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Abstract

A new Poisson structure is defined on a subspace of the Kupershmidt algebra, isomorphic to the space ) of n x n Hermitian
matrices. The new Poisson structure is of Lie—Poisson type with respect to the standard Lie bracket of ). This Poisson structure
(together with two already known ones, obtained through a r-matrix technique) allows to construct an extension of the periodic
Toda lattice with n particles that fits in a trihamiltonian recurrence scheme. Some explicit examples of the construction and of the
first integrals found in this way are given.
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JGP SC: Classical integrable systems; Symplectic geometry
MSC: 70H06; 37J35; 53D17

Keywords: Periodic Toda lattice; Trihamiltonian systems; Classical r-matrix

1. Introduction

The Toda lattice is a fundamental example of a completely integrable system. It consists of n particles on a line
(in the non-periodic case) or on a circle (in the periodic case), each interacting with its nearest neighbours through an
exponential repulsive force. Hence, the Hamiltonian of the non-periodic Toda lattice with n particles is:

ln n—1
H(q1,...,qn, D1, -, =_ 2 oIk =441

The periodic case is obtained by allowing the second sum to run from k = 1 to n and by setting g,+1 = ¢q1.

This lattice was first introduced by Toda in 1967; its integrability was proved in 1974 by Flaschka, Hénon
and Manakov [11,12,17]. Moser [22] found an explicit solution for the non-periodic case in 1975. In 1976
Bogoyavlensky [3] generalized the system by constructing analogous integrable lattices on any simple algebra.
Kostant in [13] showed an equivalence between the integration of the Toda lattice and the representation theory
of simple Lie algebras. The Toda lattice, either periodic or non-periodic, has been studied through r-matrix and
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bihamiltonian methods, becoming a standard example in the theory of completely integrable systems. Many aspects
of the system were analyzed, including master symmetries, recursion operators, action-angle variables and multiple
Poisson brackets [4,5,7]. Moreover many reformulations and generalizations were given: beside the already cited
constructions on simple algebras, it is worth citing the relativistic Toda lattice [25], the full Kostant-Toda lattice [8],
the extension of the system related to Lie algebroids [19,20] and the Kupershmidt formulation of the periodic
lattice in terms of shift operators [14]. In recent years the problem of the separability of the Toda lattice has been
approached with the classical technique of point transformations [18] and from the point of view of bihamiltonian
theory [15,10,9].

Both the periodic and the non-periodic Toda lattices admit a trihamiltonian formulation (indeed a multi-
Hamiltonian one, see [4] and references therein), in the sense that three (compatible) Poisson structures P, Q, and S
exist such that, for a suitable set of Hamiltonians {/}, the recursion relations

Xy = Pdhy = Qdhgy1 = Sdhg— (D

hold. The Poisson tensors P, Q and § arise from a fairly general construction on Lie algebras, equipped with a
r-matrix and an underlying associative product [23]. In particular for the periodic Toda lattice this construction is
performed on the Kupershmidt algebra [21,14].

In the trihamiltonian recurrence (1), the Poisson tensor S is in a sense redundant: all the vector fields X can be
obtained using just the two tensors P and Q. The paper [6] proposes a different kind of trihamiltonian recurrence: the
Hamiltonians are not organized in a chain (labelled by one index only) but in a two-dimensional scheme (labelled by
two indices) and satisfy the relations

Pdhy j = Qdhgyy,;j = Sdhy jy1. o

Clearly the two-dimensional scheme (2) can be thought of as a set of one-dimensional chains associated to the
bihamiltonian pair P and Q, linked together by the third Poisson structure S. In this framework the third structure is
no longer redundant, but allows one to construct new Hamiltonians starting from a given one. Moreover it is possible
to collect Hamiltonians belonging to different chains in a unique recursion scheme. Some general properties of this
kind of systems were investigated and a class of examples was constructed in [6,2], but until now very few systems
were shown to be trihamiltonian in this sense.

The aim of this article is to construct a new Poisson structure on a subspace of the Kupershmidt algebra. This new
Poisson tensor, together with the already known ones P and Q, leads to the construction of a trihamiltonian recurrence
in the sense of (2), for an extension of the periodic Toda lattice. The presented construction extends to the n-particles
case some partial results, obtained in [1,2] for the 3-particles case.

2. Background results
2.1. Poisson tensors and Hamiltonian vector fields

Liouville’s definition of complete integrability concerns Hamiltonian systems of mechanical origin, whereby the
phase space is a cotangent bundle endowed with the canonical Poisson bracket. However, it has been thoroughly
clarified several decades ago that relevant families of integrable Hamiltonian systems are naturally defined in more
general phase spaces, namely differentiable manifolds endowed with a (possibly degenerate) Poisson bracket, not
derived from a natural symplectic structure but rather from other geometric or algebraic structures. A typical example
is provided by the dual spaces of Lie algebras. We recall that a Poisson tensor (or equivalently a Poisson structure) on
a manifold M is a bivector P (i.e. a skew-symmetric, contravariant, rank two tensor), such that the Schouten bracket
[P, P] vanishes. The latter condition ensures that the bracket defined by

{f. g} =P(f dg),

for an arbitrary pair of differentiable functions ( f, g) on M fulfils the Jacobi identity and is therefore a Poisson bracket.
A Poisson tensor P associates to any function 4 a corresponding Hamiltonian vector field X, given by the expression

X, = Pdh
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but, in contrast to the case of the canonical Poisson brackets of cotangent bundles, the vector field X, can be identically
vanishing even if A is non-constant, because P can be degenerate. A function /& such that di # 0 and dh € Ker P is
called a Casimir function for the Poisson structure P and is in involution with any other function on M.

