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Abstract

Using a family of special quasigraded Lie algebras on hyperelliptic curves
we construct new hierarchies of integrable nonlinear equations admitting zero-
curvature representations. We show that in the case of the rational degeneration
of the curve they coincide with Heisenberg magnet hierarchies.

PACS numbers: 02.20.Sa, 02.30.1k, 02.30.Jr, 45.20.Jj

1. Introduction

During the last few decades several mathematical schemes that enable one to find hierarchies
of nonlinear integrable equations were proposed. Most of them have algebraic origin and are
based on the so-called zero-curvature equations [1]

U (x, tr, w)  Vi(x, tr, w)

a,  ox
where U, V; are the matrix-valued functions, depending on the dynamical variables, their
derivatives and an additional complex parameter w usually called ‘spectral’. Historically,

zero-curvature equations appeared as compatibility conditions for the set of auxiliary linear
problems [1]

+[Ux, tr, w), Vi(x, i, w)] =0 (1)

Y R

Y @
ox

3 .

8—Z = Vi(x, 1, W)Y 3)

In the case of the rational dependence of U and Vi on w, there are several possible Lie-
theoretical interpretations of equations (1). The first and the most known interpretation is
based on the so-called functional Hamiltonian formalism [1, 2] which permits one to interpret
equations (1) as a Hamiltonian equation of the Euler—Arnold type on the orbits of the centrally
extended algebra of periodic functions of variable x with the values in g ® Pol(w, w™!).
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The second Lie-theoretical approach to zero-curvature equations is based thoroughly on
the Lie algebra g ® Pol(w, w™"'). It was independently discovered in the papers [3—5]. It treats
equations (1) as a compatibility condition for the infinite set of commuting Hamiltonian flows
on the Lie algebras §, = g ® Pol(w) or §_ = g ® Pol(w ™)

oL

a(t:“”) = [VH/(L(w)), L(w)] )
oL (w)

G = [VH(L @), L)l )

(here L(w) belongs to g or their quotient algebras). Commuting Hamiltonians { H; (L)} are
constructed using the Kostant—Adler scheme. Compatibility conditions for the corresponding
Hamiltonian flows read as

OVH(L(w))  dVH(L(w))

oty o

We see that no ‘space’ variable x is a priori singled out in this approach. One may put
to = x, VHy(L(w)) = U(x,w), VH,(L(w)) = Vi(x,w),k > 0 in order to obtain zero-
curvature equations in the form (1). The most important ingredients in both Lie theoretical
schemes are loop algebras and their decompositions into the sum of two subalgebras (Kostant—
Adler scheme).

In [5-7], in order to obtain integrable hierarchies with elliptic dependence of the spectral
parameters, more complicated infinite-dimensional Lie algebras, namely special so(3)-valued
algebras of meromorphic functions on elliptic curves were proposed. These algebras admit
decompositions into the sum of two subalgebras, that enable one to find an infinite set of
commuting Hamiltonians and write down zero-curvature equations with elliptic spectral
parameters as compatibility conditions for the set of corresponding Hamiltonian flows.

In [8, 9] the algebraic construction of [7] was generalized on the matrix Lie algebras of
the higher ranks and higher genus algebraic curves. As a result quasigraded Lie algebras of
special so(d), sp(d) and gl(d)-valued meromorphic functions on the hyperelliptic curves were
obtained. They were shown to admit the Kostant—Adler scheme. In such a way new finite-
dimensional integrable Hamiltonian systems of the Euler—Arnold type were constructed [8, 9].

The main goal of the present paper is to extend the ‘second’ Lie-theoretical approach to
the case of the above mentioned special hyperelliptic Lie algebras gy, where g is equal to
so(d), sp(d) or gl(d). We show that the compatibility condition of the two Hamiltonian flows
on the Lie algebras Eﬁ or their quotient algebras also leads to the zero-curvature equations.
In such a way we obtain new hierarchies of integrable Hamiltonian equations admitting zero-
curvature representations. We show that simplest equations of the hierarchy coincide with a
kind of multiparametric deformation of the generalized Heizenberg magnet equations, where
the parameters of the deformations are the branching points of the hyperelliptic curve. We
consider also some examples of the higher equations from the hierarchy.

The structure of the present paper is as follows: in section 2 we introduce algebras gy
and describe their properties, in section 3 we describe integrable Hamiltonian systems on the
quotient algebras of the subalgebras gf,, and in section 4 we construct new hierarchies of
integrable equations admitting zero-curvature representations.

