(=k), Vi(k)=0bx(=k), ai(k)=a_(k), bL(K)=>b_(k),

las(K)* = 1+ [by. (k).

It is important that a4 (k) are analytic functions in Imk 2 0, as is seen from
(8.116). Therefore, My /at are meromorphic functions in Imk = 0 with a
finite number of poles in zeros of a4 (k).
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8.7.2 Scattering equation and RH problem
In accordance with (8.115), for x — 400

M,y (z, k ik b
LH1+P+(k3)62kv pp=—

a (k) ay

At the same time M_(x,k) — 1 at  — +o00. Let us now calculate a jump
Az, k) = My/ay — M_ of these functions across the real axis Imk = 0.
Calculation gives

Az, k)= 1/aq) —1

+ [mdz/(G+ -G )(x—12, k)u(x/)% + /jod:zz/G, (x—a' k)A(@ k).

Since (G4 —G_)(z, k) = (1/2ik) (1 — e**), in virtue of the definitions (8.116)
we obtain

Az, k) = py (k) 4 /Ood:c/G, (x — 2 k)u(z") A2, k).

— 00

On the other hand [see (8.114)],

p+(k)N_ (‘T’ k) =P+ (k)emkm + /Oodx/G— (‘T - xla k)u(:v')p_,. (k)N— (‘Tla k)

— 00

Comparing the last two equations, we conclude owing to the uniqueness of
the solution of the above integral equations that A(x, k) = p4(k)N_(z, k).
Therefore, we arrive at the scattering equation

M+ (:Ea k)
a+ (k)
In order to have reasons to treat (8.117) as the RH problem, we should ex-

press N_ in terms of M_. To do that we note first of all that G4 (z,k) =
G+ (z,—k)e**@ . Hence,

= M_(z,k) + ps (K)N_(z, k). (8.117)

M_(x,—k)=1+ /Ood:c’G, (x — ', k)u(z" )YM_(2', —k)

— 00

=1+ / dz'e” 2FE—2) G _ (x — 2 k)u(z"YM_(z', k)

= ¢ 2w (eQikI + / do'G_(z — o', k)u(z" ) M_ (2, —k)eQikxl) :

— 00
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Comparing this with the integral equation for N_ (8.114), we get the symme-
try relation: .
N_(z,k) = M_(z, —k)e**, (8.118)

Therefore, we can write the scattering equation (8.117) in the form of the RH
problem with a shift:

My (z, k)
a (k)

The shift is referred to the change of sign in k in the last term. The normal-
ization of the RH problem (8.119) is canonical, My — 1 as k — oc.

The form (8.119) of the RH problem corresponds to the jump problem for
a piecewise analytic function ¥ (z, k),

= M_(x,k) + py (k)e**M_(x,—k), Imk=0. (8.119)

o M+/a+,1mk>0,
W= {M_’ Ik < 0. (8.120)

with discontinuity along the contour Imk = 0. In previous sections we dealt
with the factorization form of the RH problem. Evidently, both versions are
equivalent. Indeed, the RH problem (8.17) for the NLS equation with the
matrix G = I + g takes the form ¢, = ¢_ 4 g&_ with the same structure as
(8.119).

8.7.3 Inverse problem

To solve the inverse problem of determining the potential u(z), we reconstruct
the function ¥(z, k) (8.120). This function is analytic in the entire complex
k-plane, except for a finite number A of simple poles at the points k; = ix;,
kj > 0,7 =1,...,N, and a discontinuity across the real axis. Accordingly,
using the Cauchy formula, we obtain

< de :
k)=1 e M_ (2, —1). 121
(= +Zk g | O @0, (812)

Here @;(z) is aresidue of ¥ in k;. A set of all @;(z), j = 1,..., N comprises the
set of eigenfunctions corresponding to the discrete spectrum (k;,j =1,...,N)
of the problem (8.110). For Imk > 0 (8.121) and (8.118) give

1 [~ A
27“/ mP(E)Nf(fcvé)-

To determine the behavior of My for k — k;, we define a regular part of
M, as

MJ,_J]IC

a4 (k

My (z, k) ®i(x)

)
M9 (2, k) = .
L R
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With account for the integral equation (8.113) for M, we can write

MJ(rj) (z, k) — / do’'G o (x — 2, k)u(x’)MJ(rJ) (2, k)
S (43- - /Ood:c’G (x—a k)u(:c’)@(:z/)) .
k) Rk \ T e J
The left-hand side of this equation is free of singularities for k¥ = k;; hence,
the diverging terms on the right-hand side have to be canceled. This gives the
integral equation for discrete eigenfunctions:

Pi(z) = i'yj_l +/ de'Gy(x — o' ky)u(a')P;(2"), ~; =i(day /dk)y,

(8.122)
Comparing (8.122) with the integral equation for M, we find
klir% My (z, k) = —iv;P;(z). (8.123)

In turn, (8.123) and asymptotics of M at z — too give

-1
; —
b — {;Zjejgﬁjm’ T +§. (8.124)
Here ¢; is a normalization constant. Finally, it follows from (8.122) and (8.124)
that it is possible to express eigenvalues as functionals of discrete eigenfunc-
tions: : ~
k=5 | dou()d (o)
— 00
To reconstruct the potential, we at first derive a system of linear equations
for eigenfunctions. @; can be expressed in terms of M_:

Dj(x) = — M (2, k) = ic;N_(x, k;) = icje 2557 M_(x, —k;).
Vi
On the other hand, we obtain from (8.121)

N
Mx——lz

! /OO _ Y ON_ (@0 (8125

€+/€+10
and for k = k;
N
D, (x) 1 [~
M_(x,—k;)=1+1 4 ON_(z, ¢
(:Ea J) +1j;1fij+fim 21.“ —ooﬂ""“i]p() (SC, )

Therefore, @, (x) takes the form

1 [~ &
i —2&11 1 E N_
(p] (x) i Rj + Rm, 27'[1 — 0 {+ IK,J p(g) (x’ Z)

(8.126)
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Further, in virtue of (8.118) and (8.125),

1 [ d¢

o ) Tk ON-0

N ( k) _ 2ikx 1 i gli)J("E) +
-\ ¢ = k+il€j

(8.127)

As a result, we have a closed system of linear equations (8.126) and (8.127)
to find @;(x) and N_(x,k). This system is determined by the RH data
{p+(k),kj,¢j,j = 1,...,N}. Then we expand the integral equation (8.114)
for N_ in the asymptotic series in k~! and compare it with (8.127) taken for
k — o0o. As a result, we get the reconstruction formula

N oo
u() =0, [21) ®;(x) - ! / dkp(k)N_(z,k) | . (8.128)
i=1 M J—co

The first term on the right-hand side of (8.128) contributes from the discrete
spectrum, while the second term is responsible for the continuous spectrum.
It should be stressed that it is the nonanalytic eigenfunction N_ that
enters the complete set of eigenfunctions {N_,®;,j = 1,...,N} [363]. It
is not accidental because the spectral problem (8.110) is non-self-adjoint in

contrast to the standard spectral problem (8.109).

8.7.4 Evolution of RH data

Substituting the asymptotics of M at £ — oo into the evolution equation
(8.111), we obtain

o= 4ik3’ a+(k, t) = a’Jr(kv O)a er(ka t) = er(ka O)GSikSt'

Because ay(k;,t) = 0, we get k; = const. Besides, owing to M4 (z,k;) —
bje2%i% at & — 400, we find

¢j(t) = ¢; (0)e™.

Hence, the time dependence of the RH data is extremely simple.

8.7.5 Soliton solution

Solitons correspond to reflectionless potentials, i.e., p(k) = 0. The simplest
one-soliton solution is given by u;(z,t) = 2P, (z,t). It follows from (8.126)
that

ef2n1(x74n%t7:co) 1 01(0)

451 (SC,t) = 21/11 Zo

1+ e 2rme—dntt—z0)” 10T g M o

Hence, the one-soliton solution to the KdV equation has the form

up (z,t) = 2K3sech2r; (x — 4K2t — x0),
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which goes back to Korteweg and de Vries [249]. An A -soliton solution is also
well known [354].

Let us remember that the aim of this chapter is purely methodological.
We will see in the next chapter that the main ideas developed above will be
naturally developed for (2+1)-dimensional equations.






9

Dressing via nonlocal
Riemann—Hilbert problem

In the previous chapter we illustrated the efficiency of the dressing approach
using the local Riemann-Hilbert (RH) problem for solution of the Cauchy
problem for a number of (1+1)-dimensional nonlinear integrable equations.
The essential progress in the development of the inverse spectral transform
(IST) formalism has been achieved owing to the perception that the nonlocal
RH problem can serve as a natural frame for solving nonlinear equations
in 241 dimensions. Manakov [305] was the first to apply the nonlocal RH
problem to treat the Kadomtsev—Petviashvili (KP) equation by means of the
IST method. Besides, there exists an important class of (141)-dimensional
nonlinear integrodifferential equations which cannot be solved by the methods
discussed in Chap. 8.

This chapter contains an exposition of basic points related to the appli-
cation of the nonlocal RH problem. We consider three featured examples. In
Sect. 9.1 we consider the (141)-dimensional integrodifferential Benjamin-Ono
(BO) equation . At the very beginning we work with real function u(x,t) tak-
ing into account important constraints imposed on the spectral data by the
reality condition, due to Kaup, Lakoba, and Matsuno [231]. Basic steps in ap-
plication of the nonlocal RH problem developed for the BO equation are then
used in Sect. 9.2 for the KP I equation. Along with the classical lumps, we
discuss localized solutions associated with multiple-pole eigenfunctions found
by Ablowitz and Villarroel [439]. Finally, Sect. 9.3 is devoted to solution of
the initial boundary value problem for the Davey—Stewartson I (DS I) equa-
tion. It is this equation that allows true exponentially localized solitons in
241 dimensions discovered by Boiti, Leon, Martina, and Pempinelli [62]. In
our consideration we follow the formalism adopted by Fokas and Santini [162].

9.1 Benjamin—Ono equation

The BO equation for a scalar function w(z,t),

1 o0 /
U + 2uty + Hugy = 0, Hu(x) = —p.v./ da’ u(@’) , (9.1)
0

/
e T —x

277
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where Hu(z) is the Hilbert transform of u(z) and p.v. means the principal
value of the integral, describes the propagation of long internal waves in a
stratified fluid [46, 106, 195, 357]. We require the function u(x,t) to be real, in
accordance with its physical meaning. In the general case of complex u(z,t)
Fokas and Ablowitz [158] developed an IST approach to solve the Cauchy
problem for the BO equation within the class of initial conditions which have
sufficient decay at infinity, i.e., u(x,0) = uo(xz) — 0 at |2| — oo. The consid-
eration of real potentials u(z)! imposes nontrivial restrictions on the spectral
data of the corresponding RH problem and, in addition, makes it possible
to derive a body of practically important results, such as the prediction of
a number of possible bound states (solitons) that can be produced by the
initial data [232, 231]. Furthermore, we will restrict ourselves to the so-called
nongeneric potentials which include, in particular, all N-soliton solutions and
zero background [232, 362]. The nongeneric case has distinctly different fea-
tures, compared with the general situation. The N-soliton solution of the BO
equation was obtained for the first time in [83, 86] in the framework of the
decomposition of u(z,t) in a finite number of simple poles, as well as in [310)
by the Hirota method . The IST method permits us to carry out the complete
study of the Cauchy problem for the BO equation.

9.1.1 Jost solutions
The Lax pair for the BO equation (9.1) has the form [54, 346)

i0F + k(@T — &) +udt =0, (9.2)
i0F — 2ikdT + & — 2i[u)T + vd* = 0. (9.3)

Here &% (k,z) are limit values of the analytic function @ at y — +0 in the
upper and lower halves of the complex z-plane, where z = x + iy is a com-
plexification of the physical variable x, k is a spectral parameter, and v is an
arbitrary constant. The functions [u]*(x) are defined as [u]* = P*u, where
P* are projectors

Lz uE)

In other words, [u]™ means that one takes the part of u(x) that is analytic in
the upper half z-plane. It is interesting that the spectral equation (9.2) can
be considered as a differential RH problem.

Taking the (+) part of the spectral equation (i.e., acting on it by the
projector PT), we arrive at the integrodifferential equation

i®F + kot + [ud]t = 0. (9.4)

L On occasion, we will suppress for convenience time dependence in the potential
and other quantities.
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Now we introduce the Jost solutions Ny (z,k) of (9.4) by means of their
asymptotics:

Ny(z — —o0,k) =" N_(z — o0,k) =e*® &k >0. (9.5)

There exist the other pair My (x, k) of the Jost solutions of the spectral equa-
tion (9.2), which are defined by the asymptotics

Mi(x — —o0, k) =1, M_(x — oc0,k) =1 (9.6)
and are solutions of the inhomogeneous integrodifferential equation
W+ kUt 4+ [ul]t -k =0. (9.7)

All the Jost functions are defined for positive values of k. These values of k
comprise the continuous spectrum of the spectral problem (9.2).
The Jost functions introduced obey the following integral equations:

My(z, k) =1+ / do’'Gy(x — 2/, k)u(a )My (2, k), (9.8)
Ni(z, k) = e 4 / d2'Gi(x — 2/, k)u(x ) Ni (2, k). (9.9)
Here ]
Gl k)—i/mdi (9.10)
= 0n J, Pp— (k<10 '

are limits of the Green function

1 [ iz
G(x, k) = — d
(2, k) 2n/0 —

on the real k-axis which are analytic everywhere in the complex k-plane,
except for the positive part of the real k-axis. Equation (9.10) can be obtained
with account of the formula

1 Y . .
P o = 1/0 dp exp[—ip (2’ — z — ie)].

It should be stressed that the integral equations (9.8) and (9.9) are of
the Fredholm type, as distinct from the Volterra integral equations for the
(141)-dimensional equations of the preceding chapter. This fact is of crucial
importance because homogeneous versions of (9.8) and (9.9) can have non-
trivial solutions @;(zx),

P(x) = / do'G(x — o, kj)u(z")®; (2), k; <0, (9.11)
1o i
)= I 1
G(z, k) 27:/0 dppfkj’ (9.12)
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in some isolated points kj, j = 1,...,N, lying on the negative part of the
axis Imk = 0. These solutions determine the discrete spectrum of the spectral
problem and are associated with solitons (or lumps) of the BO equation. Each
of these functions is analytic in the upper half z-plane.

Integrating (9.12) by parts, we obtain an asymptotic of G(z, k;):

1 _
J

Therefore,

) 1 ® NG (!
d5](x)—>2niij/ de'u(2")P;(z') at x — oo.

It is seen that it is natural to take the normalization of &;(x) as
zP;i(x) =1 at z — oo. (9.13)

In this case, the eigenvalues k; are given by the functional

1 [e.°]
“om | dzu(z)P;(x), j=1,...,N. (9.14)

o0

k;j

9.1.2 Scattering equation and symmetry relations

In the same way as for other spectral problems, the left and right Jost functions
are interrelated by scattering equations. To obtain the scattering equations,
we find at first a difference A(x, k) = My (2, k)— M_(z, k) for k > 0. It follows
from (9.8) and (9.9) that

Az, k):/jii:c’GJr(:zr—:zr/, k)yu(x" )M (2, k)f/ja:c’G, (x—2', k)u(z" YM_ (2, k).

As stated already, the Green function G(z, k) has a discontinuity across the
positive k-axis. We can calculate this jump:

Gi(z, k) — G_(x,k)

— — | dper® — = i0(k)elk®
o J, T ° (pk:iO pk+io) 0 (k)e™,

where we have used

1 . 1
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and 6(k) is the Heaviside step function. Hence,
Az, k) = / d2'G_(z — o', k)u(x')A(z', k) —|—/ do' (G4 — G )(z — 2/, k)
= B(k)e't® +/ do'G_(x — o', k)u(z')A(2', k), (9.15)
where the reflection coefficient 5(k) is defined as
B(k) = i0(k) / dzu(z) M,y (x, k)e k. (9.16)
On the other hand, it follows from (9.9) that
B(k)N_(z,k) = B(k)el*™ + / do'G_(z — ', k)u(z")B(k)N_(2', k). (9.17)
Comparing (9.15) and (9.17), we find A(z, k) = B(k)N_(x, k). Thereby, we
obtain the important relation between the Jost functions:
My (z, k) = M_(z, k) + B(k)N_(z, k). (9.18)

There also exists a connection between the functions N, and N_ written
as [383]
Ni(x, k) =T'(k)N_(z,k) (9.19)
with some function I'(k). Let us differentiate G4 in k and integrate the result
by parts. This gives

0G+ 1 .

On the other hand, writing N_(z, k) from (9.9) as
N_(z,k)e ™ =1+ / A’ G_(z — o', k)e Ry (2! )N_ (2, k)e~ 1+’

and taking the k-derivative, we find with account of (9.20)

0 —ikxl _ > ,6G_ / —ik(m—m/) / / —ikz’
9% [N_(z,k)e }—/ dz 5% (x —2' ke u(z")N_ (', k)e

— 00

—i/ d2’'G_(x — 2, k)e’ik(xfx')(x _ x/)u(x/)N_e—ikx’

— 00

+/ d2'G_(x — 2/, k)efik(xfxl)u(x’)%(N_efikxl)
— efikxfi(k) +/ dSC/G,(SC 7:C/,k)efik(z—z’)u(z/)%(Niefikm/), (921>

— 00
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where
oo

f-(k) = “omi | dzu(z)N_(x, k), k> 0. (9.22)

Multiplying M_(z, k) (9.8) by f_(k) and comparing the result with the right-
hand side of (9.21), we arrive at the differential connection between N_ and
M_ [158]:

% [N_(z,k)e ] = f_(k)M_(z,k)e . (9.23)
Similarly,
O N K)o ] = ()M, e,
where -
f4(k) = ~ Sk _Oodxu(:v)N+(:v, k), k> 0. (9.24)

Equations (9.23) and (9.24) give the symmetry (or closure) relations for the
Jost solutions. Multiplying both sides of (9.19) by u(x) and integrating in z,
we find a simple connection between f (k) and f_(k):

fr(k) = T'(k) f-(k). (9.25)
Eventually, (9.23), (9.24), (9.19), and (9.25) give
BT (F) = - T(h). (9.26)

Now we should find out how the function M_ behaves as k — k;. Define a
function MY )(:c, k) as in [158] (we suppose here that M_ allows simple poles
only; see Sect. 9.1.4)

¢
k—k;
where ¢; is a normalization constant. Then we can write, taking into account

(9.8) and (9.11),

MY (a,k) = M_(a,k) — b (x),

Mﬁj)(:zr, k) — /Ood:c’Gf(:c —a, k)u(:zj/)MSj)(:C/, k) (9:27)

— 00

=1- ? Cjk (cﬁj(x) —/ dr'G_(z — o', k)u(2") P, (:v')) :
—k; -
When k — k;, the last term in (9.27) develops an uncertainty 0/0. The k-
derivative of the numerator in this term gives with regard to (9.20)

/Ood:c’ (%G_(a@ _ k)) (@), (')

— 00

1 > . e / / / ! /
=57 dau(z)®;(z) + 1/ da’(z — 2")G(x — o', kj)u(a")P; (x).