2.2. Bihamiltonian structures

As shown by Magri, there is a systematic connection between the complete integrability of a Hamiltonian vector
field and the existence of a second, independent Poisson structure, that is preserved by the same vector field. Two
different Poisson tensors P and Q are said to be compatible (in Magri’s sense) if the linear combination (pencil)
Q — MLP is a Poisson tensor for any A. A particular case of Poisson pencil is obtained if the Lie derivative of P
along some vector field X is also a Poisson tensor: the tensor Q = Lx P is easily proved to be compatible with P.
Two compatible Poisson tensors define a bihamiltonian structure, and a vector field is called bihamiltonian if it is
Hamiltonian with respect to both Poisson tensors:

X, = Pdh = Qdh.

A Lenard chain is a set of bihamiltonian vector fields Xy = Pdhy such that the corresponding Hamiltonians satisfy
the recursion relations

Pdhy = Qdhg4q. €))

These recursion relations (3) can be represented by the diagram

X e «
P/’ ‘\Q P/' ‘\Q P/' ‘\Q
dh] dh2 d/’lk d]’lk+1

X

“)
In the following we shall omit the indication of the differential acting on the Hamiltonian functions, and simply

draw h £> X tomean P : dh +— Xj,. The recursion relations (3) imply that all the vector fields belonging to a Lenard
chain mutually commute and hence their Hamiltonians are in involution with respect to both Poisson structures [16].
Lenard recursion is thus the most effective way to produce integrable systems on a bihamiltonian manifold, and it
turns out that both finite-dimensional and infinite-dimensional classical examples of integrable systems (including the
case of solitonic equations) can be obtained, together with their symmetries and first integrals, as Lenard chains for
suitable bihamiltonian structures.

Whenever one of the Poisson tensors is degenerate constructing a Lenard chain by direct iteration becomes harder,
but in that case one can look for a Casimir function of the Poisson pencil, i.e. a function f), non-constant on M and
depending (as a formal power series) on the parameter A, such that (Q — AP)d f, = 0. It is straightforward to check
that all the coefficients of the power expansion of f; with respect to A satisfy the recursion relations (3) and thus are
in involution. If a Poisson pencil admits two different Casimir functions, f; = > firk and g, = g j)J , then the
functions fj are not necessarily in involution with the functions g;. In this case, a sufficient condition for involution
between the functions f; and g; (with respect to both Poisson structures) is the presence in the power expansions of
f>. or g, of a Casimir function for one of the Poisson structures.

2.3. Trihamiltonian structures

Although a pair of compatible Poisson structures provides a complete framework for the construction (or the
investigation) of integrable systems, it has been recently suggested [6] that the existence of a third Poisson structure
may be related to further properties, in turn connected to the algebraic integrability. A trihamiltonian structure on
a manifold is given by three mutually compatible Poisson structures P, Q and S. A common Casimir function for a
trihamiltonian structure is a function f;,, (dependent on two parameters) such that

{(Q —AP)dfiu =0

(S —pP)dfs, =0. 5
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As a matter of fact, a generic trihamiltonian structure may not admit at all such a function (see [6] for a simple
example). Although a precise classification of trihamiltonian structures admitting common Casimir functions is an
open problem at present, the main point of introducing a third Poisson structure is exactly the possible existence of
nontrivial (and complete, in a suitable sense) solutions to (5). If the function fj, exists, the coefficients of its power
expansion fi, =) fkj)»k w’ obey the recursion relation

Xij = Pdfij = Qdfit1j = Sdfe j+1, ©

which can be represented by the following recursion diagram:

X12 X2
S U S
fi2 f2 f3
X1 X2 X3
b U A U U a3
fn 2 1

o

Similarly to the bihamiltonian case, the recursion relations (6) imply that the coefficients fj; are mutually in involution
with respect to each of the three Poisson structures [6]. The vector fields Xz; = Pdfy; = Od fit1,j = Sdfy, j+1 are
trihamiltonian vector fields.

It is worth observing that the power expansion of a common Casimir function does not contain negative powers
(i.e. it is a formal Taylor series in both A and ) only if O and S are degenerate Poisson tensors: for every power of A
the least order coefficient in u must be a Casimir function for S, and the least order coefficient in A must be a Casimir
function for Q for every power of 1.