+[VH(L(w)), VH(L(w))] = 0. (6)

2. Kostant—Adler admissible Lie algebras on hyperelliptic curves

Hyperelliptic curve embedded in C¢. Let us consider in the space C? with the coordinates
wi, Wy, . .., wy the following system of quadrics:

wf—w?:aj—a,- i,j=1,d (7)
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where a; are arbitrary complex numbers. The rank of this system is d — 1, so the substitution

d d
2 _ _ 2 _
w; =w —a, y=1 1w y=1|w-a)
i=1 i=1

solves these equations and defines the equation of the hyperelliptic curve H. Hence equations
(7) define embedding of the hyperelliptic curve 7 in the linear space C¢.

Classical Lie algebras. Let g denote one of the classical matrix Lie algebras g/(d), so(d) and
sp(d) over the field of the complex numbers. We will need the explicit form of their bases.
Let I; ; € Mat(d, C) be a matrix defined as

Lij)ab = 8iabjp.

Evidently, a basis in the algebra gl(d) could be built from the matrices X;; = [;;,i,j €
1,...,d. The commutation relations in g/(d) will have the standard form

[Xij, Xkl =0k, j Xig — 8i 1 Xk, j-

The basis in the algebra so(d) could be chosen as: X;; = I;; — I;;,i,j € 1,...,d, with
‘skew-symmetry’ property X;; = —X; and the following commutation relations:

[Xij, Xl =0k, j Xig — 8i 1 Xn,j +6;1 Xk — xi X1

The basis in the algebra sp(n) we choose as X;; = I;; — €;€;1_; _;,]i|,|jl € 1,...,d, with
the property X; ; = —¢;€;X_; _;, where €; = sign j and commutation relations

[Xij, Xl =0k, j Xig — 61y Xp,j +€i€j(8j 1 Xy —i — 8, —iX_j1).

Algebras on the curve. For the basic elements X;; of all three algebras g/(d), so(d) and sp(d)
and arbitrary n € Z we introduce the following algebra-valued functions on the curve H, or
to be more precise on its double covering

inj =X @ w'w;w;.
(Here we put w_; = wj; in the case of sp(d).) The next theorem holds true.
Theorem 1.

(1) Elements X}, form n € Z quasigraded Lie algebra g with the following commutation

relations:
(D) [X3. XG] = 8 X5 = 8u Xpm 4 aidu X3 — a;di X

for the gl(d) (8a)
(2) [Xlnj, X]r:;] — Sijgll+m+1 _ SiZXZ;m+1 + 8j]x]};l?—m+1 _ 8ikX;€;—m+1

+ a,'gilXZ;-—m — aj(Sijl'?fm + a,-SikX;f;’m — aj(Sle,'Zi*m

or the so

for th (d) (8b)
3) [ij, Xy = s Xt — 5izXZj+m+l +ei€; (8 X — 8i—kX;lt’;Hl)

+ Cli5i1XZ;m — ajSij;‘f'm ta;€i€; (al-S,-,kX;‘tT
—a;8; X; for the sp(d). (8c)
(ii) Algebra gy as a linear space admits a decomposition into the direct sum of two

subalgebras: §» = §7, + §;,, where subalgebras §}, and §,, are generated by the elements

X, and X' respectively.
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Coadjoint representation and its invariants. In order to define Hamiltonian systems on g, first
we have to define dual space §j,. Subsequently it will be convenient to identify g, with gy,.
For this purpose we will use the pairing between gy and g3, defined as follows: for L(w) € g3,
and X (w) € gy we have

(X(w), L(w))y = @)y 2 ) (X (w) | L(w)) (C))

w=0

where f(w) is the arbitrary holomorphic function of the spectral parameter w. It will be
convenient to take f(w) = w~K*D_ We will denote these pairings by (,)x. Under this
choice, the pairing Lax operator will have the following form:

Lw) =Y Zl(’")w y (w) =y Zl(””y’" (10)

meZi,j=1 meZi,j=1

where li(;-") are coordinate functions on the dual space, which will be our basic dynamical
variables.
From the explicit form of pairing (9) and dual space (10) follows the next proposition.

Proposition 1.
(1) The action of the algebra gy on its dual space §j, coincides with commutator:
ady ,,L(w) = [L(w), X (w)]. (11)

(i) Functions Hn’;(L(w)) = 9§w=0 w™" " tr L(w)X, where m € 7, are invariants of the
coadjoint representation.

Conclusion: Lie algebras gz admit a decomposition into the direct sum of two subalgebras
and possess an infinite number of invariant functions. Hence, they could be used to construct
integrable Hamiltonian systems via the Kostant—Adler scheme.