— 00 — 00
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Hence,
MY (2, k) — /Oodx’G(:v — 2’ kj)u(z" ) M_ (2, k) (9.28)
=aj +ic; /Oodx’(:v —2\G(z — 2/ kj)u(a")®; ("),
where -
a; =1-— 2;]%_ /_Ood:vu(x)éj (x).
Putting ¢; = —i gives a; = 0. It is easy to see that a particular solution

to (9.28) has the form Mﬁj)(z,k) = x@;(x). Then, applying the Fredholm
alternative [425], we obtain a connection between $; and M_:

i
lim | M_(z,k) + ———®;(z) | = (& + ;)P (x). (9.29)
k—k; k—k;

The normalization constant v; will be time-dependent if we account for the
evolution of the potential u(z,t).

9.1.3 Adjoint spectral problem and asymptotics

Following the paper by Kaup and Matsuno [232], we define now the adjoint
spectral problem

02 — kot +u[04]" = 0. (9.30)

Applying the projector P~ to (9.30), we obtain the equation complex conju-
gate to (9.4) whose solution is N7¥ (z,k). The (+) projection of (9.30) gives
a linear inhomogeneous equation. As a result, a solution N4 of the adjoint
problem is given by

N2, k) = Ni(z, k) —i [ dao’ [uN*]T (2, k)e k=), 9.31
+ +

— 00
Similarly we can write a bound-state eigenfunction N jA(:zz)

da’ [u@ﬂJr (z/)efikj(mfml).

N2 () :45;(:0)71/

In the following we will need asymptotic expressions for the eigenfunctions
at |z| — oo. Taking into accountthe definitions (9.5) and (9.6) and equations
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(9.18), (9.19), and (9.31), we have for x — —oco and k > 0, in addition to (9.5)
and (9.6)

N_(z,k) = L(k)e*,  M_(z,k) — 1+ B(k)e™,  N3x,k) — ™
(9.32)
and forz — oo and k >0

Ny(z, k) — D(k)e*® M (2, k) — 1+ B(k)e*®,  NAx, k) — I (k)e e,
(9.33)
while for the bound states we have for x — —oo and k; < 0

1
(pj(‘r)_)ga NJA(‘T)_)Oa

andfOrSC—)ooandkj<O
7)o NN e [ e e

— 00

Now we can concretize the form of the function I'(k). Excluding the poten-
tial u(z) from the direct (9.4) and adjoint (9.30) spectral problems , we obtain
a relation (the Wronskian relation) between the left and right asymptotics:

T=—00

O (2, K D(x, k)|[J22 o = i(k — k’)/ da' o™ (2 KD (2, k). (9.34)
Taking k' = k, ®* = N2, and & = N_ in (9.34) and using the above asymp-
totics, we easily get

r“(k)r)=1,
which allows us to introduce a real phase 6(k):

I(k) =e 100,

To find the phase explicitly, we construct the Wronskian relation from the
spectral problems (9.7) and (9.30):

N, ) [M_ (k) — 152 (9.3)
=ik —k) /oodz/NA(:zz/, EY[M_(2', k) — 1] — i/oodx/u(:r/) [NA(SC’, K]

— 00 — 00

Taking k' = k once again, we find

B(k) = —il'(k) / Oodxu(:v) [Nz, k)] . (9.36)

— 00

Let us remember [see (9.31)] that [N4]~ = Nt. Then, with account for the
connection (9.19) and the definition (9.22) of f_(k), we obtain from (9.36)
B(k) = —2mik f* (k), i.e.,

_ (k)

f-(k) = 52 (9.37)
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Because (0/0k)I" = —iI'(0/0k)0, we find from (9.25), (9.26), and (9.37):

06 _ 18K

ok 2mk

Hence, we represent explicitly the function I'(k) in terms of the reflection
coefficient 5(k):
LR dr
I'(k) = exp (2_m/0 FW(/C I - (9.38)

It should be stressed that (9.37) and (9.38) hold for real potentials only. In
the case of complex potentials, the spectral functions G(k) and f_(k) are
independent [158].

We can make use of the Wronskian relation to derive integral expressions
for “squared” eigenfunctions. Taking ®* = N*(z,k') and ® = N(z,k) in
(9.34) and using the asymptotics (9.32) and (9.33), we obtain

ei(kfk/)x i

- A s . .
/ deN®(z, KON (k) = =K lim = 4 s im0

ei(k—K" )z
Invoking the formula

tikx

lim p.v.
r——+00 p

= +ind(k),
we find the following orthogonality relation for the continuous eigenfunctions:

/Ood:cNA(:c, KN (2, k) = —% 5k — k). (9.39)

. I'(k)

It is evident (because k and k; belong to different parts of the real k-axis)
that the continuous and bounded eigenfunctions are mutually orthogonal:

/ OodeJA(x)N_(:v,k) = / Ood:vNA(x,k)@j(:v) =0, (9.40)
as well as -
/ d:CN]A(x)én(x) =0, if j#n. (9.41)

Furthermore, it follows from (9.35) that

/_ Zd:cNf (2)®;(z) =1 / Oodxu(;p) [NA ()]

— 00

With account for NJA = &7 and (9.14) we obtain

/ Oodzzv;*(z)@j (z) = —2mk;. (9.42)
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Finally, the boundary condition (9.13) gives

/Ood:v@j () = —mi. (9.43)

— 00

9.1.4 RH problem

Now we have all ingredients to formulate the RH problem for the BO equation.
Indeed, because the Green function G is analytic in the upper half k-plane, it
follows from the theory of Fredholm integral equations [425] that the solution
M, (z,k) is analytic in the same region as well, except for possible poles
at isolated points k;, where nontrivial solutions of the homogeneous integral
equation exist. The same analytic properties but in the lower half plane are
inherent to the eigenfunction M_ (z, k). As regards Ny, they cannot in general
be continued off the real k-axis because of the exponent e**. On the other
hand, there is a differential connection (9.23) between the functions N_ and
M_. This fact enables us, by means of (9.18), (9.23), and (9.37), to pose the
RH problem of the form

k) [*dk -
My (z,k) = M_(z,k) + 52;1)/0 75*(#)&“@ TM_(x, k). (9.44)

The normalization of the RH problem (9.44) is given by
Mi(x,k) —1 at k — oc. (9.45)

It should be noted that the RH problem (9.44) is essentially distinct from
the RH problems we dealt with in the preceding chapter. Namely, the RH
problem (9.44) is nonlocal in that stems from the nonlocality of the BO equa-
tion. The spectral data of the RH problem (9.44) are determined by the set
{B(k),k > 0;k;,Rev;,5 = 1,...,N}.2 As usual, we can regularize the RH
problem and represent its solutions M, and M_ as

N
M+(‘T7k) =1 _iZ(k_kj)_léj(x)—’—m'i‘(xak)a m+($7k - OO) = Oa (946)
j=1

N
M (k) =1-iY (k—k;)"'®;(x)+m_(z,k), m_(x,k — o00) =0, (9.47)
j=1
where the holomorphic functions my (z,k) are (+) and (-) functions with
respect to x, respectively. The fact that the spectral problem (9.2) allows
only simple poles was proved in [362].

2 It will be shown later that Im~; can be expressed in terms of k;.



9.1 Benjamin—Ono equation 287

The solution M_, Imk < 0 of the RH problem can be expressed in terms
of N_(z,k) for positive k and of &;(z) at the poles k;. Let us write (9.18) as
[see (9.46)]

L3k — k)75 (@) +mo (. k) = M (. K) + B(R)N- (2. k)

and apply the projector P~ to it. This yields

N
M_(2,k) =1-1) (k—k;)"'®;(x) + 5 1/ dl%]\h(m,@. (9.48)
j=1

We see that the solution (9.48) clearly demonstrates the separation of con-
tributions of the discrete and continuous spectra. It follows from (9.29) and
(9.48) that in the limit k — k;

Vo () 1S (k= k)1 (2) — = [ a—BO N ey =
(o 3)05(0) 413506 k) 10500 s |, A V- =1

(9.49)
Now we multiply (9.49) by @7 (x) and integrate in x with account for the
orthogonality conditions (9.39)—(9.43). This yields

[ oo+ )50 =i
In accordance with (9.42) the last formula gives

i

R k; dx:v|d5 (x)* - %; (9.50)
therefore,
1
Im~y: — ———. .51
m-y; o (9.51)

Hence, only the Rev; should be included in the set of spectral data of the RH
problem.

The reconstruction of the potential u(x) from the solution of the RH prob-
lem can be performed as follows. Integrating by parts the integral in (9.9), we
find

[u]*

M_ — —T, k — oo.

As a result, we obtain from (9.48) in the same limit k — oo

1

[u] T= 21

N
dkﬁ( (@, k) +1)_ (). (9.52)
j=1

Therefore, the real potential u(x) is given by
u(z) = [u(@)]" + [u(@)] " (9.53)
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9.1.5 Evolution of spectral data

To determine the time evolution of the spectral data, we should consider the
Lax equation (9.3):

iM+t — 21]{3M+z + M+xz - 21[Uz]+M+ + I/M+ =0.

Since My — 1 for + — —oo0, we have v = 0. At z — oo this equation is
reduced to
iMyy — 2ikMyy + My pe = 0. (9.54)

Let us substitute (9.18) into (9.54):

At x — +oo, M_ — 1 and N_ — e'**. As a result, (9.55) gives 3; = ik,
ie.,
Bk,t) = Bk, 0)e"". (9.56)
Taking the time derivative of (9.29) yields
k; = const, v, (t) = 2kt + v;0, ;0 = const. (9.57)

Therefore, (9.56) and (9.57) give the time dependence of the spectral data.

9.1.6 Solitons of BO equation

In the case of the pure soliton potential ug(z,t) the reflection coefficient 5(k)
vanishes; hence, the reconstruction of the potential is given by [see (9.52)]

[us(z,t)]" = 12@ x,t).
Bound states @; can be found from (9.49) as a solution of the algebraic system
(@ +7)®; +1 Y (kj — kn) "By = 1. (9.58)
n#j
For N'=1 we obtain from (9.58)

B1(a,t) =[x +m(8)] .

Putting k1 = —(1/2)v, v > 0 and accounting for the relation (9.51), we can
write y1,0 = —xo + i/v. Then 71 (t) = —x¢ — vt +i/v and (9.52) and (9.53)

eventually give
2v

14 v2(z — vt —20)2’

us(z,t) = (9.59)
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We see that the BO soliton looks like a localized object moving with velocity
v with the initial position of the maximum at point xg. As for the Korteweg—
de Vries (KdV) soliton, the same parameter v determines both the soliton
amplitude and the soliton velocity. However, the BO soliton (9.59) decays
algebraically only, as distinct from the KdV soliton, which decreases expo-
nentially.

One further comment is in order concerning the Jost functions for the one-
soliton potential (9.59). Though the function M_ can be easily recovered from
(9.48), we have no recipe for similarly recovering the function N_ [remember
that the solution (9.48) of the RH problem as well as the potential (9.52)
are expressed in terms of N_(xz, k) defined for positive k|. Instead we should
solve the direct spectral problem (9.4) and (9.5) with the one-soliton potential
(9.59). Because N_ has to be analytic in the upper half z-plane and the
potential (9.59) is real, we can write

N_(zo +1i/v,k)

[uN_]" = u(z)N_(x, k) +i P PRy

Then the solution of the spectral problem has the form [232]

N_(z,k)e ke (9.60)

_ —i 3 2k 2 —ikx
_w{1 LN (z ko + 1) [(1 N _)ek/vE(O +_267_” ,
x—xo+ijv v v ve—xg—1i/v
where ¢ = ik(z — o — i/v) and E(¢) = fcoo dtexp(—t)t~t, where arg(¢) < m.
In general, the function N_ (9.60) is not analytic in the upper half z-plane, in
view of the fact that the integral E(¢) has a logarithmic singularity at ¢ = 0,

E(() ~ —y —In¢ + O(z), where v is the Euler constant. The only way to
provide analyticity is to choose N_(zg +1i/v, k) = 0, which results in

ke T — To —1/v

N-(z.k) =e T —xo+ifv

(9.61)
This form of the Jost function N_(z, k) agrees with both asymptotics (9.32)
and (9.33) [note that I'(k) = 1 for B(k) = 0]. For the bound states, the
problem of singularity is resolved automatically in view of (1 + 2k/v) = 0 for
k=k.

Now we can obtain from (9.59) and (9.61) that

/Ood:vus(x)N_ (z,k)e ™ =0, (9.62)

— 00

The potentials obeying (9.62) are called nongeneric, as distinct from generic
potentials for which the integral (9.62) is strictly nonzero [232, 362]. The N-
soliton solutions, including the trivial one © = 0 which is considered here as the
seed solution, belong to the class of nongeneric potentials. The IST approach
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to the BO equation developed by Fokas and Ablowitz [158] is applicable to
general complex generic potentials.

One of the main distinctions between the nongeneric and generic potentials
is the limit & — 0 for the Jost functions and the reflection coefficient 5(k). To
determine whether one has the generic or the nongeneric case, it is sufficient to
determine how fast the reflection coefficient vanishes for k¥ — 0%. This problem
is closely related to the problem of the edge of the continuous spectrum. It
was shown by Pelinovsky and Sulem [362] that the point k& = 0 belongs to the
continuous spectrum for nongeneric potentials and does not belong to it for
generic ones.

Now we briefly address a problem of estimating a number of bound states
(solitons) generated by a smooth localized initial perturbation ug(z). Equation
(9.48) for k = 0 gives

1 > dk
= /0 TBUIN- (. ). (9.63)

N
M_(2,0)=1+i) k;j'®;(z)+ 5

j=1

Let us multiply this equation by u(z) and integrate over the real line z. The
integral [*_dzu(z)M_(z,k) on the left-hand side of (9.63) gives zero for
both generic and nongeneric potentials (M_(z,0) = 0 for generic potentials
[232]). Then it follows from (9.16) and (9.14) that the number of bound states
is given in terms of the area Afu] of ug(z), where Afu] = [*_dzug():

N =5 (4t + o [ FIB0R).

The last remark is concerned with soliton generation by a small initial per-
turbation. It was shown in [362] that there is a threshold in soliton generation
for generic initial perturbation, while in the case of a perturbation of zero
background or soliton state, a new eigenvalue emerges from the edge k = 0 of
the continuous spectrum for an arbitrary small initial perturbation. This new
eigenvalue is exponentially small.

9.2 Kadomtsev—Petviashvili I equation—lump solutions

The KP equation
(ug 4 6UlUy + Upgy)s = T3Uyy (9.64)

appeared in plasma physics [227] and surface water waves [12] for the de-
scription of two-dimensional waves propagating in the x direction with slow
variation in the y direction. This equation represents one of the possible gener-
alizations of the KdV equation to 241 dimensions. The properties of localized
solutions of (9.64) depend crucially on the sign of the right-hand side of this
equation. We refer to the KP I equation for the case of (4) sign and to the
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KP II equation for (—) sign. In this section we consider the KP I equation—it
is the nonlocal RH problem that appears in studying the KP I equation by
the inverse spectral method, as was shown by Manakov [305]. The KP II
equation is integrated in the framework of the @ method and is considered
in the next chapter. Fokas and Ablowitz [157] succeeded in obtaining explicit
formulas for scattering data by means of introducing nonanalytic eigenfunc-
tions of the associated spectral problem and derived lump solution, previously
found in [306] and in [324]. Fokas and Zakharov [163] generalized the dressing
method to the case of nontrivial seed solutions. Boiti et al. [66] elaborated
a spectral transform for the KP I equation based on analytic eigenfunctions
and orthogonality relations. Boiti et al. [70, 71] applied a resolvent-based ap-
proach for obtaining solutions of the KP I equation on both zero and nonzero
background. The classical results concerning various solutions of the KP I
equation in the framework of the IST have been summarized by Ablowitz and
Clarkson [3] and Konopelchenko [241]. Since then further important progress
in the KP I theory has been achieved. In particular, Ablowitz and Villarroel
[14, 439] discovered a class of solutions of the KP I equation associated with
multiple poles of meromorphic eigenfunctions. Pelinovsky and Sulem [363]
proved the completeness of a set of eigenfunctions which contains nonanalytic
continuous eigenfunctions.

Note that we will be interested in solutions of the KP I equation that
decrease as x2 + y?> — oo; therefore, no consideration will be given to the
so-called line solitons of the KP I equation which do not decrease in some
directions in the (z,y) plane and essentially give the KdV solitons directed
at some angle relative to the z-axis. N-line solitons are discussed by Satsuma
[385]. The IST theory for the line-soliton-type potentials has been considered
by Boiti et al. [69].

9.2.1 Lax representation

Following the strategy of the dressing method, we first derive the Lax repre-
sentation for the KP I equation. Let us introduce “long” derivatives

D, =0, +ik, D, =0,+ik?, D=0, +ik".

Evidently, these operators have poles at £ = co and are mutually commuting.
Our aim is to make up “balance equations” in order to eliminate poles. It
is clear that the difference iD,m — D?m ~ (O(1) has no poles in k for the
function m(z,y, t, k) which allows the asymptotic expansion m = 14+mq/k+
ma/k*+O(k™3). Therefore, we can write this difference as iDym—D2m = um
with some function u(z, y, t). Taking into account the above expansion, we can
show that v = —2im, and hence

iMy = Mgy + 2ikmg + um. (9.65)

In the same way we can form the balance equation with the operator D;.
Indeed, the third-order pole is eliminated if we take the sum

Dym + Dim = Mt + Mapge + Sikmae — 3k%m..
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In order to eliminate the second-order and first-order poles, we should write
My + Mage + 3ikMay — 3k*my = uD?*m +vDym + pm (9.66)

with some yet unknown functions pu, v, and p that do not depend on k. Insert-
ing the series expansion of m in (9.66) and equating terms with equal powers
of k71, we find

w=0, v=3imi,=—(3/2u, p=3imig, —3me, —ivm;.