Moreover the apparently different role played by P in Eq. (5) depends only on the choice of the parameters A
and p. In fact, setting A = vp/vg and u = vp/vg in (5), it is clear that every choice of two of the following three
equations

(voQ —vpP)df =0
(vss — UPP)df =0
(voQ —vsSdf =0

implies the remaining one.

A remarkable feature of trihamiltonian systems is that, if a suitable set of vector fields Z, is found, the common
Casimir function allows one to calculate a set of separation coordinates for all its coefficients. The technical conditions
under which this result holds are stated in the following proposition (see [6] for a proof):

Proposition 1. Ler P, Q and S be three mutually compatible Poisson structures of constant corank m on a manifold
of dimension 2n + m, let f5, be a polynomial common Casimir function of the two pencils Q — AP and S — P
containing m Casimir functions c® of P and let h*, and k® be the coefficients of fy, such that Pdh* = Qdc* and
Pdk* = Sdc* respectively. Given m independent vector fields Z,, let the following conditions hold:

Zo(cP) = 85 and [ Za. Zg) = 0;

if Qu =0+ Lpez,Pand Sq =S+ Lyez,Pthen Lz P =Lz,04=0Lz,5 =0;
Za(Zﬁ(f)»u)) =0

the polynomials 64 = Zy( fr,) have 2n functionally independent common roots {Ay, pi};
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o the equality
doy dog  dog doy
{00, op}el;, = <ﬁ@ “ o ),

holds and Vk 3 a pair («, B) for which both sides do not vanish identically.

Then, on any symplectic leaf of P, the 2n functions {Ag, jtr} are canonical coordinates and there exists m (not
necessarily distinct) polynomials pyr (A, w), with constant coefficients, such that

f)»k,u/; = Pk ()"ka Mk)~
Hence the m functions Wy = fi, — px (A, w) establish the separation in Sklyanin sense of all the coefficients of fi,
in the coordinates { i, |4}

2.4. Hamiltonian systems on Lie algebras

A particularly important example of a Poisson manifold is given by any Lie algebra g equipped with a scalar
product (-, -). In this case, it is well known that given the functions f, g on g and their gradient V f, Vg with respect
to (-, -), the bracket

{fsg}(L) = (L,[Vf., VgD

is a Poisson bracket called the Lie—Poisson bracket. An analogous Poisson bracket is defined on the dual g* of the Lie
algebra. In this paper, the scalar product on g is supposed to be invariant, i.e. for every A, B, C € g to satisfy

(A,[B,C]) = (B,[C, A)D.
A r-matrix [26,24] on a Lie algebra is a linear map R : g — g satisfying the Yang—Baxter equation
[R(A), R(B)] — R([R(A), Bl +[A, R(B)]) = —[A, B]. (N

If the Lie bracket [-, -] is the commutator obtained from an underlying associative algebra structure, and if the
r-matrix satisfies a suitable condition, a bihamiltonian structure can be defined. Indeed, if g is an associative algebra,
the following two natural operations are defined:
[A, Bl = AB — BA; ®)
AB + BA
AeB = + ©)]

It is worth observing that the product e is commutative, but in general not associative, and satisfies the relation
[A,BeC]=[A,BleC+Be[A,C]. (10)
This richer structure allows, as proved in [23], to state a sufficient condition for the existence of a bihamiltonian

structure on g:

Proposition 2. Given a linear map R : g — g with its transpose R' defined through (A, R(B)) = (R'(A), B), if both
R and R, = (R — RY)/2 satisfy the Yang—Baxter equation (7) then the two brackets
{f, 8}sem (L) = (L, [R(V ), Vgl + [V [, R(Vg)]) (11
{f. 8ts(L) = (L, [R(LeV[f), Vgl +[Vf R(LeVg)]) (12)

are two compatible Poisson brackets on g.

The linear Poisson structure (11) and the quadratic one (12) will be called respectively the Seménov-Tian—Shansky
bracket and Sklyanin bracket. An important particular case of r-matrix (the so-called split case [24]) is obtained if the
Lie algebra g is the direct sum of two Lie subalgebras g4 and g_. Given an invariant scalar product, the orthogonal
decomposition g = gt @ g~ with g* = (g+) can be constructed. The map

R=1I —II_
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is thus a r-matrix and, if it satisfies the condition of Proposition 2, the Hamiltonian vector fields generated by the two
structures (11) and (12) can be set in both the two forms

X7 (L) =L, (Vf)sl = [L VI (13)

Skl

X (L)=[L.(LeVf)s]—Le[L,VfI*. (14)
A remark on the Lie derivative of a Lie—Poisson bracket ends this introductory section:
Lemma 3. Let X be a vector field on a Lie algebra g and P be the Poisson tensor associated to the Lie—Poisson

bracket. Then the expression for the bracket (not necessarily a Poisson one) associated to Lx P is (omitting the
evaluation point L):

{f 8)exp = (X,[F,GD) — (L, [X" - F,G1 +[F, X" - G),

where X' - M is the derivative of X (thought of as a function from the vector space g to itself) in the direction of the
vector M, F =V fand G = Vg.