3. Hamiltonian systems via quasigraded algebras

In this section we will construct Hamiltonian systems on the coadjoint orbits of the Lie
groups that correspond to algebras gﬁ, admitting Lax pair representations with hyperelliptic
spectral parameter and possessing a lot of mutually commuting integrals of motion. To define
Hamiltonian systems on the coadjoint orbits we have to define first the Lie—Poisson structures
and their Lie—Poisson subspaces.

3.1. Lie—Poisson structures and Lie—Poisson subspaces

Lie—Poisson structures. In the space §;, one can define many Lie—Poisson structures using
different pairings. We will use pairings (, )x. They define brackets on P(g§3,) in the following
way:

oG OF

d
(FL.GWIk =Y Y (L) [Xi}"“’xk’z"”’(]ﬂww-
ij O

nmeZi,jk,l=1

12)

From proposition 1 follows the next statement:

Proposition 2. Functions H,’,‘l (L(w)) are central for brackets { , }k.
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Let us explicitly calculate Poisson brackets (12). It is easy to show that for the coordinate
functions ll.(Jm) these brackets will have the following form:

—K—1 —K-1 —-K —K
(1) [sz” 1 Kzakal.(;”m D sl sy 1T — ey

ij
for gl(d) (13a)

) {li(;)’ l/E;n)}K _ (Skjli(ln+m71<71) _ Sillgmq@n +8jll,ﬁj?+’“”<’” _ (Sikl](-;ﬁmfl(fl)

+ai5ill1£;l+m_K) — ajSkjli(fm_K) + aié,-kl](-';m_K) - aj(gﬂl]gHm—K)
for so(d) (13b)

G {i ] = st st e (8- = s RY)

Zl]E;f+m7K) 'l(n+m7K)

(n+m—K) (n+m—K)
+ a;d; —a;dijl; +€i€; (Gi&—kljrizm - ajb\jfllkn—im )

for sp(d). (13¢)

Lie—Poisson subspaces. Let us now consider the following subspace My C g;,:
N+1
My =Y @m where  (§)n = 1" Y]
m=1 ij
For the each fixed N we will be interested in the brackets { , }x where K =0or K =N + 1.
The following proposition holds true:

Proposition 3. Brackets {, }o and { , }n+; could be restricted onto the space My.

Proof. From the explicit form of the Poisson brackets (13) it follows that subspaces
Miw = Yo 1 @Jm and M_oy = ZZ:_OO(@H),” are Lie—Poisson subalgebras with
respect to the brackets { , }oand {, }y41, respectively (it is not difficult to show that these Poisson
algebras are isomorphic to §, and §;,). From the explicit form of the Lie—Poisson brackets it
also follows that for any integer p subspaces Jp oo = ano:p (@ 30mand Tos p = DL (F)m

are ideals in the above described Lie—Poisson subalgebras. That proves the proposition. [

3.2. Commutative subalgebras and Lax equations
Commutative subalgebras. We start this subsection with the following theorem:

Theorem 2. Let functions {Hfl (L) } be defined as in proposition 1. They generate commutative
algebra with respect to the restriction of the brackets { , }o and { , }n+; onto My.

Proof. From the explicit form of the Poisson brackets (13) it follows that the subspaces
complementary in § to Moo = > o (F)m and M_oo y = ZZ;&OO (§5)m are also Lie—
Poisson subalgebras (with respect to the corresponding brackets {, }o and {, }54+;). Hence,
from the Kostant—Adler scheme it follows that restriction of the invariant functions H,f; (L)
onto the subalgebras (M o, {, }o) and (M_ v, {, }n+1) forms commutative subalgebra
with respect to the corresponding brackets. Now to prove the theorem it is enough to take
into consideration that subspace (My, {, }o) and (My, {, }n+1) coincide with the quotient
algebras M_o N/ J-00.0 OF M o0/ In+2.00, and the projection on the quotient algebra is the
canonical homomorphism.

That proves the theorem. U
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Previous theorem gives us a large, commutative—with respect to both Lie—Poisson brackets
on M y—subalgebra generated by the functions {Hfl (L) } We will need the explicit form of
some of them.