Terms with k=2 in (9.65) give im1, = mizy + 2ima, + umy; therefore, we can

write p as

3. 3 3 3.,
—iMige — M1y = ——ug — —10; "uy.

P=3 2 1 1

Hence,

Mt + Mppe + 3ikmes — 3k2my + gumx + gikum + Zuxm + gi@;luym =0.
(9.67)

Performing a scaling transformation y — —y, ¢ — 4¢, equations (9.65) and
(9.67) take the form

imy + Mgy + 2ikmg + um =0, (9.68)

My + AMaan + 12ikmee — 12k%mg + 6umg + 6ikum + 3uzm — 3i (05 'uy) m = 0.

(9.69)
It can be shown that the compatibility condition for this system of linear
equations gives precisely the KP I equation:

(ur + 6uty + Upgs)e = SUyy. (9.70)

Hence, equations (9.68) and (9.69) constitute the Lax representation for the
KP I equation with the spectral parameter k [133]. Moreover, the KP I equa-
tion follows immediately from (9.69) if we express terms with & by means of
(9.68), expand (9.69) in k=1, and account for the relation mi, = (i/2)u. An
alternative derivation of the Lax representation for the KP equation is given
in Sect. 7.5. In what follows we consider the function u(z,y,t) to be real,
nonsingular, and decaying rationally at infinity.

9.2.2 Eigenfunctions and eigenvalues

As for the BO equation, we start with the determination of the Green function
for the spectral problem (9.68). By the standard Fourier analysis we get

el(€z+ny)
Gy k) = g // ey (9.71)

—Oo0— 00



9.2 Kadomtsev—Petviashvili I equation—lump solutions 293

It is seen from (9.71) that G(z,y, k) has a discontinuity across the real axis
Imk = 0 of the complex k-plane. Taking k = kr £i0, we will have two functions

Galeynh) = 5 | " e exp it — iE(E + 2K)y) [B()O(TE) — O(—y)O(£E)]

2n J_
(9.72)
which allow analytic continuation in the half planes Imk Z 0. As before, 0(&)
stands for the Heaviside step function.
According to the fact that the spectral equation (9.68) with zero potential
has two linearly independent solutions,

mo1 =1, moz = expliB(z,y, k, 0)], Bz, y,k,£) =l —k)x — (£* — k),
(9.73)
where ¢ is an additional parameter, we can build two pairs of eigenfunctions
of the spectral equation, My (x,y, k) and Ni(z,y,k,£) [157]. With account
for (9.73), these eigenfunctions obey the following inhomogeneous integral
equations:

(G Mz)(z,y, k) =1, (9.74)
(G Ni)(w,y, k, £) = P@v k0, (9.75)

where the operator G1 acts as

(G F)(z,y,k,0)=F(z,y,k,£) (9.76)

- //dw’dy’Gi(:v -2y —y k(Y )F(a'y k,0).
D

Integration in (9.76) is performed over the two-dimensional region D from
—o0 to 400 with respect to both variables. It should be remarked that the
order of integration is important when the potential u(zx,y) is not absolutely
integrable. We adopt the rule that the first integration is in z, i.e.,

//dxdy :/ dy/ dz.
D —00 —o0

Eigenfunctions My allow analytic continuation in the half planes Imk = 0
while eigenfunctions Ny are in general nonanalytic for Imk # 0.

Bound states of the spectral equation (9.68) are given by solutions @Ji (z,y),
decaying at infinity, of the homogeneous Fredholm equations

N n el(6z+ny)
(Go0F) k) = 0, Gl b :—// i, e
(9.77)
for a set of isolated complex values kji, j = 1,...,N. Eigenvalues kJi

comprise the discrete spectrum of (9.68). For real potentials k]i appear in
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pairs, k; = /%;r The asymptotic behavior of the Green function for r =
(2% 4+ 4?)Y/? — oo follows from (9.72) and has the form

1 -2
O, (9.78)

Inserting (9.78) into (9.77) and putting k — k:j[, we get asymptotics of the
discrete eigenfunctions:

i 1
ot +— [ [ d'dyu(2, )P (2, ).
L

Let us introduce the notation

1

+\ __
Q) = o

//Ddzdyu(:c,y)éji(:c,y). (9.79)
Then it is natural to normalize (152[ by the condition
—i(x — ij[y)@j[(:c,y) — Q(k]i) at 1 — oo. (9.80)

A particular value of Q depends on the pole structure of the meromorphic
functions M. With this in mind we will call Q(kji) the index of pole kji [14].

Besides, suppose that (9.77) has a unique solution, i.e., dim ker Qi(kf) =1.
Now we introduce the adjoint operator G and the adjoint integral equation

(G (@, y, k) = x(2,y) — //de’dy’@(w’ -,y =y, ku(z,y)x(@',y) = 1.

(9.81)
In the differential form the adjoint spectral problem is written as

(—10y + Oz +u — 2ik0,)x = 0. (9.82)

In virtue of the symmetry G(z,y,k) = G(—x,—y, k), it follows from (9.81)
that
ker QT(/{;E) = u(x,y)ker (k). (9.83)

This means that (152[ will be solutions of the homogeneous equations (9.77) at

the points kji if u(z, y)@f are solutions of the adjoint homogeneous equation
at the points k;F In particular, we obtain

dimker G(k7) = dimker G'(k3) = dimker G(kF).

A crucial difference between the spectral problem for KP I and that for
the BO equation lies in the fact that (9.68) allows multiple eigenvalues. First
we will consider the case of simple eigenvalues.

It follows from analytic properties of G+ that eigenfunctions M. are repre-
sented in terms of meromorphic functions with simple poles at the points kji

N
My (z,y, k) = 14y (k= k3) '@} (2,y) + mx(z,y, k), (9.84)

Jj=1
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where bound states @j—t are residues of M. at the points kT and m4 are
holomorphic functions in Imk 2 0, my+ — 0 at |k| — oo. In order to determine
residues @j[, we need to investigate the behavior of M4 in the limit k£ — kji

Around k = k; we evidently get

[
M_(iC,y,kJ):V_(l',y,k)-i- = —> (985)
k—k;

where v_ is regular in k; and tends to 1 at [k| — oo. Inserting (9.85) into
(9.74) gives

(G-v-)(z.y, k) + (k= k)" H(G-P] )(w,y, k) = 1.

Expanding G_ in the Taylor series around k; , we obtain in the limit k£ — &
two integral equations

oG

(G-P;)(z,y,k;) =0, (G-v_)(z,y,k; )+ (a—k_éj) (z,y,k;) = 1. (9.86)

The first equation is satisfied owing to (9.77). The derivative of the Green
function follows from (9.72):

0G_

W(mvyak;) = —1((E - Qk;y)G—(wayvk

J

(9.87)

)+
omi’

Substituting it into the second equation in (9.86) transforms this equation to
{G- v +ilx —2k;y)®7 |} =1—-Q(k; ). (9.88)

If Q(k; ) = 1 (the so-called normalization constraint), it follows from (9.86)
and (9.88) that in virtue of dimker G = 1 we have

vo +i(z = 2k; y)P; = —iv; P

70

where 7, is a proportionality constant. As a result, we get [compare the
similar formula (9.29) for the BO equation]

[
k1_1}r11€17 (M - —Jk._> = —i§; o5, § =x—2k;y+7;. (9.89)
3 J

An analogous formula in terms of §J‘-" =x— 2k;-' + 7;' exists for k — k;'
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9.2.3 Scattering equation and closure relations

To formulate the RH problem, we derive here the scattering equation and
closure (symmetry) relations. For this purpose we first calculate a jump
A= M, — M_ of eigenfunctions across the real k-axis:

A(‘Tvya k) = //dxldyl(G-i- - G_)(.T - .T/,y - y/a k)u(xlﬂyl)M-i-(xla y/a k)
D

+ //dx’dy’G_(:C — 2y =y ku y)A@E Y k), Imk=0.
D

Equation (9.72) gives

1 > .
(G4 — G_)(z,y, k) = %/ design(l — k)eP@v:k0
i

— 00

where we put £ + k = £. Then

Az, y, k) = / dsign(¢ — k)T (k, £)eP@v:k:0 (9.90)

— 00

4 / / A dy' G_(z — o',y — o K)ue, g VA ),
D

where )
T(k,0)=— //dxdyefiﬁ(x’y’k’l)u(x,y)M+(x,y,k). (9.91)
2mi D
Let us multiply N_ (9.75) by sign(¢ — k)T'(k, ) and integrate in ¢:
/ design(¢ — k)T (k,O)N_(z,y, k, 0) = / dsign(¢ — k)T (k, £)e'?@v:k0

Jr/ dlsign({—k)T'(k, ?) //d:c/dy/G,(z—z',yfy',k)u(:z:',y/)N,(:E',y/,k,é).
D

R (9.92)
Comparing (9.90) and (9.92) and taking into account dimkerG_ = 1, we
obtain the scattering equation

My (z,y,k)—M_(x,y,k) = / dlsign({—k)T (k,O)N_(x,y,k,¢), Imk=0.

- (9.93)
We will be closer to the formulation of the RH problem for the KP I

equation if we find a relation between the eigenfunctions M_ and N_ (the
closure relation). It follows from (9.75) that

(G_N_) (x,y,k,0) = eih_w2y, (9.94)
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where
G_ — G_eikz—ika, N_ — N_eikm—ik2y.

Differentiation of (9.94) in k with account for (9.87) gives [157]
A a ~ ikr—ik2
G N ) (w9, 0) = —F(k, e, (9.95)
where )
F(k, ) = i//dxdyu(z,y)zv,(x,y,k,é). (9.96)
2 JJp

Multiply now (9.74) for M_ by —F(k, £)e**=1¥*v and compare it with (9.95).
As a result, we get the closure relation
ON_

W(iﬁ»yak»@ + 1(1’ - 2ky)N_(£C,y,k,‘,£) = —F(k,Z)M_(ZC,y,kJ) (997)

In the integral form, taking into account the boundary condition
N_(z,y,k, k) = M_(x,y, k), relation (9.97) has the form [3]

k
N_(z,y,k, ) =M_ (gc,y,f)eiﬁ(z’y’k’l) — / dpF(p, )M _ (x,y,p)ew(x’y’k’p).

‘ (9.98)

The spectral transforms T'(k, £) (9.91) and F(k,¢) (9.96) are not indepen-

dent. Indeed, let us multiply N_(z,y, k,£) (9.75) by u(x,y)M, (x,y,k) and
integrate in z and y:

//dxdyu(:z:,y)]\Zf+(:z:,y, E)N_(z,y, kvf)z//dwdyu(w,y)l\_&r(x,y, o)elB vk
D D

+// dadyu(z,y) My (w,y,k)//dw’dy’G— (x—2"y—y' k)u(' Yy )N_(z' 3y k, 0).
D D

Inserting M, (9.74) into the second line of this formula, accounting for the
symmetry G (z,y,k) = Gg(—z,—y, k) for real k and the definitions (9.91)
and (9.96), we get

T(k, 0) = F(k,0). (9.99)

9.2.4 RH problem

Formulas (9.89), (9.93), and (9.98) make it possible to formulate the RH
problem for the KP I equation. Indeed, substituting N_ (9.98) into the right-
hand side of (9.93), we obtain after some manipulations the nonlocal RH
problem [157]

mm%mem%m:/(wwmm@%mWww,@mm

— 00

f(k,0) = sign (k — O)F(k, 0)
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with the standard normalization condition My — 1 at |k| — oo. Acting on
(9.100) with the projector P_,

e e == )

we obtain a linear integral equation

N
M_(z,y,k) =1+ [(k— k)70 (z,9) + (k- k;) 7' &) (2,y)]  (9.101)

j=1

1 dédp :
il _ OM._ 0elB(@.y:p.) Imk = 0.
v [ S B OM . 0,

The limit k£ — k]i gives with account for (9.89)
—1§i¢i (z,y)=1 Jrz VLS (2, ) + (ki — k)7 'o; (2,y)]

dtdp 1B(x,y,p,€)
_ WPAL:YsP 1
2m//p e 0. OM- (2,000 (9.102)

The prime near the sign symbol means that terms with zero denominators are
excluded. Equations (9.101) and (9.102) comprise a complete system of linear
equations for finding eigenfunctions M_ and (152[ in terms of the RH data
[f (K, 0); kjj-[,ﬁ[,j = 1,...,N] [remember that ﬁ-[ enter fjj-[ (9.89)]. Hence,
the potential u(z,y) is reconstructed as

N
u(w,y) =0, | =20 (B] +P;)+ %// dkdlf (k, 0)M_(z,y, )P @0
j=1 b
(9.103)
A distinctive role of the nonanalytic eigenfunctions Ny should be espe-
cially emphasized. As shown in [363], they are the functions N1 having the
additional parameter ¢ that comprise, along with the bound states @Ji, a com-
plete set of functions. In particular, the potential is expressed in terms of the
complete set of eigenfunctions as

N

u(z, y)= 0, —2iZ(¢j + &) + %// dkdtsign (k — O)T(k,£)N_(z,y, k,0)
D

j=1

9.2.5 Evolution of RH data

Evolution equations for the RH data are found, as usual, from (9.69). Sub-
stituting (9.100) into (9.69), we obtain the evolution equation for f(k,¢):
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fi(k,€) = 4i(¢3 — k3) f (K, £). Therefore, the time dependence of the continuous
RH data is given by the simple formula

f(k, 0,t) = f(k,€,0)exp [4i(6* — k*)t] . (9.104)

To get discrete data evolution, we insert (9.84) with my = 0 into (9.69). It
follows in the limit k — &7 that

Ok = 0. (9.105)
Finally, in the same limit, equation (9.89) gives

V7 (t) =27 (0) + 12(k5)*t. (9.106)

9.2.6 Soliton solution

Algebraic solitons (lumps) of the KP T equation correspond to “reflectionless”
potentials when f(k,¢) = T(k,£) = 0. The A -soliton solution is reconstructed
from (9.103) as

~(z, 72182 (z,y,t) + D (2,y.1)] , (9.107)

where @j[ are found from the system of linear algebraic equations [see (9.102)]

1+igf ot + Z — kD) T'of + (kF — k)] = 0. (9.108)

J
=1

In particular, equation (9.108) gives for N =1

i_i 2 i
=3 (;c—2kfy+12(kf) t-i—%jF(O)j:ﬂ),

2,
A= (X - QkRY) + 4kIY 4k2
The notations are

X =212k + k)t —xz0, Y =y— 12kt —yo, ki = kg +iks, (9.109)

kryt — yrk1 _
kI y Yo le )

With ¢ found, we obtain from (9.107) the one-lump solution:

xo = 7 (0) = & + i

—(X — 2krY)? + 4k2Y2 4 1/4k?
[(X —2kRY)? + 4k2Y2 + 1/4k72°

ur(z,y,t) =92In A =4 (9.110)
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This solution describes a smooth weakly localized (decaying as r~2)
configuration which moves uniformly with velocity v = (vg,v,) = [12(k% +
k#),12kg]. For 2/ noncoinciding eigenvalues kjj-[, j=1,...,N, the N-lump
solution can be compactly written in the form [354]

upn(z,y,t) = 20% Indet B, (9.111)
where entries By, of the 2A/ x 2/ matrix B are given by
B = (2 = 2kmy + Ym)0mmn — (1 = 8pn) (b — k)™
and the eigenvalues and normalization factors are arranged as

(kf,...,kjf/,kf,...,kxf) and (’yf,...,’yj\r/,yf,...,'y&).

The solution (9.111) describes a process of collision of N lumps. It can be
shown [306] that (9.111) is decomposed into a sum of A/ one-lump solutions
for t — +oo. It is important that phase shifts of lumps stemming from their
mutual interaction are zero. This means that lump interaction is trivial.

9.2.7 KP I equation—multiple poles

Following Ablowitz and Villarroel [14, 439], consider here the case of a purely
discrete spectrum but assume that eigenfunctions can have multiple poles.
When a continuous spectrum is absent, the solutions My of the RH problem
are the same, M, = M_ = M. Suppose M (x,y, k) corresponds to the purely
discrete spectrum of the problem (9.68) and has 2N\ poles kjj-[, j=1,...,.N

with multiplicities rj-t:
2N T
Qsm (IZ?, y) - wm,'r‘ (IZ?, y)
M,y k) =1+ ) |57 +Z(kik dk (9.112)
m=1 m r=2 m

Here @, =& m=1,....N and &,,, = &, form =N +1,...,2N. To have
explicitly the function M, we need know the Laurent coefficients @,,, and ¥,, ..
Therefore, we derive first of all equations for them. Around the pole &, we
have

@m c wm"‘
M = + + E —_— A1
(x,y,k) = v(z,y, k) k_k a (k—k ) (9.113)

where v(z,y, k) is a regular part of M, and v — 1 at |k| — co. Now we insert
(9.113) into the equation (GM)(z,y,k) = 1. Expanding the Green function
up to the 7,,th order around k,, and equating terms with equal powers of
(k — km)™", we obtain a system of integral equations
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(gwmﬁ“m)(xvya km) =0,

0g
(ggpm,rm—l + %Wm,rm) (:Evya km) - 0’
: (9.114)
oG 1 9o~'g
(gqﬁm + o Una e Wm) (z,y,km) =0,
0g 10%G 1 0™¢G
(gl/+8k¢ +2ak2gpm,2++T_7n'8k,,‘m)(xayvkm)_1

The first equation in this system shows that the poles k,, are indeed the dis-
crete data of the RH problem , while ¥, ,, ~are eigenfunctions corresponding
to the eigenvalues k.. It should be noted that equations (9.86) make up a
particular case of the system (9.114).

As in Sect. 9.2.1, we define the indices of poles

1
Q(km) = — sign(Im ky,) //dxdy ud,,.
2mi D
For bound-state eigenfunctions @,,, the orthogonality conditions are fulfilled:
(@;,97)=0, j#, (9.115)

where the scalar product is defined as

= %//dedy 29 (9.116)

The orthogonality conditions are easily obtained from the spectral equation
(9.68) for @j by multiplying it by ¢, and integrating by parts. The indices
of the poles can be expressed by means of this scalar product:

Qk)) = —//d:z:dyu(15+ ——//d:cdyz (8P,
= //dxdyz (8P, Z@m,@*) (@7, D7),

Because (f, g) = —(g, f), we get the important equality

Q(k) = Q(ky). (9.117)

In what follows we shall restrict our consideration to the simplest example
of a double pole. In other words, we assume that the eigenfunction M (z,y)
has the following structure:

of P @,

M(z,y, k) =1+ + + .
(@5, k) k— ki k—k; | (k—k7)2

(9.118)
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For determination of the Laurent coefficients #F and W, we consider first the
function M near k = ki

O (wy) W
k—k  (k—k)?