Proof. The expression of the Poisson bracket associated to the Lie derivative of a Poisson tensor is:

{f. 8lexp = X{f. g}p) —{X(f). glp —{f. X (®}p.
Considering the Lie—Poisson structure one has
d (L+tX,[F(L+1tX),G(L+1tX)])
dr =0

= (X,[F.G]) + (L,[F'-X,G]) + (L,[F,G" - X])
and, because X (f) = (X, F),

X({f. gtp)(L)

(VX(f). M)

—| (XL +tM), F(L+1tM))
dz =0

=X, F -M)+ X' -M,F)=M,F"- X+ X" F)
thus VX (f) = F'' X+ X' F.Because F = V f, one obtains

st _ / _ d
(FF-M,N)=M,F -N)= —
dr

(M, F(L + tN))
0

T=

d

= — — f(L4+TtN+oM)
dr|,_odo |,
d

= — (N, F(L+oM))=(N,F -M)
do o=0

hence the relation F’*- M = F’ - M holds. On the other hand, note that X" - M is not generally equal to X" - M. A
simple substitution ends the proof. O

3. A new trihamiltonian structure
3.1. The Kupershmidt algebra

The Kupershmidt algebra KC,, is an associative algebra with unity introduced in [14] in order to establish an algebraic
framework for the periodic Toda lattice. The elements of C,, are polynomials in A and A~! with coefficients in the
ring (with componentwise operations) of n-periodic sequences o = (1, ..., 0™): an element of K, has the form
Y ox A¥. The multiplication between powers of A is commutative and given by A/ Ak = AFK  the identity is A° and
the multiplication between powers of A and sequences is defined by the formula

Ao = 7 AK,
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Fig. 1. Isomorphism between the algebras /C(n) and gl(n)[A, )Fl].

where the sequence 7 is given by
T = (a(kH), oo™ M ,O'(k)).
Hence, A can be interpreted as a shift operator on n-periodic sequences.
In [21] the algebra /C,, was shown to be isomorphic, through the map shown in Fig. 1, to the algebra gl(n)[A, A~]

of polynomials in A and 2~ with matrix coefficients: an element of al(n)[A, 2711 has the form L, = » Li2*. On
the algebra &, one can define the linear involution % by s(o A¥) = A% and the trace

(Y aat) =) ol
j=1

under the isomorphism between K, and gl(n)[A, A~ !] they are mapped in the involution (L) = (L ,-1)" and in the

trace
Tt (Z Lk/\") = tr(Lg).

From now on the two algebras K, and gl(n)[X, 2~1] will be identified and indicated with &. The representation used
will be clear from the context.

On the associative algebra & one can define the commutator (8), the commutative product (9) and the invariant
scalar product

(L, M) = Ze(LM). (15)

Moreover, it is possible to find a decomposition of & into two Lie subalgebras and thus a r-matrix: following [21] one
introduces the subspaces
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e & : skewsymmetric elements, *L = —L;

o ®: symmetric elements, *L = L;

e &;: elements of degree k, with powers of A not greater than k;
e B_ = By;

e & =06_1.

As is easily seen, & are two subalgebras of &, & = &, @ &_ = & & &~ and &+ = (&) The linear map
R = II, — II_ is thus a r-matrix and its skewsymmetric part (R — R')/2 also satisfies the Yang—Baxter equation
[21]. Proposition 2 implies that the two brackets (11) and (12) endow & with a bihamiltonian structure and the
corresponding Hamiltonian vector fields can be set respectively in the form (13) and (14).

A Poisson structure is said to be reducible by restriction on a given submanifold if any Hamiltonian vector field
is tangent to the submanifold, when evaluated on it. In other words, if the submanifold is invariant with respect to
any Hamiltonian vector field. On the algebra & a reduction procedure for the Poisson structures (11) and (12) can
be performed: the bihamiltonian structure of & is reducible on &;” = &+ N & for any k. This is the content of the
following theorem, explicitly proved in [21] for the case QST and somehow already present in [23].

Theorem 4. Given any function f : & — R, both the subspaces & and & are invariant with respect to both the
corresponding Hamiltonian vector fields (13) and (14). As a consequence, the two Poisson structures (11) and (12)
are reducible by restriction on &1, &, and on their intersection 052'.