Example 1. Second-order integrals { H}}. Let

D
H*(L(w)) = jtr L(w)> = > HX(L)w'
s=0
where D = 2d + 2N — 2.
Higher order in the parameter w terms of the above expansions could be shown to be the
following:

d d d
1
2 (N+1) (V) (N+1) (N+1)
Hp_ | = E Ly L —3 E E Qag —ai —ajl;; "l
ij=1 ij=1 k=1

d
1
2 _ - (N+1)7;(N+1)
Hp=3 PBL AR
i,j=1

It is necessary to emphasize that among functions {H,fl (L)} there are ‘geometric invariants’—
Casimir functions of the Lie—Poisson brackets {, }o or {, }y;+1 and commuting integrals, that
generate nontrivial flows on the corresponding coadjoint orbits. The following theorem enables

one to distinguish Casimir functions from the nontrivial integrals:

Theorem 3. Let us consider functions {ka(L)} restricted to the subspace My . Then
(i) functions HYk (L) are Casimir functions of the brackets { , }oif (k — )N+ k(d —1) < s
KN+ k(d—1) for g = gl(d), g = sp(d) and g = so(d) for k = 2r.
(i) functions HSk(L) are Casimir functions of the brackets { , }y+1 if 0 < s < N for g = gl(d),
g =sp(d) and g = so(d) for k = 2r.
(iii) for the arbitrary coordinate function ll.(;') the following identity holds true: !ll.(;'), HYk}O =
[ Hk 1™

s+N+10 Lij ]N+1'

Proof. Let X o

X;’;F(L)

Y;’; be vector fields, that correspond to the brackets {, }o and {, }y+1, i.€.:

], Fro= i),

Proof of the theorem will be based on the following proposition:

Propositiqn 4.‘ Let L = Z?J-:l Lij(w)X;;, where Li;(w) = y*(w) YN0 wi_lw;lll-(;")wm‘l.
The following identity holds true:

d
(w' X}, + w7V F(Lw) = wiw) ™ Y C gy L (w)

m,n=1

0F (L(w))
0Ly (w)

where C ((l";)" )(kl) are structure constants of the algebras gl(d), sp(d) or so(d).
Proposition is proved by direct calculations. Now, to prove the theorem it is enough to take
into consideration that H" (L) = tr L" (w) is a Casimir function, hence:

d
JH"(L(w))
(mn)
Z Cijy.ihty Lmn (W) 9L (w) 0

m,n=1

to expand H"(L(w)) in the power series in the spectral parameter w and to compare the
summands with the equal degrees of w. That proves the theorem. U
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Lax equations. Let us consider Hamiltonian equations of the form

u _ il(k) l(m)} (14)

l]7

where Hamiltonian H is one of the functions { H*} and {, }x are the brackets {, }o or {, }n+1
restricted to the subspace M.
These equations could be written in the Lax form
dL(w)
dr

where L(w) € Mj ,, and a second operator is defined as follows: M(w) = Vg H (L(w)).
Here

= [L(w), M (w)] 5)

N+1

VKH(L(w»—ZZ l(,,,) XK (16)

m=1ij=1

is an algebra-valued gradient of H,and K =0 or K =N + 1.
From part (iii) of theorem 3 follows the next important corollary.

Corollary 1. Hamiltonian equations for the Hamiltonian H" and the brackets { , }o coincide
with the Hamiltonian equations for the Hamiltonian H(} ., and brackets { , }ns1:

or il’(fn)’ ;' (l(m))}o {H:ZN“ (l’gﬂ)) ’ I’F;l)}N+1 ’ (17)
Remark 1. In the Lax-pair form the statement of the corollary could be written as
L (w)
o = [Lw), VoH (L(w)] = [Vyst H oy (L(w)), L(w)] . (18)

4. Hierarchies of integrable evolutionary equations

In this section we will discuss the so-called ‘finite-gap extension method’ that enables one to
construct non-linear evolutionary equations starting from the finite-dimensional Hamiltonian
systems.

4.1. Zero-curvature equations as the compatibility conditions

Usually zero-curvature equations are considered as the compatibility conditions of the set
of auxiliary linear problems. Another natural interpretation is to consider zero-curvature
equations as the compatibility condition of the set of Hamiltonian flows. We will develop this
approach starting from the general situation.

Case of the general algebras. Let us consider some simple (or reductive) Lie algebra g. Let
g be the algebra of the functions of one complex variable (we do not specify their properties
here) with the values in g, or some of its quotient algebra. We will underline the functional
character of the algebra § denoting its elements as X (w). Let L(w) € §* be the generic
element of the dual space. It has the following form:

dimg dimg

Lw) =Y > 1Pxk =>"1,w)X,
k a=1 a=1
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where X, is a basic element of g, /%) is the coordinate function on §* and X** is a basic
element of the §*. Let us assume that with respect to some pairing ( , ) we have that §*
coincide with § as linear spaces. Under such assumptions the coadjoint representation of §
coincides with commutator.