M(z,y,k) = vi(z,y,k) + (9.119)

where v, is regular in k] and tends to 1 at |k| — oo. In this case the system
(9.114) is reduced to three equations

(G¥a)(z,y, ki) =0, (9.120)

(901 + 570 ) (o) =0 (0121)
oG 10%G

(gy+ + %qﬁ + §W%> (z,y, k) = 1. (9.122)

In virtue of the similarity with equations (9.86), we can invoke the result
(9.89) and write by analogy

of +igfw, = 0. (9.123)

As regards (9.122), we need the second derivative of the Green function that
is obtained from (9.87):

0*G, x — 2ky

= [2y — (z — 2ky)? 124
2 [ y—(x Y) ]G+ + o 9 )
Substituting (9.87) and (9.124) into (9.122), we get
(G [vs+ +ile = 2k y)®f — (2iy + (z — 2k y)*) V] (2,5, k)
1 1
=1- Q(k;r) - ?]2 + 5(517 - 2’“?9)@% (9.125)
where
1 1 N
QQZT dedy u(z, y)P2(x,y), g@=— dady(z —2k7 y)u(z, y)Pa(z,y).
T D 27[ D
(9.126)

Now we prove that Q2 = 0 and g2 = —Q(k]"). Indeed, if &} ~ 7~ and
Wy ~ =2 then it follows from (9.121) written in a differential form as

(10, + 0% + 2ik] 0, + w)P} + 210, ¥ = 0

that s = ;3 + 1. Further, by analogy with the one-lump solution (9.110)
we suppose that u ~ O(r=2) at r — oo. Then a; = 1. Hence, performing
integration for Q2 in (9.126), we obtain in virtue of the decay rate of ¥

1
Q2= T //Ddxdy(iay + 02 + 2k} 0, )W = 0.
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Taking then (z — 2k y)¥ from (9.123) and inserting it into (9.125) gives
¢2 = —Q. Eventually, eliminating @] in (9.125) by means of (9.123), we can
write (9.122) as

1 1
6 ( 4 (6~ 2y o) | k) = 1= JQU), 2 =F 0

(9.127)
The inhomogeneous integral equation (9.127) will have a solution if the right-
hand side is orthogonal to the complex conjugated solution y of the adjoint
integral equation (9.81) (the Fredholm condition [425]). In the case of the
second-order pole in k" we get x(z,y,k]) = u(z,y)®] (z,y), in accordance
with (9.83). As a result, the Fredholm condition provides

0= <1 - %Q(H)) /[ dsane
= <1 - %Q(k{r)) //Dd:cdyu(z,y)@i"(:c,y) ~ (1 - %Q(H)) Q(ky).

Because we assume Q(k;") # 0, this gives Q (ki) = 2.
Now we will treat the simple pole k; , taking into account that Q(k;) =
Q(k) = Q = 2. Near k; we write

M(z,y, k) =v_(z,y,k) + . (GM)(x,y, k) =1, (9.128)

1
k—k&
and v_ is regular in k; and tends to 1 as |k| — oo. Let us remember that
for simple pole k; equations (9.86) exist, the second one of them being trans-
formed to (9.88). Because @) # 1, equation (9.89) is not valid and cannot be
used to determine @7 .

In order to have analog of (9.89) for Q # 1, we differentiate (GM) =
(9.128) in k:

(50 ) + (9% ) = (o) s (00 =0

Expanding G and (0G/0k) near k; and collecting terms with equal powers of
(k — k; )™, we obtain the following integral equations:

. (g . 10°G6_\
Gon) k) =0, (o405 + 35 0ar) <o

Taking into account explicit formulas (9.87) and (9.124) for derivatives of the
Green function, we get

[g(%—k+1< oy - <2ly+<x—2k1>>¢;)]<w,y,k;>

1
2
1.
i(z — 2k7y) —qo— =17, (9.129)

2

l\D|>—‘
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where
-1 . —1 — -

Q0 = 5= [ [ dedyu(z, y)v—(z,y), = 5= [ [ dedy(z — 2k y)u(z, y)P1 (,y).
27 D 2 D

On the other hand, equation (9.88) gives for Q) = 2

{G [v- +i(w — 2k7 y)®7 |} (@,y, k) = —1. (9.130)

Let us multiply (9.130) by —[go + (1/2)7] and add it to (9.129). As a result,
we obtain an analog of (9.89) for the case Q = 2:

(%‘ g — %(213; ()2 + 5—)461) =0, 6 =4(t). (9.131)
Ky

Now we have all that is necessary to determine & and Wy. Near k = k;

2

l/+(k):1+k_k7
1

and (9.123) and (9.127) give the following system of linear algebraic equations:

1
— (&% = 2iy + 95 )W = 0. (9.132)

Of +igf =0, 1+ (kf — k) 'o7 + 5

Eliminating ¥, we obtain a relation between &; and &7 :

i i
1+ — (&2 =2y + 7)o + —2— =0. 9.133
2&_(1 1y '72) 1 kf_—kl_ ( )
Near k = ki
of Wy
1/,(l<:)*1+kiki‘_+(kikik)2

and (9.131) gives

1 i 1 1 2i
1+<7+—7)¢++< = + == )Wz
T e e N e R U O

T [(€)? + 2y + 07 ]8T = 0. (9.134)
261

Eliminating once again %y, we obtain the second equation for ¢ and &7 :

Lt [1+.(1+1) 1 2 1 ]¢+
PE—— WZF T = - - -
Ry — ki & &)k -k OGP - k2]

+;+[(§j)2 +2iy 4+ 67|97 = 0. (9.135)
26,
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Hence, we have a system of two algebraic equations (9.133) and (9.135) to
determine éli and hence ¥ from (9.132). Expanding M in the asymptotic
series in k! leads to the reconstruction formula

u(z,y) = =20, (7 +&7) =202 In A. (9.136)

To obtain evolution of the parameters 4 (t) and 6~ (t), we substitute M found
above into (9.69) taken at r — oo. This gives

VE@) =+ 12kF%, 67 (t) = 6 — 24ik;t,  ~y, § = const.

After rather lengthy but transparent calculations we obtain the function A in
the form [439]
Az, y,1) (9.137)
= {[X — 2kpY — 12(k3 — k2)1]? — 4R3(Y + 12knt)® + 05 (1)}
(1) i
+ (2(1/ + 12kgt) {1 + 2ki[X — 2kgY — 12(k§ — k{)t]} + Ik— -0 (t))
1

)

1 2
<X —2krY —12(k3% — k)t — ﬁ> + 4kF (Y + 12kgt)* +
I

1
R 4k7
where X and Y were introduced in (9.109). The lump solution of the KP I
equation corresponding to the multiple poles (9.118) is given by

Axx Ax\?
- (2) |

Note that the existence of indices (topological charges) is stipulated by the
fact that the potential decays sufficiently slowly (algebraically) at infinity.

Villarroel and Ablowitz [439] investigated this solution for ¢ — +oo. It
was shown that the solution decomposes in this limit into two humps each
having its own velocity. Figures 9.1-9.3 illustrate a typical scattering process
described by the solution (9.137). The interaction of the lumps can be treated
in terms of two-particle dynamics under the action of attractive force. Mutual
attraction is not strong enough to form a bound state. Hence, as distinct
from the N-lump configuration, interaction between multiple-pole humps is
nontrivial. These authors also considered more complicated versions of the
multiple-pole structure.

Note that a class of (in general, singular) solutions of the KP I equation

(and some other equations) with multiple poles was obtained by Dubrovsky
[136].

up = 20°In A =2
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Fig. 9.1. Lumps of the solution (9.137) before interaction. Z = X — 2kgY — 12
(k% — kD)t kn =1/2, ki =1,y =8 = 0 [439]

9.3 Davey—Stewartson I equation

In the context of shallow water waves, the DS I equation

1
ig: + 5 (gze + ayy) + elal’q = dag, (9.138)

¢zz _¢yy = 2¢ (|q|2)m, e==+l1

describes the (2+1)-dimensional evolution of a small-amplitude, slowly mod-
ulated packet of surface waves with dominant surface tension [105, 470]. Here

i
IR

o
KOS

Fig. 9.2. Interaction of lumps described by the solution (9.137) [439]
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Fig. 9.3. Lumps of the solution (9.137) after interaction [439]

q(z,y,t) is the dimensionless envelope of the wave packet and ¢(z,y,t) is
the dimensionless amplitude of the mean fluid flow. The initial-value problem
for DS T was addressed by Fokas and Ablowitz [156, 159]. They formulated
the RH problem for the eigenfunctions of the spectral problem but localized
solutions were not been found. In a somewhat more general (in fact, noninte-
grable) form the DS I type equation arises in nonlinear optics when studying
propagation of a single quasimonochromatic optical pulse in a nonresonant
quadratic medium [2].

A breakthrough in finding true solitons in 241 dimensions was caused
by the remarkable discovery by Boiti et al. [62, 63, 365]. They demonstrated
by means of the Backlund gauge transformation that exponentially localized
solitons of the DS I equation exist if specific boundary conditions are properly
taken into account. This new situation can be explained in physical language.
Indeed, in 1+1 dimensions, where solitons are the result of the balance between
counter-acting nonlinearity and dispersion, both of these effects are of the
same order of magnitude and are able to compensate each other. In contrast,
in 241 dimensions dispersion is, as a rule, much stronger than nonlinearity;
hence, additional sources are needed to stop dispersive broadening. Just the
boundaries serve as these sources.

There are two versions of the IST formalism to find solitons of the DS I
equation. Fokas and Santini [162] used the unit normalization of analytic
eigenfunctions of the spectral problem and modified the second (evolutionary)
Lax equation to incorporate nontrivial boundary conditions, while Boiti et al.
[67, 68] normalized eigenfunctions by the boundary conditions, retaining the
second Lax equation to be explicitly integrable. We will follow in this section
the approach of Fokas and Santini as it is technically simpler, though the
method by Boiti et al. seems perhaps more natural from the viewpoint of the
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IST ideology. Note that the so-called dromion solutions of the DS I equation
were derived by the 9 formalism in the book by Konopelchenko [241].

9.3.1 Spectral problem and analytic eigenfunctions

The DS T equation (9.138) arises as the compatibility condition of the system
of linear equations (the Lax pair)

eq 0
iy + o31byy + Qby + A = 0. (9.140)

Here ¢ (x,y,t) is a 2x 2 matrix function and the 2x 2 matrix A will be specified
later. Because the spectral problem (9.139) is hyperbolic, it is reasonable to
use the coordinates £ = x +y and n = & — y. In new coordinates the second
equation in (9.138) takes the form

Yo+ 030y + QY =0, Q= < 0 q>, (9.139)

€
Pen = 5(35 + 9yl (9.141)

Integrating (9.141) in turn in £ and 7, we obtain

n

e = —Uy + §|q|2, Ui(&,n) = *% / dn/ (|Q|2)g +ui(§,t), (9.142)
£
by = U+ 3laP, Ua(&m) = -3 / d¢’ (laf*),, + ua(n,1).

Here the real functions u; (€, ) and ua(n,t) represent the boundary values of
U1 and U2:

Ul(gvt) = nEIEloo Ul(ganvt)a u2(775t) = EEIPOO U2(§7777t)' (9143)
Then the DS I equation is written as

igt + qee + qun + (U1 + U2)q = 0. (9.144)

Hence, we can consider the DS I equation as the integrodifferential equation
for complex function ¢(z,y,t) with boundary conditions (9.143) and definite
dependence (9.142) of U; and U on g. Just the real functions Uy and Us enter
the matrix A in the evolutionary part (9.140) of the Lax pair:

(U2 —qy
A_<6(j Ul)' (9.145)

We assume that ¢(£,7,0), ui(n,t), and uz(£,t) decay for large £ and 7. Our
aim is to solve the initial boundary value problem for the DS I equation.
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Now we introduce a spectral parameter k by means of the transformation

1/}(55 T’) = M(ga , k)Ek(ga T’)v Ey (57 77) = dlag (eikn, eiikE) .

In terms of the matrix M, the spectral equation (9.139) takes the form
i 1
DM — %k[og, M]+5QM =0, D =diag(de. d,). (9.146)

We will seek solutions M (€, n, k) of the spectral equation that are bounded in
the (£, n)-plane for any k& and allow the asymptotic expansion

M(&n k) =1+k' MY (& n) +OKk2).

Substituting this expansion into (9.146), we can reconstruct the potential:

Q&) = i[oa, MD(E,m)], or q(&,n) = 2AMG (&, n). (9.147)

As before, we will work with solutions of the spectral problem which are
written in the integral form. It can be shown that there exist eigenfunctions
with definite analytic properties in the k-plane. Namely, the matrix functions
M¥*(¢,m, k) determined by the Green functions G,

ME(m,k) =1~ <Gi(-ak)%Q(-)Mi(-, k)) (€. m). (9.148)
where
[GH (- k)B(,F)] (&) (9.149)
€ 13 ,
J A& P (&, k) [ dg'P1a(&',n, k)elkE—E)
- Tdn/¢21(§5n/7k)e_ik(n_n/) fn d77’¢’22(§777/a k)
n —oo
and
(G, k)B(-, k)] (&) (9.150)
¢ s /
[ €€ n k) — [ A€ Dia(€n, k)eHEE)
= —0 ¢

7 _ ) "
[ dn'®a1 (&, 1, k)e~ k=) J Ay P (&1, k)

are analytic in the upper and lower half planes of the k-plane, respectively.
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9.3.2 Spectral data and RH problem

To determine spectral data for the spectral problem (9.146) with the potential
Q, we should calculate a jump A = M+ — M~ of eigenfunctions across the real
axis Imk = 0. After straightforward calculation making use of (9.148)—(9.150)
we obtain

Algon) =Tl 1) = (GC.0300A0.H) (€. Tk =0, @151

where

rol 0 — [ A€ (aM) (€', K)et =€)
2 \ T A (@) ke ) 0

and the Green function G is defined as

[GC R, k)] )

¢ ¢ o
[ dg®11 (&, n, k) [ dg'D15(¢ n, k)ekE—<)
e n — 00 . , — 00 7]
[ dn'®a1 (&, 7, k)e k=) [ dn'®aa (&, k)

Hereafter we will not specify the integration limits in the case of integration
along the whole line.
Let us seek the jump in the form

A€n k) = / QM (€0, O Ee (€,m) (k. O B (E,1) (9.152)

with a 2 x 2 matrix function f(k,l) that determines the spectral data. Sub-
stituting (9.152) into (9.151), we have

A6 ) = rent) - [ at (Gl.03Q0M (OBO K OB ) (€1

(9.153)
Comparing (9.153) and (9.151), we obtain after simple calculation

/dez(éan)f(k,f) = —%/dﬁ (8 fdé’(quz)E)é’,n,k)e‘w&/) f(k,0)

t 0 =) dﬁ’(qu_g)(&n,k))
2 (Efdn’(qMﬂ)(g,n’,k)eikn 0 : (9.154)

Let us act on (9.154) with the matrix operator

1 P . e
o diag (/ dn'e P ,/d§’e"”g > .
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This results in

£k 0) = (T(g ) S(O’“’@) —/dp (8 S(’(’)’@) FR0),  (9.155)

)

where the spectral functions are defined as

1 — —iké—i € - ikn+i
Sk, = 1= [ [ dsnantze i w0 = £ [ [aganaaneteie

(9.156)

and T'(k,¢) = €S(¢, k) [162]. It immediately follows from (9.155) that fas = 0;
hence,

Flk,0) = ( T t) 0 . (9.157)

Inserting (9.157) into (9.152), we find that the second column of the jump
satisfies the equation

<%§§> (k) — <%;_z> (k) = — /dﬁS(k,g)eikéJrifn (%;_1) (0).  (9.158)

Similarly, for the first column we have

(%;11) (k) — (%2) (k) = —/dET(k,é)e—ikn—iéé (%ﬁ) 0. (9.159)

Equations (9.158) and (9.159) determine the nonlocal RH problem. In accor-
dance with the Cauchy—Green formula (1.98) the solution of the RH problem
is given by the integral equations of the form

(%g) (k) = ((1)) + % /Z% /dET(p,g)e—ipn—wf (%gé) o),

<%15) 0= (1) 5 [tz faseoers (3 ) @
(9.160)

Hence, the reconstruction of the potential ¢(£,n) from the solution of the RH
problem is given with account for (9.147) by the formula

al&m = [ [ araese ot €m0, @61

9.3.3 Time evolution of spectral data and boundaries

To find solutions of the DS I equation using the IST method, we should de-
termine the time evolution of the spectral function S(k,¢). As usual, the
second Lax equation is exploited for this sake. In the case of the initial
boundary value problem we, however, cannot naively invoke (9.140) in its
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present form because of the nontrivial boundary conditions. In order to rec-
oncile boundary conditions with the evolutionary Lax equation, note that
we can add a term [ déy(k,€)y(k — ¢) with some matrix function 7 to the
right-hand side of (9.140), without breaking the compatibility condition. Now
we invoke such a freedom to incorporate boundary values u; and wo into
the Lax pair. Assume that the right-hand side of (9.140) contains an ad-
ditional term W (&, n, k) and consider a matrix function ¢~ related to M~
by v~ (&,n, k) = M~ (§,n,k)Er(£,n). From the integral formulas (9.148) and
(9.150) for M~ it immediately follows that matrix elements of ¢~ obey simple
asymptotics in some directions £ — 400 and/or n — +oo. As an example,
Y1, — 0 at & — 400 and Y5, — e *¢ at n — —o0; hence, we can write

V== [ A€ Wy d vi=

n L
dn (w%t)n"

Inserting into the integrands evolution equations for the entries of v~ which
follow from

i, + o3y, + Qi + AYT + W =0,

yields, in particular,

(i) == (b oo fae (32 ) mee—o

Here v1(k — ¢) is related to the boundary value u (€, t) by means of

uy(€,t) = / Al (k — £)e!F=0¢, (9.162)

Similarly,
(i) 0= (3 o0 - far (32 ) om0

ug(n,t) = / Alryy(k — £)e™ 1 k=Om,

As a result, the improved evolutionary Lax equation has the form

and

i, + o3, +QY, + Ay~ + k2~ o5 — /d&/}‘(ﬁ)”y(k — 0oz =0, (9.163)
v(k — ) = diag [y2(k — £),71(k — 0)].
Subsequent actions are rather standard. In terms of ¥ ~, the spectral func-

tion S(k,¢) is written as

Sk, = 5= [ [ agdnatenvam(e.n. e,
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Hence, it is natural to consider 1, for & — —oo:

Jim (€ k) = (ko) = 5 [ ddn a(enaa(n. b,

Moreover, it is easy to show that y(k,n) = [ dle’S(k,£).
We consider (9.163) for ¢, at £ — —oo. In this limit

ixe + Xon + u2x — k2 x + /dﬁx(f, Ny (k—4£€)=0. (9.164)

Let us analyze the term with the integral. Expressing 1 (k—¢) from (9.162) as

1 . '
k=0 = 5 [ agre 0%y ¢

and substituting it in (9.164) yields the purely exponential k-dependence of
the integrand. This means that it is reasonable to multiply this term by
2m)~! [ dke'** and integrate in k to have the delta-function §(¢§ — &'). As
a result, we obtain

% / ket / Al (£, s (k — £) = w1 (€,0)S(E, n).

