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Abstract

Karasu-Kalkani et al (2008 J. Math. Phys. 49 073516) recently derived a
new sixth-order wave equation KdV6, which was shown by Kupershmidt
(2008 Phys. Lett. 372A 2634) to have an infinite commuting hierarchy with
a common infinite set of conserved densities. Incidentally, this equation was
written for the first time by Calogero and is included in the book by Calogero
and Degasperis (1982 Lecture Notes in Computer Science vol 144 (Amsterdam:
North-Holland) p 516). In this paper, we give a geometric insight into the
KdV6 equation. Using Kirillov’s theory of coadjoint representation of the
Virasoro algebra, we show how to obtain a large class of KdV6-type equations
equivalent to the origirﬂ_ﬂuation. Using a semidirect product extension of the

Virasoro algebra, Vir x C*®(S!), we propose the nonholonomic deformation of
the Ito equation. We also show that the Adler—Kostant—Symes scheme provides
a geometrical method for constructing nonholonomic deformed integrable
systems. Applying the Adler—Kostant—Symes scheme to loop algebra, we
construct a new nonholonomic deformation of the coupled KdV equation.

Dedicated to Professor N Mukunda on his 70th birthday

PACS numbers: 02.30.1k, 02.30.Jr, 05.45.Yv
Mathematics Subject Classification: 35Q53, 37K10

1. Introduction

Recently, Karasu-Kalkani et al [12] applied the Painlevé test to the class of sixth-order
nonlinear wave equations and found that three of these were previously known, but the fourth
one turned out to be a new one:

(87 + 8uuy By + 4y ) (y + Uy + 6u3) = 0. (1)
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One immediately recognizes the potential form of the KdV equation in the second factor
of the left-hand side of (1). The factored way of writing the KdV6 equation has the advantage
of the fact that all solutions of (potential) KdV are also solutions of KdV6. It is important to
note that equation (1) was written for the first time by Calogero and is contained in the book
by Calogero and Degasperis [5]. As such, it shares many of the properties of the equations
associated with the Schrodinger spectral problem discussed there.

After a slight change of variables v = uy, W = u; + Uy y + 6u)2(, equation (1) boils down
to

Vs + Upx + 1200, — w, =0, Wyrx + SVW, +4wv, = 0. )

The authors of [12] obtained the Lax pair and an auto-Bécklund transformation for
(2). They claimed that (2) is different from the KdV equation with self-consistent sources
(KdVESCS) and posed an open question to find higher symmetries and asked if higher
conserved densities and a Hamiltonian formalism exist for (2). In a recent paper, Ramani et al
[17] bilinearized the KdV6 equation and derived a new, simpler, auto-Bicklund transformation;
starting from the solutions to the KdV equation, we construct solutions to KdV6 in the form
of M kinks and N poles which indeed involve an arbitrary function of time.

In an interesting paper, Kupershmidt [14] described this as a nonholonomic deformation
of the KdV equation. By rescaling v and ¢, he further modified this to

Uy — OUUy — Uy + W, =0, Wiy +4uwy, +2u,w = 0. 3)

This can be converted into a bi-Hamiltonian form:

u = B! (‘SH"“) ~B'(w) = B? (‘Si) B,  Bw =0, (4

Su Su

where

B'=3 =4, B* =37 +2(ud + du) (5)
are the two standard Hamiltonian operators of the KdV hierarchy, n = 2, and

Hi =u, H, = u?)2, Hy=u’/3—ui/2, ... (6)

are the conserved densities.