Let us assume that we possess two Hamiltonian equations of Euler—Arnold type on the
Lie algebra g. Due to the assumptions given above, these Hamiltonian equations could be
written in the Lax form

dL(w) dL(w)
= [Vh{(L L

o [Vhi(L(w)), L(w)] o,
where VA (L(w)) is a §-valued gradient of /1 (L(w)), defined via the pairing ( , ).

Our considerations will be based on the following proposition:

= [Vhy(L(w)), L(w)] 19)

Proposition 5. Let Hamiltonians hy(L(w)) and hy(L(w)) commute with respect to the Lie—
Poisson brackets on §*. Then algebra-valued gradients of the functions hy and h, satisfy the
following equations:
aVhi(L) 9Vhy(L)
i, o
dimg

where dC(L) = > %Xa and C(L) is some g-invariant function.
1

— [Vho(L), Vhi(L)] = dC(L) (20)

a=

Proof. Hamiltonians /(L) and h,(L) commute with respect to the Lie—Poisson brackets on g*
That means that corresponding Hamiltonian flows also commute. That is why we have

92L _ 9L

0t 0ty o 0t10t ’
Using the equation of motion (19) we obtain the following differential equations:

a a
(VR (L), L)) = —([Vho(L), L.
0ty ot
They are equivalent to the zero-curvature-type equations. Indeed, using the Leibnitz rule, the
Hamiltonian differential equations (19) and Jacobi identity in g we obtain

aVhi(L) 9Vhy(L)

[( i,  on
It is equivalent to the following ‘generalized zero-curvature equations’:
oVhi (L) 9Vhy(L)

— [Vha(L), Vhl(L)]>, L:| =0.

— [Vha(L), Vhi(L)] = dC(L)

dat oty
where C(L) is some g-invariant function!. Indeed, due to the fact that C (L (w)) is an invariant
function we have: [dC(L(w)), L(w)] = 0. This proves the proposition. ]

Remark 2. Proposition 5 by itself does not provide the integrability of the corresponding
differential equations in the partial derivatives on the elements L(z;, >, w) (20). Indeed,
equations (20) do not coincide with the zero-curvature equations. However, in special cases,
when the algebra § is graded or quasigraded, and the elements Vh;(L) possess the fixed
quasigrade, it is possible to show that the Casimir function C(L(w)) should be taken as
constant. This will be illustrated in the next subsection on the example of the algebras g}i_t.

! Rigorously speaking, we have to take here p(w)C (L) instead of C(L), where p(w) is some function of the spectral
parameter w. But this will not influence our subsequent considerations and we will put p = const.
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Case of Kostant—Adler admissible hyperelliptic Lie algebras. Let us now consider the case
of § = ﬁf_[ or their quotient algebras. Let us consider the Hamiltonian equations on their
dual space. In detail, let us consider two non-trivial Hamiltonian equations on their Poisson
subspace My generated by two commuting functions h;, = Hszl, hs, = szz, where s; =
D—(N+k+1),s5=D—(N + [+ 1) and the brackets {, }, or, equivalently (see theorem 3)
by the commuting functions hp_y = Hp_,, hp—; = Hp_,, where k,1 € 0,2d + N — 3 and
the brackets {, }y4+1. They could be written in the Lax-pair form:

dL(w) dL(w)
dty o1

= [Vn+1 Hp_ (L(w)), L(w)]

= [Vvei Hy (L), Lw)]. 1)
The following proposition holds true:

Proposition 6. Matrix-valued functions Vy, hp_ and Vyihp—; satisfy zero-curvature
equations:
OVNuihpk  dVNsihp
o oty

+[Vysithp—i, Vniihp—] = 0. (22)

Proof. The statement of this proposition is a consequence of proposition 5. Indeed due to this
proposition we obtain

OVnahpk  dVNsihp
o oty

On the other hand V. 1hp_ and Vy,i1hp_; are the elements of the algebra §j, that lie in the
‘strip’ of the fixed grade g’ +g'+---+g* and g +g' +- - - + ¢’ respectively. Due to the fact that
d1, is a quasigraded Lie algebra, [Vy41hp_k, Vys1hp_] lie in the strip g%+ g' ++- - - + g“**1.
On the other hand it is easy to prove that for each fixed N and for each invariant function
C, (L) of the order r element dC, (L), r > 2 lies in the strip ZZ(:%er*D g*. Hence, at least for
k,l < N+d—2,weshouldput C(L) = const = dC(L) = 0. This proves the proposition.

O

+[Vnsihp—k, Vneihp—] =dC(L).