Here S(¢,n) = (1/2n) ) [ dlel“x (L, n), ie. . S(¢,7) represents in fact the Fourier
transform of the spectral function S(k 6)

/ / dedn e*EHN S (k. 0).

Transforming the rest of the terms in (9.164) after multiplying by the above
integral operator, we obtain the linear evolution equation for S(§,n) [162]:

~

1S + Seec + Sy + (u1 + ug)S = 0. (9.165)

We should solve this equation with the initial value S (&,1,0), which in turn is
determined by the initial value ¢(&,7,0), and the known boundary functions
uy and us. R
Equation (9.165) allows the separation of variables of the form S(&,n,t) =
X(&t)Y(n,t). This leads to the appearance of the nonstationary linear
Schrédinger equations with the boundary functions as potentials:

iX; + Xee +ur(6,0)X =0, 1Y, + Yy, +uz(n,£)Y = 0. (9.166)

In what follows we will be interested in the purely discrete spectra of (9.166)
(the so-called reflectionless boundaries). It is easy to verify directly that the
orthonormal eigenfunctions X, (§,t) and Y, (n,t) of the discrete spectrum of
(9.166) can be written in a closed form as solutions of the algebraic equations
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X+Z

=mpe —pn(§— lﬂnt) (9167)

. t] X;
un+ JeXp —(pn + 35)€ + (2 — 3)t]

Yo +ZA +>\ exp [—(An + Aj)n +i(AZ — A)H] Y

= Ene_)‘"(” Ant), (9.168)

while the potentials are expressed in terms of X,, and Y,, as

N,
ur(§,t) = —20¢ Y _ 1y exp [~ (€ + ifiit)] Xi(6,1),
i=1
= —20, ZE exp [—A;(n +i\t)] Yi(n,t). (9.169)

Evidently, the solutions of (9.167) and (9.168) take the form

Ny

Xul€,t) = Y [(1+ C) 7, ymyer im0,
=1
N2
Ya(n,t) =Y [(1+Cy) 7', 4ge 0, (9.170)

j=1

where the Hermitian matrices C¢ and C), are defined as follows:

() = 2 e [ g+ )€ i3 — )]
n
(Cn),y = ﬁ exp [—(An + Aj)n +1i(A7 — A9t .

Therefore, the spectral function S (&,m,t) is written as

N1 N

SEmt) =Y pi Xi( ) (9.171)

=1 j=1

and the complex parameters p;; are determined from the initial conditions:

i = [ [ acandie.n.0%(6.0)%;0.0) (0172)
Orthonormality of X, and Y,, gives rise to

XnXi=0: [(1+Ce)7] ., Y,Y; =0, [(1+ Cn)‘l]nj . (9.173)



9.3 Davey—Stewartson I equation 315
9.3.4 Reconstruction of potential q(&,n,t)

The factorized representation (9.171) of §(&, 7, t) corresponds to the degener-
acy of the kernel S(k, £) of the integral equations (9.160) that determines the
solution of the nonlocal RH problem. Namely,

Sk, 0) =" 8i(k)Si(0). (9.174)

As a result, the second column (M}, MQE)T (k) in (9.160) can be written as

() w= () -5 [ et L somien. o

where

Fy(&,m) \/_/dé i3, (¢ (M;l) o).

Let us multiply (9.175) by (2r)~'/2 [ dke ¢S, (k) and integrate in k. This
gives

G () = @ 7€) (0.176)

& i 1 1 d .

o Grteon) = —= [ arees, ) (12 )

and o;(§) determines the Fourier transform of S;(k):

o= L [ araics,
(6= o= [ akeesi )

The last integral in (9.176) gives 2mif(¢ — ¢) exp[ik(§ — £)]. Then after simple
manipulations with (9.176) we eventually obtain the algebraic equation

a 0
Grlen) + Y an(@ (e = (oo 9.177)
where .
i = / 405, (0)5(0). (9.178)

Performing a similar calculation with the column (Mj;, M5;)T, we obtain
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N 1
Foen) + €3 00,66 = (g ) (9.179)
Here ;
Bys(n) = /_ 465, (D)5, () (9.180)

and o, (¢) is the Fourier transform of §j:

1 Lo~
i = —— [ dee'S.(0). 9.181
0] \/ﬁ/ € J( ) ( )

Then from (9.177) and (9.179) we find a system of algebraic equations for the
first component f, of F}.:

N

N
fr— GZ Brjaji | fi = or. (9.182)

j=1 \j=1

Inserting into (9.161) the factorized form (9.174) of S(k, ), we arrive at the
closed formula for the potential ¢:

N
a(&m) =2 ai(©) fi&,m). (9.183)

i=1

Hence, we have two representation of the Fourier transform of S(k,/,t).
One of them is written in terms of o; and 7;, S(&,n,t) = >, 04(&,t)T:(n, 1),
and the other one is given by (9.171). Therefore, we can take

No
oi(§:t) = Xi(&, 1),  ailnt) = ZPinj(W)- (9.184)

Recall that we should calculate f;(£, ) which enters (9.183). Taking advantage
of the representation (9.184) and the orthonormality property (9.173), we
can calculate integrals in (9.178) and (9.180). Then after rather lengthy but
straightforward calculation we obtain the formula for the potential ¢ [162]:

N1 N

q(gvn’t) = ZZXi(gvt)}/}(nvt)zij(gan>t)a (9185)

i=1 j=1

where Z;; obeys the matrix algebraic equation Z —eHZ = p. Here the matrix
H is given by H = p(1 + C,))~1pf(1 4+ C¢)~'T and the matrix p is defined in
(9.172). Solutions of the DS T equation which correspond to the reflectionless
boundaries are called (N1, N2) dromions [162].
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9.3.5 (1,1) Dromion solution

It is instructive to derive explicitly the simplest (1,1) dromion solution. It
corresponds to € = N1 = Ny = 1. In what follows we will omit the summation
subscript 1. In this case equations (9.167) and (9.170) give

1 o
X(§t) = §me_HR€OeWIHl(H%_M?)tSQChMR(f + 2pt — &o),

1 . .
Y(n,t) = §€e7ARnoe‘AmJ“(AQR*A?)tsech)\R(17 + 2t — o),

uy (€,t) = 2pfsech® ug (& + 2urt — &),
uz(n,t) = 2X\3sech® Aj (7 4 2\t — 10),

where p = ur +iur, A = Ar +iA1, and real parameters & and 7 are defined as

o Ly ml Ll
=—1In , =—1In .
TR V2w o AR V2AR

It is convenient to introduce running coordinates ze = pr(§ + 2urt — &o) and
2y = )\R(T] + 2A1t — )\0) Then

Z— exp(—z¢ — zy) cosh z¢ cosh 2,

exp(—z¢ — zy) cosh z¢ cosh z, + |p|? /4
and the (1,1) dromion solution takes the form

exp(—iP)

t) = dp(urAr)"/?
a(&m;t) = dp(irAr) 4 cosh z¢ cosh z,, + |p|? exp(z¢ + 2z,)

with the phase
b = € + A — (U + Mg — pf — APt — arg(m).

This solution describes a localized object in the (£, n)-plane which decays ex-
ponentially in all directions in the plane and moves with velocity (—2ug, —2A1).
Therefore, the dromion velocity is completely determined by the boundaries,
while the initial value p influences the direction of motion in the (&, n)-plane.

Explicit calculation of the (2,2) dromion solution is too cumbersome to
be reproduced here. Fokas and Santini [162] performed the analysis of the
asymptotic behavior of the (2,2) dromion. They showed that this solution
decays asymptotically into four single-hump constituents. Though the total
energy of the (2,2) dromion is conserved, the constituents can exchange energy
among themselves. Besides, dromions do not in general preserve their form
upon interaction.
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Generating solutions via 8 problem

This chapter is devoted to a brief exposition of the 0 formalism, as applied
to nonlinear equations. The first three sections deal with the so-called non-
linear equations with self-consistent sources (or with nonanalytic dispersion
relations). This class of nonlinear equations is physically interesting because
nonanalytic dispersion relations are directly associated with the resonant in-
teraction of radiation with matter. In Sects. 10.1 and 10.2 we consider the
(14-1)-dimensional nonlinear Schrédinger (NLS) and modified NLS equations
with self-consistent sources, respectively, along with their gauge equivalents,
while Sect. 10.3 is devoted to the Davey—Stewartson I equation with a non-
analytic dispersion relation. We analyze these equations by means of the 0
approach. It should be noted that the Riemann—Hilbert (RH) problem could
be applied as well for this aim but, in our opinion, the @ approach is frequently
the most transparent and leads directly to the final results. In the first three
sections, the 0 formalism is outlined in a rather unusual setting, but we prove
its usefulness for practical calculations.

The last two sections comprise examples of nonlinear equations where
using the O problem is necessary. Namely, in Sect. 10.4 we consider the
Kadomtsev—Petviashvili IT (KP II) equation and Sect. 10.5 is concerned with
the Davey—Stewartson II (DS II) equations. The exposition in Sect. 10.4 is
fairly standard. Section 10.5 contains some recent results pertaining to mul-
tiple poles of discrete eigenfunctions.

10.1 Nonlinear equations with singular dispersion
relations: 141 dimensions

One of the ways to generalize nonlinear equations integrable by the IST
is to add a source (the so-called self-consistent source) to a given equa-
tion. Needless to say, this operation has to preserve the integrability of the
equation. Mel'nikov [329] represented the source as a Fourier transform of
eigenfunctions of the recursion operator associated with the spectral problem.

319
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Claude et al. [90, 295, 293, 291] related the source to the singular (nonana-
lytic) component of the dispersion law which follows from the evolution part
of the Lax pair. Besides, (1+1)-dimensional nonlinear equations with a source
can arise as a result of reductions via the symmetry constraints of (2+1)-
dimensional equations [247, 479]. The importance of the singular dispersion
relations (SDR) stems from the fact that adding a source transforms, as a
rule, the initial-value problem to the initial boundary value problem. As is
well known, boundaries play a vital part in many physical applications.

We start the study of nonlinear equations with SDR from the NLS equation
with a source. A general approach to the solution of the Cauchy problem for
nonlinear equations with SDR associated with the Zakharov—Shabat spectral
problem was discussed by Leon [292] in terms of the RH problem. Our aim
in this section is mainly to demonstrate the basic rules of working within the
framework of the 0 formalism. We will closely follow the formalism used by
Beals and Coifman [42] in their review article. A different approach to the 0
problem can be found in [220].

10.1.1 Spectral transform and Lax pair
We start from the matrix 0 problem in the complex k-plane,
o) = YR, (10.1)

where R(z,t,k) is a spectral transform matrix which will be associated with
a nonlinear equation. For simplicity we omit & in arguments of R(x,t, k) and
Y(x,t, k), so the quantities like ¢ and R are, in general, nonanalytic in some
domains in the k-plane (this may be everywhere in the k-plane). It is the
operator 0 that measures the “departure from analyticity,” when 0¢ # 0. As
shown in Sect. 1.11, a solution of the 0 problem (10.1) with the canonical
normalization is written as

ViR =1+ 5 // d“dﬂ JR(6) = 1 + $RC. (10.2)

Here C}, is the Cauchy—Green integral operator acting on the left. It transforms
the argument k to £ in the function in front of it and integrates the result with
the weight (2mi) ~1(¢ — k) ! over the whole complex plane. The representation
(10.2) enables us to write formally a solution of the d problem (10.1) in terms
of the matrix R:

Y(k) =1-(1 — RCy)™". (10.3)

We will see later that though (10.3) looks rather symbolic, we can do with it
all the manipulations we need.
Define a pairing

(9) = o [[ kARG ®, (£ =l0.H (o)
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where the superscript T means transposition. The pairing (10.4) possesses
easily verified properties:

(fR,9) = (f,gR"),  (fCk,g9) = —(f,9Ck). (10.5)

It is important that the space-time dependence of the matrix R(z,t,k)
dictates completely the form of the Lax pair of a given equation. Let the
z-dependence be given by a simple linear equation

R, = ik[R, o3]. (10.6)
Then we can perform with account of (10.3) the following calculation:

Yo (k) = 1-(1 — RCy) ' R,Ci(1 — RCy) ™' =iky)(Roz — 03R)Cr (1 — RCy,) ™"
= ik Ro3Cr(1 — RCy) ™! — ikypo3 RCy(1 — RCy) ™"

The first term on the right-hand side is transformed in this way:

kRO, = —— // d“dﬂ » // dende (1 + —) OR()

=i(¢YR, 1) + ik(yRCk) = (¢ R, 1) +ik(yp — 1) = i(¥R) +ik(yp — 1) (10.7)

(sometimes we will omit 1 in (-, 1) unless its presence is important). As regards
the second term, we write RCy,(1 — RC%)~! = (1 — RCy)~! — 1; hence,

V. (k) = i(R) — ikos(1 — RCy) ™! + iktpos.
Now the only problem is concerned with the term k(1 — RCy)~!. We have

from (10.7) kY RCy, = (Y R) + kv — k; hence, k = (¢ R) + k(1 — RC}) and
finally

k(L — RCy)™ = (YR) - (L — RCy) ™ + kv = ((YR) + k). (10.8)

As a result, ¥, = —i[os, (WR)] — ik[os, ¥]. Introducing a potential

0
Q= ( g) —ilos, (VR)], (10.9)
we arrive at the Zakharov—Shabat spectral problem

Yy + ik[os, Y] — Q¢ = 0. (10.10)

Hence, the z-equation for R (10.6) with linear dependence on k leads to the
7S spectral problem.
For the time dependence of R we choose a linear equation as well:

R, = [R, 92, (10.11)
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where (2(k) is a dispersion relation. Suppose §2(k) comprises both a polyno-
mial part £2,(k) and a singular (nonanalytic) part £2s(k). We put

d dE
Q=0+ 0= ank” 03+—// " 0. (10.12)

Here ay, is a constant and w(k) is some scalar function. Note that 92 (k)
= w(k)os, in accordance with (1.100). To derive the evolution Lax equation,
we proceed once again from the representation (10.3). First we consider the
polynomial dispersion relation only, 2 = 2ik?03. Hence,

Yy = YRCy(1 — RCy) ™ = RQC)(1 — RCy,) ™ — Q2RCy,(1 — RCy,) ™
= pRNCL(1 — RCy) ™' —2(1 — RCy) ™t + 912
= 2i [k*YRCro3(1 — RCy,) ™ — k*po3(1 — RCy) ™| + 912,
Note that we cannot factor out k% from the brackets because different oper-

ators Cro3(1 — RC;)~! and (1 — RCy)~! act on k%. The term k*yRC), is
transformed as follows:

KRCL =5 / / dee R(E):%m / /dmcw(

= (kY R) + k(Y R) + k> — k2. (10.13)

L) PR

This yields

Y = 2i [(kYR)o3y) + (YR)osk(l — RCy) ™' — k*o3(1 — RCi)™'] + 442.
(10.14)
The expression for k(1 — RCy)~! was obtained in (10.8). As regards k?
(1 — RCy)™1, it follows from (10.13) that

k* = (kyR) + k(v R) + k*(1 — RCy)
and hence
k*(1 — RCy,) ™' = ((k¢YR) + (Y R)*> + k(Y R) + k?) 1.
Then we obtain from (10.14)
Y = —2i ([o3, (k¥ R)] +1Q(¥R) + ikQ + k?o3) 1 + 112. (10.15)

We can further simplify this equation owing to the relation between (ki R)
and Q. Indeed,

Qe = —ilos, (YR):] = —2i(YR);.
Here the superscript a means the off-diagonal part of a matrix (the superscript
d will denote the diagonal part). Further,

(VR) = —i[os, (YR, D[P R —i[os, ki R].



10.1 Nonlinear equations with singular dispersion relations: 141 dimensions 323

Hence, (R); = QUYR) — i[os, (k¢R)] and (¢R)2 = Q(R)! — 2ios (kY R)*.

Therefore, we derive the following expression for Q,:

Qu = —2io3 (QUR)" — 2io3(kYR)") ,
which enables us to express (kyR)* as

1

Qe 2osQUR)"

(kpR)* = —

Substituting this formula into (10.15), we obtain the well -known second Lax
equation for the NLS equation:

U = 2i(—k203 — 1kQ + 303621 - éoscf)w + 82

Now we account for the SDR (2 (10.12). Again we calculate :
Py = (YROCy — PI2) (1 — RCk) ™! + 182. The first term gives

1 dﬁ/\dﬁ_ dm/\dm
#R.0, = 5 [ GETvOROZs [T e

The denominator is transformed as

1 1 1 1
L—km—0 m—-k\l—k (—m)’
Hence,

1 deé N dﬁ_ dm A dm
YRIKC) = om // — 2751 // (m)os
dm dm A dm dm dﬁ A dé
2 (6)0’3.
T 2m

The first term of this formula gives [ (k) — 1]§2(k), while the second one

produces
- [ AT wmys(mia + 2(k)

because the integral over ¢ gives wRCm =¢(m) — 1. As a result,

//dm/\dm m)w(m)oz (1 — ROk) ™" + 962

How does one calculate (k—m)~!(1 — RCy) ™! in this integral? Following our
above experience, we consider first the term (k —m) =t RCy:

1 dende 1
k— me F T omi // {—k f—mw(@R(@
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df/\df df/\dﬁ
Tk m2m// (E_k mQ_m// JE(E)

= (W)~ 1) — (0m) — 1)] = T [p(k) ()]

k—m

Hence,
1 1
—(k)(1 — = — .
—— (W) — RCY) = 7——u(m)
Taking the inverse of the last formula yields

1w roy = myuh).

k—m

Therefore,

Hence, we derived the Lax operator Vi with distinctive squared eigenfunction
structure oy~

In fact, working with the 0 method, we need neither the spectral problem
(10.10) nor the evolution part (10.15) and (10.16) of the Lax pair. All we need
is the O problem (10.1) together with the linear equations (10.6) and (10.11)
governing the space—time dependence of the spectral transform R(z,t, k). In-
deed, we will establish later a gauge equivalence of the NLS and Heisenberg
spin chain equations with SDR, derive the recursion operators for them, and
find their soliton solutions without any resort to the Lax pair. It should be
also noted that when searching for the time evolution of spectral data, we use
only the asymptotic of the second Lax operator, i.e., the dispersion relation.
Just this necessary information is contained in the evolution equation (10.11)
for the spectral transform matrix.