Proof. Firstly, the reducibility of the Seménov—Tian—Shansky structure is proved. Set F = V f, the invariance of (-, -)
implies
(M, [L, Fy]) = (L, [Fy, M])
and being & a subalgebra orthogonal to &1, if M € &, and L € &* then
(M,[L,F;])=0 YMec®, = [L,File®™.
From the expression (13) one gets that X Sfem € &1, On the other hand, if L € & then [L, F_] has maximum degree

k, because F_ € &g, and [L, F]™ € &_y. From (13) one gets that Xsfem € Bg.
Analogously, from (14) one can prove the reducibility of the Sklyanin Poisson structure. Observing that, if L € &,
then [L, (L e V)] € &, and that & ¢ &+ C & one obtains that X;kl € B1. Moreover, because L € & either

[L,(LeVf)_lorLe[L,V f] has maximum degree k.
The reducibility of the two Poisson structures on the intersection (’52' = &1 N & follows straightforwardly. [

3.2. The third Hamiltonian structure

The trihamiltonian structure proposed in this paper is defined on the subspace Qﬁ:‘_l of the algebra &. An element
of 6:’71 can be expressed in one of the two forms:

Ao 14+ Aoy oo+ 01 A+ F 0y AT
Lo+ Lix+Lia!

where L is a symmetric matrix and L is a strictly lower triangular matrix (both Lo and L do not depend on A).
Let us consider the homomorphism @, between the vector space & and the vector space gl(n, C), defined as

é:6 — gln,C)

16
L)J—)L:L)»:i. ( )

The restriction of @ to the subspace 6:_ | 1is invertible, its image is the set § of Hermitian matrices. Given
Ly=1Lo+ L+ L’I)F1 € Qﬁ:ﬁl one has
L=®&(L))=Lo+i(L— Ltl) =Ls+iLa,

where Ly is a real symmetric matrix while L 4 is a real skewsymmetric one.
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The set of Hermitian matrices $) can be equipped with a Lie bracket [[-, -], a commutative product © and a scalar
product ((-, -)) in the following way:

(L. Ml=i(LM — ML) =i([Ls, Ms] —[La,Mal) —[Ls, Ma] —[La, Ms] 17)
L@M:%(LM-l—ML)=LSOMS—LAOMA-l-i(LAoMs-I-LSOMA) (18)
(L,M) =tr(LM) =tr(LOM) =tr(LsMg — LaMy) (19)

where the standard Lie bracket and commutative product (8) and (9) on gl(n) are used. From these definitions, because
the trace of the product of two Hermitian matrices is always real and the diagonal entries of the product of two elements
of QS:_I does not depend on A, the following two important lemmas can be proved by straightforward computations:

Lemmas. If L), M, € (’5:_1 then the map @ satisfies the following relations:

Te(Ly) = tr(L), (Ly, My) = (L, M),
P([Lx, My]) = —illL, M], O(LyeM,)=LOM.

Lemma 6. The Lie bracket (17), the commutative product (18) and the scalar product (19) on $) satisfies the following
properties:
(LOM,N) =(L,MON), (L,[M,NT) =M, [N, LD,
[L,MONI=IL,MION+MOIL,N].
The previous construction needs some remarks. First, the set of Hermitian matrices with the Lie bracket (17) is
isomorphic (through the map ¥ : L — —iL) to the Lie algebra of skew-Hermitian matrices with the ordinary

commutator, the choice of Hermitian matrices allows a simpler form for the map @. Second, ¥ o ¢ is a homomorphism

between the associative algebras & and gl(n, C) but, even when restricted to 6:_1, it is not an isomorphism being

(’5:_1 only a subspace and not an associative subalgebra of &.

In order to rewrite on $) the restrictions on (’5:_ , of the Sklyanin and Seménov-Tian—Shansky brackets it is
necessary to introduce the map

o :glin, C) —» gl(n,C)
L— LT —L'

(where LT, LY are respectively the strictly upper and the lower triangular part of the matrix L = L¢ + LT + L¥) and
the two maps

a:9H—9nH s:H—>H
L+ ip(Ls) L p(La).

It is well known that the map p is a r-matrix on gl(n, C) with the standard commutator; the maps a and s are each
the transpose of the other with respect to (-, -)):

Lemma 7. The maps a and s satisfy the relation
(s(L), M) = (L, a(M))).
Proof.
(s(L), M) = tr[p(La) Ms]

tr [(LI, —LHMe + M)+ Mb%)]

w(L Mg — LM},
(L a(n) = —tr[Ly p(Ms)] = te [ (L] + LY = )]

w( My — LMl
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The vector space isomorphism ¢ allows one to write on $) the (restrictions of) Sklyanin and

Seménov—Tian—Shansky brackets defined on 6:_1. O

Proposition 8. The Sklyanin Poisson bracket, rewritten on §) through the isomorphism (16), has the expression:

{fo® g0l (Ly) = (LOsL),[F,GI)— (L, [FOs(L)+allOF)Gl
+[F, G Os(L)+all oGl (20)

where f, g are two functions H — R and F, G their gradients with respect to (-, -)).

The proof of this statement can be found in the Appendix; the corresponding expression for the
Seménov-Tian—Shansky bracket on $) immediately follows from the fact that

{f, &¥su(Ly — 1) = {f, &ski(L) — il f, &lsem(Ly).