The soliton equations with self-consistent sources have many physical applications; for
example, they describe the interaction of long and short capillary-gravity waves. In a recent
paper, Yao and Zeng [21] showed that the KdV6 equation is equivalent to the Rosochatius
deformation of the KdV equation with self-consistent sources. In this paper, we extend the
Yao and Zeng result to construct many other equations equivalent to the KdV6 equation. We
identify the fact that the constraint equation of w is a stabilizer equation of the Virasoro orbit.
We tacitly replace this equation with an equivalent partner equation to obtain a new avatar of
the KdV6 equation. Essentially, Yao and Zeng adopted this philosophy in an ad hoc style. We
put it in a more systematic form using Kirillov’s coadjoint orbit method. Our next task is to

extend Kupershmidt’s formalism to extended the Virasoro algebra Vir l></C§(S 1) to construct
the Ito6 equation. It is known [8, 9] that a wide class of coupled KdV equations can be
manifeﬁd\as geodesic flows of the right invariant L2 metric on the semidirect product group
Diff(S!) x C>(S!), where Diff(S') is the group of orientation-preserving diffeomorphisms
on a circle. We construct nonholonomic deformation of the Ito system from the coadjoint
representation of the extended Virasoro algebra [8, 9].

In the second part of the paper, we give a construction of the KdV6 equation using loop
algebra. It is well known that a systematic procedure of obtaining the most finite-dimensional
completely integrable systems is obtained from the Adler, Kostant and Symes (AKS) theorem
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[1,2,20] applying to some Lie algebra g equipped with an ad-invariant non-degenerate bilinear
form. The AKS method provides us with a Poisson manifold and a hierarchy of commuting
Hamiltonians. When one applies this scheme to Lie algebras, one obtains discrete integrable
systems, for example the open Toda lattice system. However, the most interesting examples
are related to infinite-dimensional Lie algebras or loop algebras as shown by Reyman and
Semenov-Tian-Sanskii [18, 19]. In this paper, we apply the Adler—Kostant—Symes scheme to
loop algebra to give a nonholonomic deformation of the coupled complex KdV equation using
the Fordy—Kulish decomposition [6, 7, 16].

The plan of the paper is as follows. We give a preliminary description of the Virasoro
algebra and its association with the KdV6 equation in section 2. In section 3, we give various
equivalent representations of the KdV6 equation. Section 4 is devoted to the construction
of the nonholonomic deformation of the Ito equation, dubbed the Ito6 equation. Using the
current algebra method, we derive the nonholonomic deformation of the coupled complex
KdV equation. In section 6, we give a brief outlook of the paper.

2. Virasoro algebra and nonholonomic deformation of the KdV equation

Let us consider the Lie algebra of vector fields Vect(S') on a circle S'. The dual of this
algebra is identified with the space of quadratic differential forms F,. The pairing between
FO)L e Vect(S") and u(x) dx®? € F; is defined as

d 2
<u(x)dx2,f(x)a>=f u() £ o) d.
0

The Virasoro algebra Vir has a unique non-trivial central extension (see, for example,
[13]) by means of R:

0 — R —> Vir —> Vect(S"H
described by the Gelfand—Fuchs cocycle
ofe)= [ £ ax
s

The elements of Vir can be identified with the pairs (27 periodic function, real number).
The commutator in Vir takes the form

d d /7 / d "
[(f(x)a,a) , (g(x)a,bﬂ = ((fg —gf)a,/sl f'g dX>-

The dual space Vir* can be identified with the set {(x, u dx?)|u € R}.
A pairing between a point (A, fx) %) € Vir and a point (u, u dx?) € Vir* is given by

d
<(u,u(x)dx2), <K, f(X)a)> =Au+ /Sl S)u(x)dx.

Lemma 2.1. The coadjoint action of the Virasoro algebra (A, f (x)i) € Vir on its dual
(1, udx?) e Vir* is given by

ady ;o) u dx?) = uf" +2f u+ fu'. )
Proof. It follows from the definition

d d
lad?s (0, 1), (v, )) = (o, ), ads g (v, g)) = <<u, 0, ( /S g, [ Iy ga:|>>.