10.1.2 Recursion operator

By means of (10.9) and (10.11) we will find the time evolution of the potential
Q:
Q1 = —ilos, (PR):].

Calculation gives

(WR)y = Otpy = 0{1- (1 — RCy) 'R;Cy(1 — RCy,) "}

=0 {¢YRCr(1 — RCy) ™'} = 0 {vRy(1 — RCx)™ "} Ck = Ry (1 — RCy) ™"

In performing the last step we made use of the evident relation f(k)Cy,
= f(k). Therefore, in virtue of the properties (10.5), we can write

Qr = —i[o3(WR(1 — RCy) ™', 1)] = —i[o3, (WR, 1- (1 + R"C)™H)].
(10.17)
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It can be shown, owing to d(y~1)T = —(x»"1)TRT, that
1-(1+RCy)™ = HT. (10.18)
Hence,
Qi = —i[o3, (W(R2 — QR), (v~ 1)")] = =i [o3, (09) 29", 1)]
+i[os, (002,07 = —i o3, (O) 20 7") + (020y71)]
= —i[o3, QW27 1)) — (VO]
where we have used {25 — 0 at k& — oo. Taking into account (10.12), we obtain
Qr = —iay[o3, (A(k" Yoz ™)) + i[o3, (w(k)pazy ). (10.19)
Denote M (k) = 1poz1p~t. This function satisfies the equation
M, + ik[os, M] — [Q, M] = 0. (10.20)
The next steps in deriving the recursion operator are rather standard [148].
Let us write the 2 x 2 matrix M as a sum of diagonal and off-diagonal parts,

1 1
M =M+ M*= Sostr(Mos) + - o3, [o3, M]]. (10.21)

Then (10.20) gives two equations
M2 =[Q,M*,  M?+ 2ikosM® = [Q, MY]. (10.22)

According to the asymptotic condition ¢y — 1 at x — oo, we obtain from the
first equation in (10.22) M9 = o3 +071[Q, M?], which enables us to write the
second equation as

M? + 2ikosM® = [Q, 03 + 07 '[Q, M?]] . (10.23)
Hence, it is natural to introduce a recursion operator in the form

A= Los (0 - [0 1), (10.24)

which evidently does not depend on k. Then (10.23) gives M?* = —i(A—k)~1Q
and

Qr = —ay [03,(0 (K"(A—k)™") Q)] +1i[os, (w(k)M(k))].
Now we expand (A—k)~! in a series, (A—k)~t = — Py k=7 A7~1 and make
use of k"7 = w8§(k)d; n+1. Then

oo

03, » (k" ATQ| = —[o3, A"Q] = —2034"Q.

j=1
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As aresult, we obtain the hierarchy of equations with SDR associated with the
particular z-dependence (10.6) of the spectral transform (or, in other words,
with the ZS spectral problem):

Q: + 2a,03A4™Q = i[os, (w(k)M(k))], (10.25)
M, = [-ikos + Q, M].

Let us consider two examples of the initial boundary value problem de-
scribed by the system (10.25).

l.n=1, a1 = —i, w(k) = ng(kR)cS(lq), k = kgr + ikg,

1 0 K _if-np

In this case AQ = (i/2)03Q,. Therefore,

Ey+ E, = ((p)), ps+2ikgp=FEn, n,= %(Em Ep).  (10.26)
Here the double brackets ((p)) = [°°_dkrg(kr)p(kr) stand for the av-
erage over the inhomogeneous broadening with the distribution function
g(kr), when referring to the model of the radiation—matter interaction.
Equations (10.26) are solved with the initial condition for E at ¢t = 0 and
boundary conditions for p and N at x — —oo or x — +o00. Equations
(10.26) are of the Maxwell-Bloch equation type and describe a number
of phenomena like self-induced transparency [259, 325] and stimulated
Raman scattering [91, 230, 410]. Leon [294] has shown that the system
(10.26) is integrable for arbitrary boundary values.

2. n =2, A2Q = —(1/4)Qux + (1/2)Q3,

. 0 E _.[(—-np
0= (L), ().

Equations (10.25) give

By + By +2|EPE = 2i({p)), pax+2ikpp = —2En, n, = —(Ep+ Ep).

(10.27)
These equations (without inhomogeneous broadening) were derived from
physical motivations by Doktorov and Vlasov [127, 441] to describe the dy-
namics of picosecond optical pulses in a combined resonant-cubic medium.
This system can also be applied to nonlinear interaction of the electro-
static high-frequency wave with an ion-acoustic wave in two-component
homogeneous plasma [90].

10.1.3 NLS—Maxwell-Bloch soliton

Here we will obtain the soliton solution of equations (10.27) within the 0
method. The soliton corresponds to the spectral transform matrix located at
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the points k1 and k; of the complex plane where a solution 1 of the 9 problem
has simple poles. Namely,

L 0 edlk—k)\
— ikozx _ ikosx
R = 2mie <C§<k PR > eikaar, (10.28)

where ¢ = ¢(t) and this time dependence should be found from (10.11). As
follows from (10.9), the soliton solution is given by

& = ~2i{YR) = — / / dk A dkns () Ria(k).  (10.29)

Substituting the explicit form of R (10.28) into (10.29), we derive a linear
algebraic system
2iec 2ic

kT 1/’12(/51)62“5196, Y12 = k_—]ﬁ1/)11(k1)672iklx-

Solving this system with respect to 111 (k) and substituting the result into
(10.29) yields

Pii(k) =1+

gs = 2ne~ 28 Hs6ch2n(z — z0). (10.30)

Here k1 = £+ in, ¢ = —nexp(—2nzo + 1¢), and zp and ¢ are time-dependent.
The time dependence is found from (10.11). Let us denote

1 dende ,
2(k1) // mw(ﬁ)ag = (w1 —iws)os.

T 2m

Then ¢; = —2¢(2ik? + wy — iws). On the other hand, ¢; = c¢(—2nzos + i¢y).
Comparing these two equations, we find

w0 = <4§ + %) t+&, ¢=—4(—n")t+2wt+¢o,  (10.31)

where &y and ¢ are constants. As a result, the soliton solution of the NLS—
Maxwell-Bloch system has the form of the standard NLS soliton (8.32) but
with modulated velocity and phase. This modulation is caused by the res-
onant component of the combined medium and manifests itself through the
frequencies wy and wq. Other quantities p and n are easily calculated with the
known soliton solution (10.30) by means of (10.26).

10.1.4 Gauge equivalence

Up to now we considered the 0 problem with the canonical normalization
P(k) — 1+ O(1/k). To what extent is the demand of the canonical normal-
ization critical ? To answer this question, let us multiply (10.2) by a nondegen-
erate matrix g~!(z,t) from the left [matrix function g(x,t) does not depend
on k| and put ¢(k) = g~ 19 (k). Then evidently we get

p(k) =g (1 — RCy) ™" (10.32)
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Calculation of the z-derivative of ¢ yields

-1

Yo = (9792 +1{pR)o3g — ig ' o39(0R)g) ¢ —ikg ‘o390 +ikepos. (10.33)

Now we choose g(z,t) in such a way that the expression in brackets in (10.33)
vanishes. This gives g, + i[os, (Y R)]g = 0 or g, = Qg. It means that we can
put g = (k = 0), with ¢ being a solution of the d problem. Denoting

S(x,t) = g 'osg, (10.34)
we obtain from (10.32)
vz +1kSe — ikpos = 0. (10.35)

This equation is nothing more than the spectral problem for the Heisenberg
spin chain model [424] which is described by the equation

1
Sy = 5[S, Seal, S? = 1. (10.36)

In the same way we could derive the evolution part of the Lax pair for
(10.36) and reproduce the well-known gauge equivalence between the Lax
operators for the NLS and Heisenberg equations [476]. However, because we
work with the @ problem, we do not need the Lax operators. Within the 0
method, the gauge equivalence is realized as a change of the normalization
condition by means of the function ¥ (k = 0).

10.1.5 Recursion operator for Heisenberg spin chain equation
with SDR

To derive the recursion operator for the Heisenberg spin chain equation with
SDR, we start, as in Sect. 10.1.2, from the calculation of the time derivative
of S: S; =[5, 97 g:]. Because

dl A dﬁ 1
g=vlk=0) =1+ o [[ LEZw@ORO =1+ (Lo 1),
we obtain
gt = <%¢Rt(ﬂ — CpR)™', 1) = (YR, %(]1 +RTCy)™h). (10.37)

We have shown already [see (10.18)] that the operator 1 + RTC}, is intimately
related to the function () =1)T. Therefore, to calculate (1/k)(1 + RTCy)~! in
(10.37), we begin with

LR = o // dg“jgz TR (0)
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<2nl//d“df YR Qm//dm(w = (E)RT@))

@RI~ @) TRTG) = £ (07T 0) - 0w,
because (1 TRTCk =1 — (¢p~1)T. Therefore, (1/k)(¢p"1)T (1 + RTCy) ™! =

Ca )T()

|

L+ BTG = ) () (k) (10.38)

Continuing the calculation in (10.37), we get
1 1 1
g0 = (WRe, 20T )W) (k) = (FYR2Y™ 1)g = (LYO2R, (™) )9

= (£ (00) 2™ Mg+ (102, 819 = (L0 Ng—{zwsboss g

Consider first the polynomial dispersion relation {2, = a,k"03. Because
g(ac t) does not depend on k, we can insert it into the brackets (---). Then
9 gt = an{(1/k)0(k™pozp™ 1)> As a result,

Si = an |S, (=" oz 1)) | . (10.39)

1
k
Denote go3p~t = M, then M, = —ik[S, M]. Let us introduce a moving
trihedral element 6+ = g 'o1g and 63 = g 'o3g = S, where 0+ = 01 £ ioy
are Pauli matrices, and a covariant derivative

sz = Mm + [gilg:mM]-

The trihedral elements are covariantly constant, V&, = 0; therefore, we can
write V313 6aQa =Y., 6a [* dyQa(y). It can be easily shown that g~ 1g,
is written in terms of S: g~ g, = (1/4)[S, S.]; hence,

VoM = —ik[S, M] + =[S, [S, M]]. (10.40)

Z [ ) [
Now we decompose the 2 x 2 matrix M into “diagonal” and “off-diagonal”
parts,

1 1
M= M4 M = 59 tr(MS) + 1 (S, [S, M]] ;

cf. (10.21). The quotation marks are relevant because diagonality and off-
diagonality are used here with respect to the moving trihedral elements. In
other words, S = S4, [S4, M1] = 0, [S, M?] = 2SM?, etc., but the upper
indices d and a do not mean the usual diagonality and off-diagonality.
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Decomposing (10.40) yields

(15, 5., M] . (10.41)

PNy

VeM? = i 1S, So], M?],  VeM? 4 2ikSM?> =

Hence,
1 x
Mi=s+ 1 [ayls s M),
Inserting this MY into the second equation in (10.41), we get

1

a ; a __ 1

.50, [(ayls.5, 001

The first term on the right-hand side gives —S,.. Introduce now the recursion

operator A’:
a= 1 (va- s [aviissii]).

We have (A" — k)M = —(i/4)[S, S;] and therefore

i

M= 2 (A~ k)18, Sal.

As a result, equation (10.39) yields (n > 1)

S = 20, S(O(k" I M*)) = %anS@ (k”l i km> YA™L[S, S,]

m=1

o i - m—1 — _i m—1
= 2annS<5(l€))mz::15mn/l (S, S, 2oénsA S, S.],

because 9(k~") = m(k)d,;1. Hence, the Heisenberg spin chain hierarchy with
SDR is given by

S+ 5 anSATUS, 8] = 725% ws (k) M®), (10.42)
1 1
VoM = 11185, MY, VoM o+ 2K M = 7 18,50 M.

The Heisenberg spin chain equation with SDR corresponds to n = 2 and
g = —2i.

Let us compare the recursion operators for the NLS and Heisenberg equa-
tions:

(A—k)M*=—iQ and (A — k)M = —i[s, S..

It is trivial to show that the right-hand sides are interconnected by the gauge
transformation, (1/4)[S, S;] = ¢~ 'Qg. Therefore, the same connection should
exist for the recursion operators, A’ = g~'Ag. We omit rather technical cal-
culation that proves this fact.
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10.2 Nonlinear evolutions with singular dispersion
relation for quadratic bundle

In this section we extend the approach developed in Sect. 10.1 to the case of
the spectral transform matrix whose z-evolution is dictated by the quadratic-
in-k equation [126]. We saw in the previous section that the linear-in-k equa-
tion R, = ik[R, 03] leads to the ZS spectral problem. Hence, we can expect
that the present case of k2 will lead us to equations intimately related to
the modified NLS equation which was analyzed in Chap. 8. We know from
this analysis that the modified NLS equation is noncanonical (in the sense of
the RH normalization condition) in the class of equations integrable by the
quadratic bundle. It will be seen that the same noncanonicity occurs for the
0 problem.

10.2.1 0 Problem and recursion operator
As in Sect. 10.1, we begin with the 0 problem
op(k) = (k) )R(k), (k) =1+ 0O(/k), k— oo. (10.43)

Consider the spectral transform as an off-diagonal matrix even in k, R(—k)
= R(k). This condition resembles the parity property of the Jost solutions.
The spatial and temporal dependences of R(k) are given by

R, = é(k:Q + B)[R, 03], R; = [R, (], (10.44)

where o and 3 are real parameters, and the dispersion relation {2 = (2, + {2
includes both the polynomial {2, and singular {2 parts,

dé A dﬂ
p = Wp03 = Z'}ij J037 £2 // 62)037 aQ = Ws(kz)

- (10.45)
As before, the solution of the 9 problem (10.43) with the canonical normal-
ization is given by the Cauchy—Green integral formula

Y(k // dee JR(() =1 + Y RCy, (10.46)

or

Y(k) =1- (1 — RCy)™* (10.47)
with the diagonal and off-diagonal parts of ¢ obeying the parity properties

Uk) = 9l(k),  Yr(—k) = (k). (10.48)
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In view of (10.44), differentiation of (10.47) in z gives

Y = == (K +5) o, 6]~ Ko, (6B [o, (@RI Ry~ Lo, (kR o
(10.49)
In virtue of the parity property, (¢'R) is an off-diagonal matrix, while (ky¥'R)

is the diagonal one leading to [o3, (k¢ R)] = 0. Define a potential Q:

Q= (90 8) = Lion o). (1050)

Then (10.49) gives the linear spectral problem of the Wadati-Konno-Ichikawa
(WKI) type:

Y = == (B + ), ¥] + KQU — 5 QP (10.51)

i
@

Now we obtain a hierarchy of evolutions @;. From (10.50) we get
Qi = —ia~ o3, (¥ R);]. The right-hand side is transformed as

(YR)y =9y =0 [1- (1 — RCy); '] = 0 [ R, Ci(1 — RCy) ']

=8 [YR,(1 — CxR)™"] C = YR, (1 — CLR)~".

Continuing, we get

Qi = ——[o3, (YR (1 — CxR) ™, 1)] [o3, (YR, 1 - (1 +RYCy)™M)].

i i
@ o

Here we take into account once again that 1 - (1 + RTCy)™t = (¢~ 1)T (k).
Consequently, we arrive at

L [os, (WR2UTL 1) — (02, (6~ 1)TRT)]

(07

Qr =
_ _é (o3, (D207 1)) — ((952:)9 )]
- _é 03a272j<5(/€2jM)> +é (o3, (hws (B*)M)]

where M (k) = (k)osyp~1(k). This function satisfies the associated spectral
equation

My 2 (K494 50207 ) o M] - KiQ. M) =0 (10.52)
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and can be expanded in the asymptotic series

with M1 being off-diagonal and M®9 being diagonal matrices. They
satisfy the following equations:

Mm(%) — [Q7]\4(24+1)]7
MED = Loy prereny (ﬁ +50°Q ) [, MV +[Q, M),
«

Hence,

M) = 536, + / dz[Q, M)

and
M) (1+1L) ( 0030, — B — = Q2) M(2é—1), 0>1, MO = iaQ.
Here
i r
L= *503 Qa dIE[Q, ] .

Now we define the recursion operator
A=(1+1) <2a033 _B- a2Q2> .

Then it follows that M2+ = iaA‘Q and M?* = —iak(A — k?)~'Q. Hence,
the hierarchy of nonlinear evolution equations with SDR associated with the
quadratic equation (10.44) is represented by

Qt = 720’3 Z’}/QjAjQ + %03<kw(k2)Ma(k})>

Jj=0

together with the spectral equation (10.52).

Putting n = 2, v = 3?74, 72 = 2674, and 4 = 2i/a?, we obtain the non-
linear equation corresponding to the WKI spectral problem with the canonical
normalization and with SDR:

Qi + 03Qus +10QQ.Q + 2603Q° + %a%ng = f§<kw(k2)Ma>. (10.53)

In order to find the soliton solution to equations (10.53) and (10.52), we
take the spectral transform R in the form

0 clo(k — k1) +o(k+ k)] o

<c[5(k—k1)+5(k+k1)} 0 ’
(10.54)

R(k) = 2miE~!
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where E = exp [(i/a)(k? + B)o3z]| and ¢ = c(t). This choice of R is compatible
with the parity property. Substituting (10.54) into (10.46), we find explicitly
the matrix :

K2 —k3 K-k 4lck _ 2i, 4
. ey + 2 kQA 2 5 A7 exp (——(k —l—ﬁ)x)
| 4iek 1 ) k2 . :
T A < (k3 +6)) kQ—kark? A

(10.55)
with

|C|2i€% (8/a)énx :
A(Cﬂat)zl‘i‘we 5 ki =& +in.