Proposition 9. The Seménov-Tian—Shansky Poisson bracket, rewritten on $) through the isomorphism (16), has the
expression:

{fo® g0 Pl (L) =(L,allF, Gl — [a(F), Gl — [F, a(G)]). (21)
Proof. Substituting L, — n1 in (20) and observing that s(1) = 0 one obtains

(L —pl) ©s(L),[F.GI) — (L —ul,[F ©s(L) +al(L —ul) O F],G]
+[F,GOs(L)+al[(L —pl) Gl
={fo ®, g0 D}y, (L)) — pn(s(L), [F, GI) + u(L, [a(F), G + [F. a(G)1).

Thus, from
(s(L), [F, GI) = (L, a(lF, GIH)

the thesis follows. O

The third bracket of the trihamiltonian structure on (’5:_ | = $) is simply the Lie-Poisson bracket associated to the
Lie bracket (17):

{f. 8} (L) = (L, [F, GI). (22)

Theorem 10. The three brackets {-, -}, {* -}, and {-, -}, are mutually compatible Poisson structures, hence they
endow $) (and consequently QS;:L] ) with a trihamiltonian structure.

Proof. The two brackets {-, -}sem and {-, -}sx1 are compatible Poisson brackets on §) because they are induced by
compatible Poisson brackets on (’5:_ | C ©, and the bracket {-, -}Lin is a Poisson bracket because it is of Lie-Poisson
type. It remains to prove that {-, -}1 i, is compatible with both the others.

Considering the two vector fields
X(L) =s(L), Y(L)y=LOs(L)

one observes that

d
X' M= —| s(L+1tM)=s(M)
dz =0
d
Y -M = o (L+tM)Os(L+TtM)=LOs(M)+ MO s(L)
=0
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and thus (using Lemma 7)

(X"-M,N) = (s(M), N)) = (M, a(N))

(Y'-M,N) = (LOs(M)+MOs(L),N) =(M,NOs(L)+ (s(M), LON)
= (M,N ©s(L)+a(L ®N)).

As a consequence X’ Y"N=aWN)and Y- N = N ©s(L) + a(L ® N). Lemma 3 therefore implies that both the
Seménov—Tian—Shansky and the Sklyanin tensors are the Lie derivative of the Poisson tensor associated to {-, -}Lin,
respectively through the vector fields X and Y. The two structures {-, -}, and {-, -}, are thus compatible with the
new structure {-, -},,.. 0O

4. Application to the periodic Toda lattice

The aim of this section is to apply the trihamiltonian structure given in the previous section to the construction
of a trihamiltonian extension of the periodic Toda lattice. The extended system has a richer geometrical structure
than the ordinary one: indeed, only two out of the three Poisson structures can be reduced on the subspace on which
the ordinary periodic Toda lattice is defined, producing its well known bihamiltonian formulation. The new linear
structure (22) is not reducible.

The periodic n-particle Toda lattice has been extensively investigated and a wide literature has been produced on
this subject. Here just a few basic facts are recalled in order to fix the notation and to allow the application of the
general trihamiltonian construction. The exposition is largely based on the paper [21] to which the reader is referred
for details and proofs; see also [23,1].

4.1. Trihamiltonian extension

The first step in the study of the Toda lattice is usually the introduction of the so-called Flaschka coordinates

| 1
Z o7 (k—xk41) _

e2 , by = )
) k 2Pk

In these coordinates the evolution equations for the periodic Toda lattice become

aj =

ax = ar(bgs1 — by), by =2} —a} ) k=1...n (23)
where, as usual, the periodicity condition ax+, = ak, bx+n = by s assumed.
Choosing the Lax pair

b1 a 0 ceeap /A 0 aj 0 —an /A
ar b ’ : —a; O ’ :

L= : . "~ "~ 0 Bi=1 : o0 0 24)
0 an—1 0 an—1
a » 0 - a,_1 by ar 0 -+ —a,_ 0

the Eq. (23) can be put into Lax form (with spectral parameter):

d

—L, =[Lj, By]. 25

b [Lx, B:] (25)
The matrix L; in Eq. (25) is easily recogmzed as an element of the subspace &, with o9 = (b1, ...,b,) and

= (ay, ..., ay). The Poisson tensors Psem and PSkl, obtained from the reduction of the two structures (1 1) and (12)
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on 6?, allow one to write the vector field corresponding to the Lax equations (25) in a bihamiltonian way:

XToda = PSEdeSem = PSkIdHSkl (26)
where the Hamiltonians are given by

Te(L?) — (Te(Ly))?
; .

Hsig = Te(Ly), Hsem =
Taking two Hamiltonians Hsep and Hsgj, on QS,:F > &7, such that

Hsemles, = Hsem, Hsle, = Hs 27

the bihamiltonian vector field associated to them by the (suitably reduced) Poisson structures (11) and (12) can be
thought of as an extension of the periodic Toda lattice.

The following theorem states that there exists an extension Xgx; of the Toda vector field X104, that is trihamiltonian
with respect to the three structures {-, -},.., {-, -};;, and {-, -}g,,-

Theorem 11. Indicated with Py, , P, and Py, are the Poisson tensors corresponding respectively to the brackets

(s Ysemr 15 Y and {-, -}gy,, the recurrence relations
P, dHsem = Py, dHiin = P, dHsi
hold, where

tr(L?) — (tr(L))?
—

The vector field Xgxt = Pg,,,dHsem is an extension of the Toda vector field (26) in the sense of Eq. (27).