Remark 3. The previous proposition provides us with a large class of U—V pairs admitting
zero-curvature equations. The last are non-linear equations in the partial derivatives on the
dynamical variables—matrix elements of the matrices L(w). It is easy to see that the space
My could be viewed as a finite-gap sector of these equations (see [ 10] for the general definition
of the finite-gap sectors of equations admitting zero-curvature representations). Due to the
fact that in each space My zero-curvature equations are the results of the commutativity of
Hamiltonian flows from the set of commuting functions constituting the finite-dimensional
integrable Hamiltonian system, we will say that the resulting equations in the partial derivatives
are ‘integrable in the finite-gap sense’. In the next sections we will consider several examples
of such equations.

4.2. Integrable deformation of Heisenberg magnet equations

Now let us consider the simplest integrable equations that could be obtained from the results
of the previous subsection. For this purpose we will consider the case k = 0, / = 1. From the
previous section it follows that matrix-valued functions

Ux,t,w) = Vyiihp Vilx,t,w) = Vyihp_
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where x = 1y, t = 1, constitute a new type of U—V pair, satisfying zero-curvature equations.
Direct calculation gives their explicit form

d d
N N+1 N+1
V1 = Z (ll.(j)+(a,-+aj)li(j )) wl-ij,-j+w ZII(J )w,-ijl-j
ij:l ij=1
U= Z Z(N+1)w,wj Xij.
i,j=1

Here we have imposed the following constraints on the parameters a;: ZZ=1 ar =0.

Remark 4. In the case of rational degeneration we obtain the U —V pair for the Heisenberg
magnet (HM) equations

d
S i Y e Y
i,j=1 i,j=1 i,j=1

Let us consider the obtained zero-curvature equations in more detail. For this purpose, let

us introduce auxiliary notation. Let us introduce two new spectral parameter-independent
(N) 7(N+1)

matrices, depending on the dynamical variables ;" [;;

d d
L= 1"x, =3 (l}jN) + (a; +aj)l};v+“) Xi. (23)
i.j=1 i,j=1
By direct calculations one can prove the following proposition:

Proposition 7. Equations (22) for k = 0, | = 1 are equivalent to the following system of
differential equations on the matrices M; and L:

oL oM,

— ——=[L.M 24
o o [ 1la (24a)
oL

— =[L, M]. (24b)
ax

Here [L, M\]s = LAM, — M1 AL, and A = diag(ay, az, ..., aq).

Remark 5. Note that equations (24) have the same form in each ‘finite-gap’ sector My, i.e.
effectively they do not depend on the number N.

Equations (24) contain two types of dynamical variables—matrices L and M;.
Nevertheless, in some cases, using equation (24b) along with special G-invariant constraints
on matrix L, it is possible to express M; explicitly via L and its derivatives, which leads to
nonlinear equations in the partial derivatives on the matrix elements of matrix L. We will
call them deformed Heisenberg magnet (DHM) equations. Let us find explicit form of these
equations for different Lie algebras g and different forms of G-invariant constraints on L € g.

Case of g = so(3). In this case we can consider elements of g as vectors:

3 3
= Zkak M, = Zkak
k=1 k=1
where X; = €1 X;;, and rewrite equations (24) as follows:
aL oM, I
—— =A[L x M 25
o 9x [ 1] (25a)
oL -~ -
=[L x Mq]. (25b)

ax
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Here L x M denotes a vector product of two vectors

- —

3
LxM,= Z éijkLiMij
i,j.k=1

A(l_:) denotes the action of the matrix A on vector L: AL = Zizl arLi Xy.
As in the case of the Heisenberg magnet and Landau—Lifshitz equations we will impose
the following constraint on the vector L:

3
=) "L}=1
i=1

This means that vector L belongs to the coadjoint orbit of SO(3)—sphere 2. The invariance of
this constraint with respect to all commuting flows follows from the ‘finite-gap’ considerations.
Indeed, equations (25) could be viewed as compatibility conditions of two Hamiltonian flows
on My with respect to the brackets {, }op. On the other hand, as follows from theorem 1,
H} = L? is a Casimir function for these brackets for arbitrary N. That proves the invariance
of the above constraint.

Using this constraint we can express M | via L. Indeed, it is easy to prove that for vectors
L, satisfying the above constraint, the substitution

- Y -
M| =—-Lx —+c (L)L
ax

gives a general solution of equations (25b). In order to obtain the explicit form of the coefficient

ci(L) it is enough to take into consideration that in each ‘finite-gap’ sector My matrices M,
o 7 (N+D) (N)

and L are expressed via /;; * " and [;;"" and

Hj_, = (M, L)+ 1(AL, L)

is a Casimir function of the brackets {, }o, and hence is equal to constant My for each N.
(Here by (L M ) we denoted the scalar product of vectors Land M 1.)
Rescaling the time variable 1 — —t we obtain the following equations on vector L:

aL - 2L AL 9 [[1 - - .
=[x A+ —((=AL, )—c )L (26)
ot ax2 ax  Ox 2

In such a form these equations were discovered in [7].