The time dependence ¢(t) is found from the second equation in (10.44) and
gives ¢(t) = co exp {4[v}, + v, —i(v}] + v!)]t}, co = const. Here

Vé _ 40(5_277(&-2 o ,,72 +5)7 V;)/ _ % [(52 i ,,72 +6)2 _ 452772] 7

1 [[dendl , ., ,
E//mﬁ Ws(g)zl/é*ll/é/.

Inserting ¢ (10.55) and R (10.54) into (10.50), we immediately obtain the
soliton solution (k1 = |ki|e™, |col|k1]| = &ne?, &n > 0)

4 avy,
gs(z,t) = —a|§£| exp {—i (Yx + 4y + vt + u)} (10.56)

><sech{4§—77 <z+ai>+p u].
e &n

Equation (10.53) being canonical within the class of equations integrable
via the quadratic bundle has no physical applications. We will show next
that the physically important modified NLS equation follows from (10.53) by
means of a gauge transformation. In fact, this transformation is reduced to a
change of the normalization of the & problem.

10.2.2 Gauge transformation

To obtain the integrable modified NLS equation with a source, we per-
form a gauge transformation ¢ = g’ with a function g(z,t) = ¥ (k = 0);
hence, we arrive at the O problem with the normalization g¢~'(z,t),
' = g7 l(x,t) + O(1/k), and with the same matrix R. It is not difficult
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to see that at the same time A’ = g~ /Ag and the system of equations (10.52)
and (10.53) transforms to

Q) + 03Q,, —1a(Q"), + 2603Q"

= () (Elon ] 4@ 2w ) ). (1057

i
o

M, + { (k* 4 B)os — kQ', M’} =0.

Here Q' = g7'Qg and M’ = g~*Mg. Let ws = iamd(Im k1) [(Rek1)? —~?],

a,v € Re, and
Q = <_§ ‘3) M'(y) = <Z fj) (7).

Then we obtain the following physically interesting system (the modified NLS
equation with SDR),

i + Enp +i0(|E2E)s — 28626 = Zp — Len, (10.58)
a’ oy

2i .
e+ —(* +Bp=2En, ny = —v(Ep+Ep),
which describes a propagation of a subpicosecond optical pulse with the com-
plex envelope £ in a nonlinear fiber containing resonant two-level impurities;
p and n are polarization and population difference,s respectively (a, «, 3, and
~ are real parameters). The soliton solution to (10.58) follows immediately

from (10.56) as & = (g22/911)¢s. Hence, we get

E,(x,1) = <§Ez:g>2qs(x,t).

The N-soliton solution can be found in the same way with the use of an
evident generalization of the spectral transform matrix R. Equations (10.58)
were derived from physical arguments in [462].

10.3 Nonlinear equations with singular dispersion
relation: 2+1 dimensions

In the previous sections we elaborated a method to construct nonlinear SDR
equations in 141 dimensions. Now we demonstrate how to generalize this ap-
proach to 241 dimensions. As shown by Boiti et al. [61], the SDR, equations
in 2+1 dimensions possess a number of peculiarities, the main one being the
absence of an explicit expression for the second Lax operator To = 0; — V.
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These authors proposed a (2+1)-dimensional generalization of the Maxwell—
Bloch equations in the form of a rather complicated system of four equations.
The approach of [61] was essentially based on the function V given implic-
itly. On the other hand, we know that the 0 formalism does not rely on the
Lax representation. Therefore, it is seems reasonable to use the 0 method
to derive the above class of equations, without making direct use of the
function V.

This program realized below relies on the bilocal approach initiated by
Konopelchenko and Dubrovsky [243] and elaborated to a full extent by Fokas
and Santini [161, 384]. It is precisely the bilocal formalism that allows us to
generate in a natural manner (2+41)-dimensional counterparts of many struc-
tures which successfully work in 141 dimensions.

10.3.1 Nonlocal 8 problem

Our starting point is the nonlocal 0 problem

- //deAdw(e)R(k,e), keeC, (k) =1+0(1/k), k— oo,
(10.59)

where R(k,/) is a distribution in C2. We denote the integral in (10.59) as
(k)RR F, where F is an integral operator acting on the left in accordance
with (10.59); hence,

(k) = (k)R F. (10.60)

A solution of the 0 problem is given, as usual, by the Cauchy-Green integral:

ok Qm//dﬁ/\df//dm/\dmw m)R((,m)

den dz
" om // (ORF) =1+ ¢ (k) Ry FCy. (10.61)

Therefore, a solution of the d problem is compactly written as
p(k) =1 (1 - RFCy)™ " (10.62)

The pairing is defined as for 1+1 dimensions (10.4), except for the property
(YRLF, ¢) = (¢, pRp F), where R(k, ) = RT (0, k).

Assume a linear parametric dependence of R(k,£) on spatial variables of
the form

0. R(k,0) = ilos R(k, () —ikR(k, O)os,  0,R(k, () = i(k—0)R(k, ). (10.63)
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Now we show that this choice of the dependence of R(k, £) on spatial variables
leads to the ZS spectral problem on the plane. Differentiating (10.62) in x, we
obtain 0,1 = (9, Ry.) FC (1 — R, FCy)~1. By means of the definitions of the
integral operators F' and Cj, and (10.63) we perform the following calculation:

w08k = o [ Y20 [ am p amsmya, e, m)

— // deAde // dm A dmap(m) [o3 R(¢,m) — R(£, m)o3)

1 [[dendl 1 k
_ %// (003 ReF) - %//dé/\dfl <1+ ﬁ) (bR F)os

Since we have from (10.61) YRy FCy = ¢ — 1, then (10.63) and the evident
relation RkFCk(]l — RkFCk)71 = (]1 — RkFCk)71 — 1 yield

Opth = —ikibos — iR F)osth + ikos(1 — R FCy) ™" (10.64)

Similarly,
Oy = ikt + iRy F)p — ik(1 — Ry FCy,) ™t (10.65)

Adding (10.64) and (10.65) yields
Oz + 030y — ik[os, Y] —i[os, (WRLF)]p = 0. (10.66)

Hence, if we identify
—i[o, (VR F)] = Q(z,y) (10.67)
with the potential, then (10.66) gives the ZS spectral problem on the plane:

(0z + 030y + Q)Y — ikos, 9] = 0. (10.68)

Note that our formalism works much easier in 2+1 dimension than in 1+1
dimensions. Indeed, we do not need to transform terms like k(1 — Ry F'Cy) ™!
n (10.64) and (10.65) because they cancel each other in the combination
(0z + 030y).

The time dependence of R(k, ) is given, as usual, by a linear equation
OtR(k,€) = R(k,0)02(k) — R0)R(k, L). (10.69)

Here £2(k) is a matrix-valued dispersion relation. It consists of a holomor-
phic (polynomial) part (2,(k) and a nonanalytic (singular) part £25(k). It is
instructive to derive the evolution linear problem 0y = V) + ¢ f2. It follows
from (10.60) and (10.69) that

04 = Y(OR)FCx (1— Ry FCy) ™' = (YR FQC),— QR FCy)(1— R, FCy) ™!

= (YRRFQC, —¢YN)(1 — Ry FCy) ™ + 912, (10.70)
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which gives
Vip = (YRR FQC), —02)(1 — RLFC),) ™

In order to reveal peculiarities of the Lax operator V, it is sufficient to restrict
ourselves to consideration of the singular part of the dispersion relation. Let

d€/\d€ =
s 27[:1 // 0'3, c’)Q(k) = w(k)o3.

The calculation yields

V(E)Y(k)(1 — R FC) = //d“dg (O)RF)(0) — 12

2m//CMMM//dmAclmw m)R(¢, )2151//dz/_\;1§w(8)03—¢(2,

The denominator is written as

1 _ 1 ( 1 1)
C—RGe=0 s—k\i=k 7=s)
K)o(k)(1 — RyFCY)
2m//d£/\d€//dm/\dmz/1 EmQEI//dS/\dS oy
2n1//d8/\d8 2n1//d£/\d€//dm/\dm1/f (m)R(£,m)o3 — 12

d d
= VRLFCLQ(k) ~ o // SN CS () (R FCy)os -2 = —w(k)ib(k)osCh,
where we have used Y R,FCs = 1/1( ) — 1. Hence,
V(k)’t/)(k) = —w(k)agck(ﬂ — RkFCk)_l

Then we have

Multiplying this relation by (1 — RxFCj) and applying the O operator, we
obtain - -
OV + V(R F) — VYRR F = =Lk,

which gives the integral equation for the Lax function V' [61]:

V(k) = —uws (k)" + / / AUAdE[V (0) = V (k)] (O R(k, )y~ (k). (10.71)

Hence, the function V' is known only within a solution of the integral equation.

Note that (10.71) includes the inverse function 1~!. However, in 2+1
dimensions (in contrast to 141 dimensions), there does not exist a simple
equation [like (10.68)] for ¢»~!. Hence, a problem arises of finding a natural
(2+1)-dimensional counterpart of the inverse function well defined in 141 di-
mensions. We will see next that such a function does exist and, moreover, that
our formalism unambiguously suggests a true choice of this function.
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10.3.2 Dual function
Let us calculate the time evolution of @ given explicitly by (10.67):

9 Q = —i[os, (O (YR F))].
The right-hand side can be transformed as follows:

Ot(YRF) = VYR, F + R, F12.
Further calculation, owing to (10.70), yields
Ot (WRLF) = YRy FRCK(1 — Ry FCy) ' RLF — (1 — RyFCy) ' RLF
+ R FQ = YRy FQ(1 — CuRyF) ™' — YR, F(1 — Cx Ry F) ™!

Hence,
0:Q = —i[os, (YRR FQ(1 — Cx R F) ™1 1) — (2R, F(1 — C, Ry F) 1, 1)].
Taking into account the pairing properties, we get

0Q = —ilos, (WRFQ, 1+ (1 + RpFCy) ™) — (02,1 - (1 + R FCy) ™' R F)].
) (10.72)
Now we introduce a dual function (k) by means of the relation [120]

T =1 (1+ RyFCy) ™ (10.73)

The 0 problem for the dual function has the form
(k) = f//dé/\dER(é, E)(e), or 9T = —¢T(k)ReF  (10.74)
and 1/3(/4) satisfies the dual spectral problem

021} + Oyos — YQ — ik[os, P = 0. (10.75)

In order to derive (10.74), we proceed from YT = 1 —¢TR,FC), and take into
account the identity 0f(k)Cy = f(k). Then

W' = TR F = — / / de A depT (0 R(k, 0)

//df/\dw ORY (0, k) = //df/\df (0, k) (0)]*

and (10.74) follows. The derivation of (10.75) is slightly more cumbersome
Differentiating (10.73) in z, we find o, = 71/)T8 RkFC'k(]l + RkFC'k)
Accounting for R(k,{) = RT(K, k), we obtain from (10.63)

OpR(k, 0) = ikR(k,0)os — ilosR(k, (), 0,R(k,t) = —i(k — €)R(k, ).
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Then following the derivation of the Zakharov—Shabat spectral problem, we
obtain

0,0 =ik Tog — i T R F, 1)os0" — ikos(1 + Ry FCp) !

and
. . . o . T
Optp = ikosth — ipos (1, YT R F) — ik ((]1 + RkFCk)il) g3.
Similarly,
~ ~ ~ T - T
By = =ikt + (1,0 Ry F) + ik ((11 + RkFCk)_l)
Hence,

6@& + aquUS — iklos, "Zj] + 115[03, (1, ’JJTRkF” =0.

Now we need a connection between (1, YT RLF ) and Q. It can be found as
follows:

(YRR F, 1) = (1 - (1 — RpFCy) 'RLF, 1) = (1 - (1 — RFCy) ™!, RiF)

= (1, Re F(1 + R, FCy)™Y) = (1,1 - (1 + R, FCy) " ReF) = (1,9 T Ry F).

Hence, o
Q = —i[os, (YR F, 1)) = —ilos, (1, T Ry F)]

and we arrive at the spectral equation (10.75).
Taking into account the above relations concerning the dual function, we
write the evolution (10.72) in the form

8:Q = —i[os, (YRR F2,4) — (W2, Ry F)] = —i[o3, ((00)24) + (0209)).

Finally, dividing the dispersion relation into the regular and singular parts,
we obtain under the condition £25(k) — 0 for k — oo

8,Q = —ilos, (DY 2p) — (wshos ). (10.76)

As a result, it is the dual function ¢ that is a true (241)-dimensional gener-
alization of inverse functions. It should be stressed that the definition (10.73)
of the dual function arises naturally within the framework of the formalism
based on the representation (10.62).

10.3.3 Recursion operator

To derive the recursion operator, we introduce a bilocal object [243]

M12($7ylay2a k) = w(xvyla k)Ug’L/;(fL',yg,k) = 1/110'31/;2'
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The function Mo satisfies the equation
Op Mo+ O'gaylMQ + 8y2M120'3 — ik[dg, Mu] + Q1M12 — M12Q2 =0, (1077)
where Q; = Q(z,y;); hence, (10.76) takes the form

6126,5@2 = —ian612[03, <(9(an12)>] + 1512[0'3, (w(k)M12>], (1078)
where d12 = 0(y1 — y2). Following [384], we introduce the notations

Py Mg = 0, Mg + 030y, M2 + 0y, Mi203, Qling = Q1 M2 £ Mi2Q>.
(10.79)
Let M{, and M%, be the diagonal and off-diagonal parts of the matrix M.
Then (10.77) and (10.79) yield

PioMiy + QaMiy =0, PioMfy — 2ikos My + Q1 My, =0. (10.80)
Because M, = 03 — P,' Q1 M, the second equation in (10.80) is written in
the form (A — k)M, = (21)71QF, - 1 [Qf, - 1 = Q1 + Q2 in accordance with
the definition (10.79)], where the operator A is defined as

1 1
A= EUB(PH — QPR Qm).
Then M2, = (21)7Y(A — k)7'Qf, - 1 and after the expansion (A — k)~*
= =Y k™A™ ! we can write the polynomial contribution to 9;Q in
(10.78) as

—io012(03, (O(k" M12))] = anosdia »_ ("™ A™1Qf, -1
m=1

i
= —5047103(512/1”6215 - 1.

Now we have all we need to formulate a closed system of equations de-
scribing the evolution of the potential @ with account for both parts of the
dispersion relations:

0120:Q2 = *%an03512/1"@f2 -1 +id12[03, (ws(k)M2)],

P12M12 — ik[O'g, Mlg] + Q1_2M12 = O (1081)

Here the operator A plays the role of a recursion operator (more precisely, A
is related to the true recursion operator by means of o3). If M2 = o3 and
ws(k) = 0, we get from (10.81) the hierarchy including the Davey—Stewartson I
equation derived by Santini and Fokas [384] on the basis of an integral repre-
sentation for the Lax evolution operator V.

For §2, = 0 the system (10.81) takes the form

01201Q2 = 1012[03, (ws (k) M12)], (10.82)
Pio Mg — ik[os, Mi2] + Q13 Mi2 = 0.

It is seen that the structure of this system is similar to that (10.25) with
ay, = 0; hence, we can treat (10.82) as the Maxwell-Bloch equation in 2+1
dimensions. Its soliton solution can be found in [61].
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10.4 Kadomtsev—Petviashvili 11 equation

In the previous sections we applied the 0 formalism to solve some problems
for nonlinear equations in 1+1 and 2+1 dimensions. Though this approach
has proved its efficiency, the 9 formalism was not absolutely necessary to solve
these problems. In particular, the RH problem could be applied equally well
for this aim.

The present section is devoted to analysis of the KP II equation. The KP IT
equation plays a distinctive role in the theory of nonlinear equations. It is the
KP II equation that demonstrated for the first time the nonuniversality of the
nonlocal RH problem for solving nonlinear equations.

Ablowitz et al. [1] showed in a beautiful paper that the inverse problem
for the KP II equation can be successfully solved by means of the @ problem.
Following this paper, we demonstrate in this section the main steps in realizing
the program for solution of the KP II equation in the framework of the 0
method.

10.4.1 Eigenfunctions and scattering equation
The KP II equation
(ur 46Uty + Upgy)z + SUyy =0 (10.83)

describes the evolution of weakly nonlinear, weakly dispersive, and weakly
two-dimensional water waves (all these effects are of the same order) when
gravity dominates surface tension. The physical derivation of the KP II equa-
tion can be found in [3]. The KP II equation represents the compatibility
condition of two linear Lax equations

= Yy + Yua +up =0, (10.84)
VUt + Mgy + 6uy + 3ugth + 3(0; Muy )Y =0,

where 0, 1f = (1/2) (f_ - [ )dx f(2'). In order to introduce a spec-

tral parameter, we transform the Lax pair (10.84) to the function m(z,y, k)
= (z,y) exp(—ikz + k?y). As a result, we will work with the Lax pair of the
form

— My + Mgy + 2ikmg + um =0, (10.85)
my + dMage + 12ikmy, — 12k%my, + 6umy + 6ikum + 3uzm
+3(9; 'uy)m + (a(k) — 4ik*)m = 0, (10.86)

where «(k) is an arbitrary function. As usual, we choose two linearly inde-
pendent solutions of (10.85) with zero potential:

My=1,  No=exp[-i(k+k)z+ (k> —k*)y].
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One of them, My, provides the canonical normalization of the solution M of
the full spectral equation (10.85):

Mz,y. k) =1+ / / A/ dy Gz — o'y — o kyu(, o )M (2o k), (10.87)

oo

which is bounded for all complex k. The other solution reads

N(z,y,k) = exp[—i(k + k)z + (k* — k?)y] (10.88)
- // do'dy'G(z — o',y — ¢/, k)u(a’,y )N (@', ' k).

Here G(z,y, k) is the Green function which obeys the equation
=Gy + Gy + 21kG, = —6(x)d(y)

and can be written as

o el(éz+ny) )
(z,y, k) 42// §n€2+2k§+m (10.89)

As distinct from the KP I equation, the Green function (10.89) has no jump
across the real axis. Moreover, this function is analytic nowhere in the k-plane,
as can be explicitly seen after integration in 7. Indeed, calculating by residues
the integral (10.89) with respect to 7, we obtain the following formula for the
Green function [1]:

G, k) = %{MR) l—e<—y> [ ae+o0) ( [Cace [ dg)]
+0(—kr) [—9(—31) /O _2de§+9 ( / dg + / N )Heiﬁm_(ﬁz“’“ﬁ’y.