Hgyg = tr(L), Hyjn = —tr(L © a(L)), Hsem =

Proof. Firstly the gradient of Hsyi, Hrin and Hsem With respect to the scalar product ((-, -)) is needed. The simple
calculations

tr(L + M) = (1, M)

d
(Vtr(L), M) = e
=0

(Vi(L ©a(L)), M) = —| tr[(L+tM)0Oall +1tM)]

dr =0
(L,a(M)) + (M, a(L)) = (s(L) +a(L), M)

27 2
(Vo M) — di (L +7M)?] —[(L + M) _ (L — (L)L, M)
T|,—0 2
give
VHgg =1, VHi, = —s(L) —a(l), VHsem = L — tr(L)1.

Then substituting the previous expressions for the gradient respectively in (20)—(22) one obtains, for any
function g:

{Hp,» 8l = — (L, [s(L) +a(L), Vg,
{HSkl’ g}Skl =—(L,[s(L)+a(L), Vgl),
{Hg o> 8Ysem = (L, a([L, V) — [a(L), Vgl — [L, a(VQI) = —(L, [s(L) + a(L), G1)-

Thus the recursion relation holds. The identities (27) follow trivially from the definition and Lemma 5. O
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A final observation on the choice of the Hamiltonians is necessary: it is also possible to obtain the vector fields Xgx;
and XTo4a respectively with the two alternative Hamiltonians

1 ~ 1
Hsem = 5tr<L2), Hsem = 5%@%)

but the choice of Theorem 11, as will be shown in the examples, allows one to find a recurrence scheme with a finite
number of Hamiltonians.

4.2. Some examples

The ordinary periodic Toda lattice with 3 particles is set in the subspace (’5{r of gl(3)[A, A~1]. In Flaschka
coordinates, (b, ar) the formula for the Lax matrix (24), becomes

b1 a1 az/r
L=A"a+b+tal= ar by a
azh ay b3

The extension is obtained considering the subspace Qﬁ;‘ with coordinates (b, ax, ci), corresponding to a Lax matrix

c1 as
b a — ¢ —
1 1+k 3+A

) —1 2 _ b
L=A""c+A""a+b+alA+cA” = a1 + cih by a2+72

cy+azh ar+ oA b3

The three Poisson structures P,

Sem?

P, and P, , given respectively by (11), (12) and (22), are
0 0 0 a 0 —-a3 ¢ e O

0 0 —dai ar 0 0 2 —C3
0O O —a a3 - 0 «¢3
0 c1  —c3 0 0 0
P, = 0 o 0 0 0
0 0 0 0
* 0 0 0
0 0
0
2 2 2 2
0 2(ay —c3) 2(ci —a3) bray 2(cray; — azcy) —byas bicy —bicy 0
0 2(&% — C%) —boay byay 2(cpar —c3ay) 0 bycr —byc3
0 2(azc3z — crap) —byay bzaz —b3cy 0 b3c3
azai azas
0 T+ - ajcy 0 a3
ciby —c3c3 c1ep —bye3 2
azas
Poa = 0 2 _mer @ 0
b 2
302 — €1C3
. 0 0 _azey azcs
2 2
0 _ce e
2 2
€e3
0 _ 293
2
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0 0 0 —2¢ 0 2cq —2a3 2ay 0
0 0 2 —2C3 0 0 —2a1 2612
0 0 2c3  —2c 2a3 0 —2ay
0 —as ar —c3 by — by c1
P, = 0 —ai () —C] by — by
0 b1 — b3 c3 )
* 0 ap —ay
0 as
0

The Hamiltonians satisfying Theorem 11 in this case are:

Hsyi = Hi3 = b1 + by + b3,
Hpin = Hy = ajc2 +axes + asey,
Hsern = Hip = a% +a§ +a§ — b1by — b1bs — bybs —|—C% —|—C% +C§.

Moreover, using all the three Poisson structures, it is possible to construct the following recursion scheme, that prove
the complete integrability of the system:

0 0
o7
H

31
0 s 0
‘\Q;YV

Hy1 —2H3; Hp

bk ls

0 0 0

where P = P,

Sem

Q PSkl’ S = Lm and

Hii = bbbz — bl(ag + c%) — bz(ag + c%) — b3(a% + c%) — 2ajazcy) — 2azazcy — 2azajcz — 2cicac3,
Hy| = ajazaz + ai(cic3 — c2b3) + azx(cacy — c3by) + az(czca — c1b2),
H31 = cicpcs.

Analogous results can be obtained also for higher dimensions: in the cases n = 4 and n = 5, by direct computation,
one can respectively construct the recursion schemes
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0 0
A2
H.