= / u(fg’—f’g)dﬂuf f'g".
St St

From this expression, we obtain (7). O
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We fix the hyperplane u = % The kernel of ad* yields the stabilizer set of the Virasoro
orbit. It plays a very important role in the definition of the KdV6 equation. Incidentally, the
dual space of the Virasoro algebra can also be identified with the space of Hill’s operators.

Corollary 2.2. The stabilizer space of the coadjoint action of (A, f %) € Vir on the hyperplane
(M = %) of the space of Hill’s operator (or quadratic differentials) is given by
" +4u' f+4duf =0 ()

or
" 2 1 N2
1"+ 2uf? = S(f) =, ©)
where c is a constant.

The second Hamiltonian operator of the KdV equation can be easily derived from the
coadjoint action (7), given by
d
Ogav = D> +4uD + 2u,, where D= (10)
X
It is known that the first Hamiltonian operator of the KdV equation can also be derived (see
below for the derivation of this operator for the Ito system) from the coadjoint action using

the frozen Lie-Poisson structure. It is given by Oy, = D.

Proposition 2.3. The KdV6 equation is the constraint Hamiltonian flow on the Virasoro orbit:
SH
u = adiy () — wy, = Oﬁdvg — Ok gy (W) s. 1. (VH, w,) =0 (11)

and
Ofav(w) =0, (12)
where H = %fsl u?dx.

This definition is closely related to the Euler—Poincaré—Suslov (EPS) formalism [3, 11]. In
fact, this is one of the best demonstrations of the EPS formalism in integrable systems. Given
a set of linearly independent vectors a', this nonholonomic flow equation can be expressed in
canonical coordinates x = (p, q):

)4
i=[x, VHx)]+ ) Ma',
i=1
such that
(VH(x),a') =0, i=1,...,p.
Our next task is to find w such that it satisfies (VH, w,) = 0. The workable approach to
this problem is to choose Kupershmidt’s scheme, i.e.
3G
w=—,
Su
for some function G. This immediately leads to

<8H <8G>>
(VH,wy) =(—,0| — ))=1{H,G}; =0.
Su Su

13)

Since O,w = 0, hence
{H,G}, =0.
Thus, G commutes with H with respect to both the Poisson structures. It is easy to generalize

this construction to the sequence of Hamiltonians H,,. Thus, G commutes with H, w.r.t. to
both the brackets, i.e.

{Hy, G}1 =0 = {H,, G},. (14)
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3. Various equivalent forms of the KdV6 equation

In this section, we study various equivalent forms of the nonholonomic deformation of the
KdV equation. It is known that the KdV6 equation always appears as a pair of equations (3),
an evolution equation of u# and a constraint equation of w. In principle, the second equation of
(3), i.e. w equation, can always be written in various equivalent forms and the first equation
must be replaced by new ‘w’. We illustrate this formalism by examples below. Let us
start with an example discussed by Yao and Zeng [21], where the w equation is replaced by
Ermakov—Pinney-type systems.

3.1. Ermakov—Pinney-type systems

The classical Pinney equation may be regarded as the simplest specialization of a pair of
coupled second-order ordinary differential equations, now known as Ermakov systems. The
Ermakov systems usually belong to a general class of equations of the form

pi+upi = gi(pi.--.. pn), i=1....n,
where g; are homogeneous functions of weight —3 and u = u(x, pi1, ..., pu. P}, ..., Pp)-
The simplest Ermakov system reads as
" o
Yo tux)y = ek (15)

We need some properties of the w (or stabilizer) equation to understand this change. We
start with an important property of the w equation. Its solution can be manufactured from
Hill’s equation.

It is straightforward to see that if i; and v, are the solutions of Hill’s equation

d2
A¢=<@+M)¢/=0, (16)

then the product w = ;1 satisfying the constraint (stabilizer) equation w
traces out a three-dimensional space of solution.
Since the solution of the constraint equation is spanned by ¥;/;, i.e.