Case of g = gl(d). Let us consider degenerate coadjoint orbits of the group G = GI(d) (we
assume that the basic field is C or R) in the space of the matrices L, given by the matrix
equations

L?> =aL

where « is an arbitrary complex or real number. It is easy to show that these equations
determine the union of the GL(d) coadjoint orbits of the type GL(d)/GI(d,) x GL(d,). Proof
of the consistency of these equations with equations (24) could be done by returning to the
spaces M y. Indeed, equations (24) are the compatibility conditions for equations (21). The
last could be interpreted as a pair of Hamiltonian equations written with respect to the brackets
{,}o. On the other hand, taking into consideration that L = Zl =1 ll(]N”)X, j, it is easy to
prove that Fj; = (Lz),-j — a(L);; are covariants with respect to the brackets {, }o (see (13)).
Hence equations Fj; = 0 determine an invariant manifold—union of the coadjoint orbits of

the group GI(d) of the type described above.
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Now, to obtain the DHM equation we have to express the matrix M; via the matrix L. It

is not difficult to show that if L2 = «L, then [ [L, 3&]] =o? gL and substitution

M, = (&? —'[ —8L}
=@ L, +c1 (L)L
0x

give the general solution of equations (24b). An explicit expression for c¢;(L) could be
obtained, using the fact that in each ‘finite-gap’ sector My matrices M; and L are expressed
via ll.(;vm and ll-(J{V). Taking this into consideration we obtain that

Hp , =tr(LM;) — tr(AL?)
is a Casimir function for the brackets {, } in each sector M. Using this constraint on the
matrices M and L, we obtain for ¢ (L) the next expression

(L) = Qte(L*) ' tr(AL?) + ¢ = QL) ' tr(AL) +¢;.
Note, that tr L?> = « tr L = const. Using the obtained expression for M, and c;(L) and rescaling
the time variable: t — a2, we obtain that equations (24a) on the described above orbits are
equivalent to one nonlinear equation of the following form:

dL 3°L aL , 9
5 = I:L,W}+|:L,|:L,a}i|‘4+a a(Cl(L)L) (27)

Case of g = so(2n) or g = sp(n). Let us consider the special degenerate coadjoint orbit of G
= SO0(2d) or G = SP(d) given by the matrix equations:

L* = Bl.
These are the orbits of the type SO (2d)/GL (d) and SP (d)/GL (d) and B is a complex or
real number that determines the initial point of the orbit. In analogy to the previous case it is

possible to show that on these orbits equations (24) are equivalent to one nonlinear equation
in the partial derivatives of the following form:

oL 02L aL oL
—=|L,—|+|L,|L, = || +Bci— (28)
ot dx? ax ], dx

where ¢, is an arbitrary constant.

Remark 6. The difference in the forms of the resulting equations (27) and (28) is the result
of the different forms of the equations of the corresponding coadjoint orbits.

Remark 7. Note that in the process of deriving the final form of nonlinear evolutionary
equations (26)—(28) we have used two Lie—Poisson brackets in the auxiliary Poisson subspace
M. Brackets {, }y,1 were used to generate U —V pairs for the zero-curvature equations, and
brackets {, }o for obtaining invariant constraints on our dynamical variables.

4.3. Higher equations from hierarchy

In this subsection we will consider other integrable equations, admitting zero-curva-ture
representations, that could be obtained using the approach described above. For this purpose
we will consider zero-curvature conditions of the type (22), with k =0,/ > 1:

0Vnsithp  OViniihpo

- +[Vnsihp, Verhpo] =0. (29)
ot 0x
We will use the notation U = VNHh p, Vi = Vy41hp_;. Direct calculation gives
d
U= > D x Z © (100 Y b X,

i,j=1 k=0i,j=1
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where m® (11,(]{" ) ll(JN ., ll.(]{V +1*k>) depend on the deformation parameters ¢;, a; and are
(N—k)
ij

© (F(N+DY _ j(N+1) ) (FN+DY _ (V) (N+1)
m (lij ):lij m (lij )=lij +(ai+apl; .

linear in the dynamical variables [ . For example, we have

Remark 8. In the rational degeneration, when a; = 0, for i = 1, d we obtain

(k) (N+1) 7(N) (N+1=k)\ __ 7(N+1—k)
m® (0G0 =g,

Let us consider the obtained zero-curvature equations (29) in more detail. Let us introduce
new, spectral parameter independent matrices, dependent on the variables introduced above

d d
N+l N+1) (N N+1—k
L=Y 0"y M= m® (0N ) Xy kel G0)
i.j=1 i,j=1
Direct calculation gives the following statement:

Proposition 8. Equations (29) are equivalent to the following system of differential equations
on the matrices L and My, k € 1, I:

oL M,

— —— =L, M, 31

o o [ 1]a (3la)

oL

— =[L, M] (31b)

0x

OM,

a—z[L,Mk+1]—[L,Mk]A where k € 1,1 — 1. 3lc)
X

Here [L, Myls = LAM; — MyAL, and A = diag(a;, az, ..., aq).

Equations (29) are the family of differential equations in partial derivatives on the matrix
elements of the matrices L and Mj,.

In order to get rid of the additional dynamical variables we have to express
m® (D 10 via Y (1) (1Y) and impose additional
constraints on the matrix elements ll-(]{\m) of matrix L (see previous subsection). In the result
we obtain nonlinear differential equations in partial derivatives on the matrix elements of the
matrix L of the following form:

8L . 8MZ(L7LX7LXX7"')
a dx
We will call them higher equations of the DHM hierarchy.

X X’

+[L,Mi(L,Ly, Lyy,...)]a. (32)

Example of the higher equation of the hierarchy. In the case of general /, higher equations
of the DHM hierarchy have a very complicated form. We will now consider only the [ = 2
example. In this case we have the following set of equations:

oL oM,

— S —[L.M 33
on o [ 21a (33a)
oM,

o [L, M>] —[L, Mi]a (33b)
oL

= =[L, M]. (33¢)
ax

In order to obtain one equation in the partial derivatives on elements of matrix L we have
to express M; via L and L, and M, via L, L, and L,,. Let us consider the explicit form of
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the resulting equations in the case g = so(3). In this case we will agam consider elements
of g as vectors: L = Zk 1 Li Xk, M1 = Zk |\ M Xk, M2 = Zk | My Xy and rewrite
zero-curvature equations (33) as follows:

AL IM, ..
T AL x M 34
o ox [L x M>] (34a)
oM
e L [L x My] — AL x My ] (34b)

X
dL

[L X Ml] (34c)

ax

Imposing the standard constraint: [2= 21'3:1 Li2 = 1, we obtain for M; and M, the following
expressions:

- - 9L -
My=—|Lx—|+c (L)L
ax
- - J - > >
My, = — [L x (M, +AL)} +er (L)L
X

where ¢; (L) = %(AL, L) + c1 (see previous subsection). In order to obtain the explicit form
of the coefficient ¢, (L) it is enough to take into consideration that in each sector M y matrices

M; and L are expressed via li(;v“), ll.(]{v) and ll.(;v_l) and

Hp = (M2, L) + (L, AM)) + (AL, M) + § (M1, My) + (AL, AL)
is a Casimir function of the brackets { , }o, and hence is equal to a constant in My. Taking
this into account along with the explicit form of M 1 as a function of L, L one can easily

derive an explicit expression for ¢, (L) = (M 2, L) as a function of L L
The resulting higher DHM equations will have the following complicated form:

JL L d - dL - 0L > oL
O T | Ex AL x &+ xals
oty ax3  Ox ox ox ox
9 oL oL\ - .l
+ 2oy = (22,22 £+ ey (L)AL + AL ). (35)
0x dx 0x

Remark 9. In the rational degeneration (a; = 0 = A = 0) equations (35) acquire the
following form:

9L BL 9 - oL 3 aL AL\ -
Lt gt e () o

where ¢1(L) = ¢y, (L) = ¢ — %(‘3—5, %) Equation (36) after substitution t, — —#,

coincides with the first higher equation of the Heisenberg magnet hierarchy.

4.4. Conclusion and discussion

In the present paper we have constructed new types of integrable nonlinear equations in the
partial derivatives using special quasigraded Lie algebras g on hyperelliptic curves [8, 9]. We
have shown that the constructed equations admit zero-curvature representations and possess an
infinite sequence of the embedded ‘finite-gap’ sectors My: Mo C M| C--- C My C ---,
each of which coincides with an integrable Hamiltonian equation of the Euler—Arnold type.
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An interesting problem, concerning the constructed equations in the partial derivatives,
is whether they could be interpreted as Hamiltonian equations on the orbits of the centrally
extended algebra of periodic functions of variable x with the values in §. There exist some
hints (see [7]) that such an interpretation is possible, at least in the case of g = so(3). We plan
to return to this problem in our subsequent papers.
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