41
0 s 0
‘\Q”/'Q”/'

Hy; — 3Hy

" A)\k/

Hyy —2H3; Hip—2H3 His

v bk ls

0 0 0 0
0 0
o7
Hs
0 S 0
A 7 R
Hy Hyp
0 s s 0
~2 PO PTwQ P/'
H31 — 4Hs,

- /K AJ\/

Hy; — 3Hy Hy; —3Hy

0
H12—2H32 H13—2H33 Hyy
ls b b b lf
0 0 0 0 0
where

det(Ly — p) = (—p)" + H1A + A7) + -+ Hy (W + 1 — n)
n—k+1 ]
Z Hijp/, K = Hy; — 2H31 + 2Hs;

for L, € &1 | C gl(m)[x, 2711

The regularity in the schemes leads one naturally to suppose that the construction is possible for all n, i.e.
to conjecture that the extension of the periodic Toda lattice with n particles introduced in this paper is not only
trihamiltonian, but also completely integrable.
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5. Conclusions

In this paper a trihamiltonian structure is constructed on a subspace of the Kupershmidt algebra of shift operators on
n-periodic sequences. This subspace is formed by symmetric operators of maximum degree n — 1 and it is isomorphic
to the space $) of n x n Hermitian matrices. The first two compatible Poisson brackets that define the trihamiltonian
structure are the well known Seménov-Tian—Shansky and Sklyanin brackets obtained from r-matrix techniques. The
third Poisson bracket is the Lie—Poisson structure on ). As an application a trihamiltonian extension of the periodic
Toda lattice with n particles is constructed, and a complete set of first integrals mutually in involution for the extended
system up to five particles is found using a trihamiltonian recursion scheme.
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Appendix

In this appendix the expression (20) appearing in Proposition 8 is proved. If f = f o ® and M = $(M;,), one can
check the identity

(VI M) =(Vf, M) YM, €& .

Thus, the definitions F = V f and F, = V f are consistent with the notation F = &(F}).
Moreover, if M, € & (i.e. *M, = —M, holds), then

My, = Mo+ Mk =Y Mt
k>0 k>0

(M)t = p(Mo) + Y Mk + > Mia™*
k>0 k>0

while if M) € &1 (i.e. *xM) = M, holds) then

My = Mo+ M+ Mt
k>0 k>0

M)+ = p(Mo) + Y Ma* = M+,
k>0 k>0

These two facts follow immediately from the definitions of the two projections on & and &+,
Using the representation (14) for a Hamiltonian vector field for the Sklyanin bracket one has

(F. 8l = (G X7) = (G. BLs. (Ly# F)4] = Ly o [Lx Fi1D)
= (G, i 9((Ly o F1)4), L1 = L © (L, F;17))
and therefore it is essential to calculate @ ((L) e Fj)+) and & ([L;H FA]*‘) for Ly, F) € @:_1. Using the identities
LieF/+LieFi=LieF +L eF —LseF,
(L1, F{14 L}, Fi]l = [L1, Fil 4+ [L}, F{1 = [La, Fal
p(LieF|)=—LjeFi, p(LieF))=L\eF|
p(LL1, F1]) = —[L1, F1], p(LY, F{]) = [L}, F{]
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a tedious but straightforward computation gives
[Ly, B1Y = p(Ls, Fs] = [La, Fal) = [L1, i1+ [L}, F{1+ A*[L1, Fil = ALY, F{]
+M(Ls, A1+ [L1, Fs]) — A~ '([Ls, F{1+ [L}, Fs])
(LyoF)y =p(LseFs—LpyeFa)—LieF +L" eF +3°L;eF —172L oF!
+A(Lse Fi +LjeFs)— A" '(LseFl + L eFs).
Finally, applying @ and using the identities
L+ L) = —s(L), Les(M)=L0Os(M), i[L,s(M)] = [L, s(M)],
ip(Lse Fs —Lpe Fa)=2a(LOF), p([Ls, Fs1 —[La, Fal) = s(IL, FI)
and
2L o Fl —2L1 e Fy =s(L)© Fo+ La O s(F)
2[Ly1, Fi]142[LY, F{]1 =ills(L), Fall +il[La, s(F)]

one obtains

iP((LyeF)4)

ip(LseFs—LyeFp)+ is(L)® Fg+iLs®s(F)+ Ls®s(F)+s(L)O Fs
a(LOF)+LOs(F)+s(L)OF

—p([Ls, Fs] —1[La, Fal) + ills(L), Fall +il[La, s(F)I1 +[Ls, s(F)] + [s(L), Fsll
—s(IL, FID + L, s(F)] + [s(L), F1.

—®([L;., FA]7)

Hence, the expression (20) in Proposition 8 is proved:

(G, i 9((Ly @ F1)4), L1 = L © (L, F;17))
=(G.[a(LOF)+s(L)OF, LT - LOs(IL, FI) —s(L) O[IL, F1 + L ©s(L), F1)
=(LOsL),[F,GI)—(L,IFos(L)y+alLOF),GI+F,Gos(L)+alL ©G)]).
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