Span(y{, ¥3, ¥1v2),
naturally, an arbitrary solution of w is given by

W = AY? + 2By Y + CYr2, 17

" 2w w+duw’ =0

an arbitrary linear combination of basis vectors. This is periodic and hence a global solution
of the constraint equation. We skip the geometric meaning of W in this paper; the interested
reader can refer to [10]. The square root of W is connected to the solution of the Ermakov
equation. We state this result below.

Proposition 2. If {| and ¥, satisfy Hill’s equation, then

Y =AY+ 2By + O3 (18)
satisfies the Ermakov equation
4 — o _ A 2
v +u(x)¢—$, o=AC-B

and {1#12, 1//22, 2 1//2} satisfy the stabilizer or constraint equation w'" + 4uw’ + 2u’w = 0.
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This proof follows from direct calculation. This proposition allows us to state that if we
set w = 12, then the constraint equation is the Ermakov equation. Essentially, this is the
important observation of Yao and Zeng [21].

We can associate another interesting equation with the w equation, which is closely related
to the Ermakov—Pinney equation. This is known as the Kummer—Schwarz equation:

1w’ 3 N\ 2
v <£> +ow? = u(x).

2w 4\w
The solution of this equation is given by
-1
w(x) = (A7 + 2By + CY3) (19)

where i and 1, satisfy Hill’s equation.

Thus by establishing the connection between the solutions of the w equation and the
Ermakov—Pinney equation, we replace the old set of KdV6 pair with a new set of KdV6 pair.
This is an equivalent representation of the KdV6 equation. We give another example below
in the spirit of Yao and Zeng [21].

3.2. Second-order Riccati equation

The objective of this section is to present another version of the KdV6 equation. Here, the w
equation is replaced by the second-order Riccati equation.
Let L be the following differential operator:

d
L = a+v(x).

The nth-order equation of the Riccati chain is given by the following formula:
n—1
L"v(x) + Y a; ()L v(x)) + g (x) =0, (20)
j=1
where n is an integer characterizing the order of the Riccati equation in the chain and

aj(x), j=0,1,...,n,arearbitrary functions. In particular, the second-order Riccati equation
(SORE) is given by

n=2, VUex + 30 (X)), + U3(x) + o1 (x)v(x) + ap(x) = 0. 21

Now we wish to establish a connection between the w (or stabilizer) equation and SORE.
Suppose that
po Wi, 22)
w
then we obtain

Wy xx
w
After substituting this into wyy, + 4uw, + 2u,w = 0, we find

= Uy, + 30V, + V3.

Uex + 300, + V2 +4duv + 2u, =0, (23)

which is a particular case of the second-order Riccati equation. It is now clear that the w
equation is replaced by (23).

There are some interesting properties of (23). In fact, the solution of the second-order
Riccati equation can be obtained from the ordinary Riccati equation. Let us seek to find the
relation between the solutions of the ordinary Riccati equation and the second-order Riccati
equation (23).

6
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Proposition 3.2.

(i) The projective vector field equation is equivalent to a particular form of the second-order
Riccati equation vy, + 30y, + 03 + duv + 2u, = 0, where v = f,/f.

(ii) Suppose that v(x) = v, is the solution of the Riccati equation vy + v*> + u = 0. Then the
second-order Riccati equation satisfies v(x) = 2v;.

Proof. By direct computation, one can check this result. ]

Thus, we see that the w equation can be replaced by the second-order Riccati equation.
In this way, we can obtain several equivalent representations of the KdV6 equation. We list
them systematically.

Equivalent representation of the KdV6 equation

The KdV6 equation is equivalent to the following sets of equations.