(10.90)
Formula (10.90) contains explicitly kg and hence the Green function is non-
analytic. As a result, the eigenfunctions M and N are analytic nowhere in the
k-plane. We will stress this fact denoting the eigenfunctions as M(z,y, k, k)
and N (z,y,k, k).
Nonanalyticity of eigenfunctions prevents us from making use of the
RH problem. It was found by Ablowitz et al. [1] that it is the O prob-
lem that should be employed to formulate scattering equations and to solve

the inverse scattering problem. Hence, we calculate first the 0 derivative
OM = (1/2)(Okg, + 10k )M (z,y, k, k):

OM (z,y,k, k) = // do'dy’ [0G(z — o',y — v/, k, k)] u(z',y )M (2, ¥, k. k)

+ // da'dy'G(z — o',y — ', k, k)u(z’, y ) OM (', 4/ |, k).

oo
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It is easily obtained from (10.90) that
_ _ 1 _ _
0G(z,y,k, k) = %sign(f/m) exp [—i(k + k)z + (k* — k*)y] .

Therefore, ) )
OM (z,y, k, k) = F(k, k)e bRzt (*—F)y (10.91)

4 / / A dy'Gle — ',y — ok, Byule,y \OM (' of b, ),

where the spectral data are given by the function

1 o - . T —
F(k.B) = 5sign(—kn) [ [ dedyu(e, )Mo,y b B0 0 -,

(10.92)
Comparing (10.91) with the integral equation (10.88), we obtain the scattering
equation in the form of the linear 0 problem:

OM (z,y,k, k) = F(k,k)N(x,y,k, k). (10.93)

The next step consists in finding a symmetry (closure) relation, in order to
express N in terms of M. The Green function obeys the symmetry property

G(z,y, —k,—k) = G(x,y,k, k) exp [1(k +E)x— (k* - EQ)y} )

Now from comparison of (10.87), where substitutions k¥ — —k and k — —k
have been performed, with (10.88) the discrete closure relation follows:

N(z,y, k, k) = M(z,y, —k, —k) exp [*i(k + k) + (k* — EQ)y} )

Thereby, the 9 problem for the eigenfunction M is written in terms of the
scattering data:

OM (z,y,k, k) = F(k,k)M (z,y, —k, —k) exp [—i(k + k)z + (k* — k*)y] .
(10.94)
It should be stressed that the above calculation is valid under the assumption
that there are no nontrivial solutions of the homogeneous integral equation
obtained from (10.88).

10.4.2 Inverse spectral problem

The inverse spectral problem is solved by means of the Cauchy—Green formula

[see (1.99)]
M(z,y,k, k) —1+—//d£/\d£8M:17y,€ 0)

deé N df 252
M _ e .y —i(4-0)x+ (0% -2 )y
21.“ [/ ( y Y )e
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To reconstruct the potential u(x,y), note that we have two representation for
M —1:

d(E dy G(J]—(E Yy— y/akvk)u(l‘/ay/)M(‘r/)y/aka]%)

df A df — : 7 2 g2y
7 —i(l4+L)z+ (L= —L)y
2751// 0,0M(z,y,—f,—0)e

Now we compare them in the order of O(k™!). From (10.89) for |k| — oo we
obtain

M(z,y, k, k)—

17 [ 4€ tcom) —2y_ 1 -2
G= Sk / dn v.p./ 7 e +0(k™?) = 4k&gn( z)o(y) + O(k™7).
Besides, M = 1+ O(k~!). Hence, the Green function representation of M — 1

yields

M—-1= ﬁ / d:c/u(;zj/,y) — /d:z:’u(:c’,y) + O(kiQ). (10.95)

From the 0 representation we obtain

Mo1=s / / A0 A QTF(0, DM (3, y, T, —0)e— +DT+(E =Py | 032,

(10.96)
Comparing (10.95) and (10.96), we get the reconstruction formula

1 _ _ _ - _
’u(l’a y) = E Ox // dk A dk F(k, k)M([Ij’ y, —k, _k)efl(kJrk)er(k?,kz)y-

We will be able to completely solve the KP II equation if the time evolution of
the spectral data is determined. By the standard manipulations with (10.86)
considered at the asymptotic 22 + y? — oo we obtain a(k) = 4ik3 and

F(k, k,t) = F(k, k,0)e 40 +5)1

The uniqueness of a solution of the KP II equation for small initial data
u(z,y,0) was proved by Wickerhauser [451].

10.5 Davey—Stewartson II equation
The DS II equation in the focused case
. 1
g = g(um —uyy) + (o + |ul?)u, Gzz + Pyy = 2lulz, (10.97)

describes an evolution of quasimonochromatic wave packets with slowly vary-
ing amplitude u(z,y,t) on a two-dimensional water surface under gravity
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[12, 105], where ¢(z,y, t) is the velocity potential. Besides, the DS II equation
found use in plasma physics [352]. The IST method for (10.97) was realized
in terms of the O problem by Fokas and Ablowitz [159]. Rational nonsingu-
lar localized solutions (lumps) of the DS II equation decaying at infinity as
(22 + y?)~! have been derived by Arkadiev et al. [31]. Various aspects of the
IST approach for solving the DS II equation have been discussed by Beals
and Coifman [41, 42] and Konopelchenko and Matkarimov [246]. The Dar-
boux method was used in [308] to obtain soliton solutions which demonstrate
nontrivial dynamics under interaction. The completeness of the eigenfunction
system of the elliptic spectral problem associated with the DS II equation was
established in [364].

In the papers cited above, solitons of the DS II equation correspond to sim-
ple poles of the solutions of the spectral equation. As we know from the exam-
ple of the KP I equation, a novel class of solutions with more diverse properties
arises if the eigenfunctions allow multiple poles. The same situation exists for
the DS II equation. Villarroel and Ablowitz [440] found a variety of rationally
decaying, regular, localized solutions of the DS II equation which stem from
meromorphic eigenfunctions with multiple poles in the spectral parameter.

10.5.1 Eigenfunctions and scattering equation

The DS II equation (10.97) allows the matrix-valued Lax representation

Yo +ioshy, — QY =0, Q= (g 16) (10.98)

Yy = A — Qz/]y + i0'3wyy- (1099)
Here ¢ and A are 2 x 2 matrices. The compatibility condition for (10.98) and
(10.99) gives the DS II equation (10.97) provided the entries of A are given
by

1 1
— (0 —10y)|ul?, Ay = — (0, —i0,)u, (10.100)

((% + 16y)A11 = % %

1 1

while the potential ¢ is expressed in terms of A;; as ¢ = i(A11 — Aaa) — |ul?.
Because the spectral problem (10.98) is elliptic, it is reasonable to introduce
complex coordinates z = x+iy and Z = x —iy. Then the DS II equation takes
the form

1

iug = u., +uszz + (9 + 9)u, 9: =3 (luf?), (10.101)

where g = iA4;;. The Lax representation for (10.101) is written as

bo= %Qw’ Ve =AY —iQ(0: — 0:)¢ —io3(0: — 0:)*y.  (10.102)
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o 620 _ : g Uz
D<06z>’ and now A—1<uz_g>.

Let us choose a solution of the free equation D = 0 in the form

Here

ikz
E= (eo e_?kz) (10.103)

with a spectral parameter k and transform 1 as v = M E. Then the Lax pair
(10.102) takes the form

DM — Skfos, M] = 2QM, (10.104)
My = AM —iQ(0, — 0:)M + kQM — io3(0, — 0z + ik)?M.(10.105)
Taking the asymptotic expansion
M=1+ %er O(k™?)
in (10.104), we obtain the potential reconstruction formula
Q= —[o3,m], or wu(z,y,t)=—2Mo(z,y,t). (10.106)

In virtue of the specific structure of the potential matrix @, there is a
symmetry relation between the entries of the matrix M. Namely,

_ [ Mu(k) —Ma(k)
M<M21(k) Hn(k)>' (10.107)

Hence, it is sufficient to study only the first column M; of the matrix M. The

components of the column M; = (M, M2)T obey the following (spectral)
equations

1 1
85M1 == E’U,MQ, 8ZM2 = 71]{3M2 - 5’[_1,M1, (10108)

with the boundary condition

Ikllim M, (z, 2, k, k) = My = (é) . (10.109)

As the second linearly independent solution of the free equations (10.108) with
u =0 we can choose [159]

No = ((1)) e ilhathz) (10.110)
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Note that equations (10.108) can be treated as 0 (9) problems in the
coordinate space. Therefore, in accordance with the Cauchy—Green formula
(1.98) and boundary condition (10.109) we can write a solution of (10.108) in
the integral form:

dz’ /\dz 1 -
My k, k) (2", 2 YMa (2, 2k, k 10.111
(2,2, 2751// P (", 2 Mo (2, 2, k, k), (10.111)
dz' Ad7Z 1 . N e
Moy (Z zZ, k, k // z z ,EI)Ml(ZI,E/,k,k)e_lk(z_z )—ik(z—z )
omi z -z
Similarly,
—_ 1 dz’' Adz''1 P
= 5 . 10.11
Ni(z, 2, k, k) 2751// P uw(z', 2\ No(2', 2/ K, k), (10.112)

No(z,2,k, k) = e7ihetk2)

dz’ /\dz 1 -
27{31 // Z Z)Nl(Z z! k k) —ik(z—z )—lk(z—z)-

Z -z

It is easily seen that equations (10.111) can be written in the standard
form with the Green function,
1
10.113
(o): (10.113)

(GM) (z, z, k, E) =M — // d2pd2{G(zr — 2R, 21 — 21, k, Z:) QM) (2,7, K, E)

(GM) (2,2, k, k)

where

and

_ 1 1 . T
G(z,2,k, k) = (%1 c(:) ) . Gi=—, Go= %e—‘(k”’”). (10.114)
2 4

The presence of exp[—i(kz + kZ)] = exp[—2i(krz — kry)] in (10.114)
means that the Green function is nowhere analytic. In turn, the eigenvec-
tors M and N are nowhere analytic as well. “Departure from analyticity”
OM = OM/0k determines the continuous spectrum and can be calculated
directly from (10.111). Indeed,

dz’ /\dzl S '
2m // zl—z 2 >8M2( ok k)

My = b(k, k)e (=152 (10.115)

dZ N dZ 1 / _ Cik(z—2")—ik(z—3"
M ik(z—2z")—ik(z—2")
2751[/ VoM, (2,2, k, k)e ,

2—22



10.5 Davey—Stewartson II equation 349

where

b(ka ff) = ﬁ // dZRdZ[’CL(Z, E)Ml(z, zk, ];)ei(kz+155).

Comparing (10.115) with (10.112), we conclude that the 9 equation for M
takes the form - -
OM = b(k, k)N. (10.116)

To obtain the closure relation which connects N and M, we write the second
equation in (10.112) as

i(katkz dz' AndZ' 1 T (ks R
Ny = e i(katk2) < 2m// — 2QN)(’ 7k, k)elk= +k >>

and compare it with the equation (10.111) for M;. As a result, we get

N — ((1) (1)) Mo —ilkzt+Fz) (10.117)

10.5.2 Discrete spectrum and inverse problem solution

The discrete spectrum for the spectral problem (10.108) is given by a set of iso-
lated eigenvalues kj,j = 1,..., N, for which homogeneous integral equations
allow nontrivial solutions. As distinct from the KP I equation, the eigenvalue
k; for the DS II equation has double degeneracy with eigenstates @;(z, z) and

x;(z,%) [31]. The bound state vector ®() = (@gj),ééj))T is a solution of the
equations

1 dz’ AdZ' 1 ;
o) (2,%) = —//u u(z,2)) (2, ), (10.118)
2 —z 2
@(J) Z Z // dz’ /\dZ 1 / —/)qv)(.])( / —/) 7ikj(zfz’)7ilej(575')
omi z—Z

and x7) is expressed through ®() as
X9 = (? (1)) B oilhzth;2), (10.119)
It is seen from (10.118) that it is natural to normalize bound eigenfunctions
by the condition
<I>(j)—>1(Qj), |Z|—>OO
z\ 0

under the constraint

// dz A dzia(z, 2)84) (2, 2)e Rs= %) =,
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Here the index @; is defined as

1 .
=5 //dxdyu(m,y)ég)(m,y). (10.120)
T

We will see that the index @); plays the same role as that for the KP I equation.

The existence of the discrete spectrum indicates that the eigenvector M is
singular and has (in general, multiple) poles in the points ;. First we consider
the case of simple poles:

N
M = (k= k)" @Y (2, 2) + Mg,

j=1

where M, is regular in k;. In order to determine residues <I>(j), we need to
find the limit of M when k — k;. We have around k = k;

M- 22 10.121
S T (10.121)

where p is regular in k; and tends to (1,0)T at |k| — oo. Taking first Q; = 1,
we substitute (10.121) into (10.113). Following the procedure described in
Sect. 9.2.2 and accounting for the double degeneracy of k; yields [31]

lim <M(Z,Z,k,/€) —

lim H) (2, g)) = —i(erZj)lI)(j)(Z’ z)— icjx(j)(z, Z),
—k;j

(10.122)
where z; and ¢; are constants and ®) and x) are related by (10.119).

Combining now the contributions of both the continuous and the discrete
spectra, we can write the eigenvector M as

_ 1 q>(3) _
M(z,z,k,k)<>+ (2 2) //d“dg N(z,z,0,0).
0 —k; 2m

j=1
(10.123)
The limit k£ — k; gives in accordance with (10.122) and for Q; =1

J

—i(z 4 2;) @Y (2, 2) —ic;x ) (10.124)

1 |- 2096.2) dee -
= (0) + oo k — k; 2m // ON(z,2,4,0).

Equations (10.123) and (10.124) comprise the closed system of equations
which enable us to solve the inverse problem. Indeed, owing to (10.106), the
potential u(z, ) is retrieved as

(2,7) = 212@“’ (2,2) — //dk/\dkb(k K)No(z, 7,k k). (10.125)



10.5 Davey—Stewartson II equation 351
10.5.3 Lump solutions

As an example, we derive the one-lump solution to the DS II equation. In this
case b(k,k) =0, N =1 and the eigenvector takes the form

1 P
M = —_— 10.1
(O)+kk1 (10.126)

In virtue of (10.119), equation (10.124) reduces to

1) 0 =1\ _ithztmnygz® _ (1
(z+21)P +01<1 O)e P =il,)-

Solving this algebraic equation yields

i Z+z
oM = : _ ). 10.127
|z 4 21|? + |c1]? \c1 exp [—i(k12 + k12)] ( )

Hence, from (10.125) we obtain the lump potential

261 l(k12+]7€15)
= = . 10.128
uy(z,y) PEEET |c1|2€ ( )

As usual, in order to have a lump solution of the DS II equation, we need
to know the temporal evolution of the parameters k1, 21, and ¢;. Substituting

the vector function M (10.126) with the residue (10.127) into (10.105) and
taking into account (10.100), we obtain

ki = &+in = const, 21 (t) = 21(0)+2kit, c1(t) = c1(0) exp [-2i(&* — n?)t] .
(10.129)
Therefore, the lump solution of the DS II equation is written as [31]

exp [2i(€x — ny + (£ — n*)t)]
[z + 28t + 218 (0)] + [y + 20t + 211(0)]% + |ex (0)[*
(10.130)
It describes a localized nonsingular object which moves on the (x,y)-plane
with constant velocity (—2¢, —2n) and decays as (2% +y2?)71 .

The solution (10.130) corresponds to @ = 1. A novel situation arises for
the DS II equation, as distinct from the KP I equation. Namely, there exist
meromorphic functions of the type (10.126) related to higher indices. For
example, for Q = 2 and the simple pole k; the analog of the limit relation
(10.122) takes a more complicated form [440]:

ui(x,y,t) = 2¢(0)

1 e 0 -1 —
[(2 4 22)% — 8] 8D 4 2y(2 + 71 + ) i+ <0 1> 3

2 1 0
. z+z1
=1 cre—itkiz+k12) |°
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Solving this equation with respect to 5;1), we obtain from (10.125) the lump
solution with @ = 2:

us(z,y,t) = A" [El(z +21)? = 2c1(z 4+ 21)(z 4+ 21 +€) — 616} ei(klerElE),
(10.131)
with additional complex parameters € and §. Here

1
A=z +21)" =0 +erl|z + 21 + € (10.132)

and the complex parameters ki, z1, ¢1, 0, and € evolve in accordance with
(10.129) and 6; = 2i, ¢, = 0. The solution (10.131) is nonsingular and decays as
(x24+y%)~1. Analysis of the denominator in (10.131) shows that asymptotically
this solution decomposes into two separate lumps [440]. These lumps attract
each other but the attractive force is not strong enough to form a bound state.
After collision the lumps scatter at the angle n/2 (Figs. 10.1-10.3).

The simplest example of a meromorphic column function with a double
pole is given by

M(k) = <(1)> + - ibkl g _‘I’k1)2_ (10.133)

In the same way as for the KP I equation, we substitute (10.133) into (10.113)

and expand the Green function (10.114) up to the second order in (k — k1).
As a result, the limit relation takes the form for Q1 = 2

D =—i(z42)P + ig e (k1 +E12) ((1) (1)) 7

0 2 1 0

Solving this algebraic system, we obtain a solution to the DS II equation for
the double pole with Q = 2. It turns out that this solution coincides with
the solution (10.130) after letting ¢ — —t¢ and taking complex conjugation

1 1 . v 1) —
( ) _ = [_(2+21)2+5] ‘I,+cl(2+zl+€)e—l(k1z+klz) (0 1) T

fi
KA
Ty
N

(X

o 4O N W s

Fig. 10.1. Two lumps described by the solution (10.131) before interaction [440]
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Fig. 10.2. Interaction of lumps described by the solution (10.131). Two lumps are
merged into a single rotationally symmetric object with an amplitude equal to the
sum of those of the separate lumps [440]
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Fig. 10.3. Two lumps after interaction. The positions of lumps after scattering
differ from those before interaction at the angle m/2 [440]

[440]. This result implies that the physically related solutions u(x,y,t) and
t(z,y, —t) for @ = 2 have different pole structures. Examples of meromorphic
vector functions with a more complicated combination of poles can be found
in the paper by Villarroel and Ablowitz [440].
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