(i) Let 1 and v, be the solutions of Hill’s equation. Then the solution of the constraint
equation is w = ;v ;. When we replace the constraint equation of w by Hill’s equation,
then KdV6 is given by

Up = Uyyy + Ouny — (Y wj)Xv Yux + Uy = 0. (24)

(ii) If the constraint equation is replaced by the second-order Riccati equation, then the KdV6
equation becomes

"X ’
Up = Uy + 6u, — (e 'Y, Vex + +300x + 07 + duv, + 2u,v = 0, (25)

where v = w, /w.
(iii) If the constraint equation is the Ermakov equation, then the new KdV6 equation is

2 o
Up = Uyyy + OuU, — (Iﬂ )xs wxx + ’/“ﬂ =

Vel (26)

where w = 2 and V satisfy equation (18).

4. Generalizing KdV6 to the Ito6 equation

We now generalize the KdV6 equation to the multi-component KdV6 equation. We use a
semidirect product extension of the Virasoro algebra [8, 9] to construct the Ito6-type system.
Let us give a quick introduction to the semidirect extension of the Bott—Virasoro group and
the corresponding Virasoro algebra.

The Lie algebra of Diff(S') x C>(S") is the semidirect product Lie algebra:

G = Vect(S") x C=(Sh.

An element of G is a pair (f (x) <, a(x)), where f(x) € Vect(S") and a(x) € C*(S").
It is known that this algebra has a three-dimensional central extension given by the
non-trivial cocycles

d d

o) <<f—d ,a) , (g—,b)> =f fl(x)g" (x) dx 27)
x dx st
d d 14 1

wz((f—d a)( — b)) =/ S x)b(x) — g"a(x)) dx (28)
X N

g k]
dx
d d /
X X St
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We consider an extension of G. This extended algebra is given by
G = Vect(S") x C*(SH @ R’. (30)

Definition 4.1. The commutation relation in G is given by

d d d
[(fa’aia> B <ga’bs ﬂ>i| = ((fg/ - f/g)av fb/ - galvw) ) (3])

where o = (ay, o2, @3), B = (B1, P2, B3), w € R = (w1, wy, w3) are the 2-cocycles.

The dual space of smooth functions C*(S') is the space of distributions (generalized
functions) on S'. Of particular interest are the orbits in Greg- In the case of the current group,
Gelfand, Vershik and Graev have constructed some of the corresponding representations.

Definition 4.2. The regular part of the dual space G* to the Lie algebra G is as follows.
Consider

Gre=C*(SH@C*(SH O R’
and fix the pairing between this space and Q, (-, ) : Qjeg ® Q — R:

(@, T) =/ f(x)u(x)dx+/ a)vx)dr +a -y, (32)
s! s!
where it = (u(x), v, y), j‘ = (f%, a, a).
The three following elements
7= (s e = (5508 i = (e
- d_x’a’a 9 g_ gdx7 E) E) u= udx7vac
are given in G.

Lemma 4.3.
Qf u@) + fOu'(x) +a’v(x) —c f" + ca”
= fro@) + f)V'(x) — o f"(x) + 2c3a’ (x)
0

Proof. This follows from
(adia, §),. = @, [F, D12

<<u(X)%, v(x), c) , [(fg’ - f’g)%, fb' —gd, w}>“

- fs (s~ fguto de /S ( ~ gaud —c, /S W) dx

—sz (f"()b(x) — g"(x)a(x)) dx — 263/ a(x)b'(x) dx.
s! s!
Since f, g, u are periodic functions, hence integrating by parts we obtain

ths = (Zf/(x)lfl(X) + f(x)u/(x) + a/(X)U(x) _ clf///(x)
+02a" (%), £ V(X)) + FOV () — 2 f"b(x) + 2¢3d (x),0). O

Consider the following ‘modified ‘Gelfand—Fuchs’ cocycle on Vect(S'):
d d ,
omar | f(X)—,8(x)— ) = / (af'g" +bf'g) dx. (33)
dx dx st
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This cocycle is cohomologous to the Gelfand—Fuchs cocycle; hence, the corresponding
central extension is isomorphic to the Virasoro algebra. The additional term in (33) is a
coboundary term. It is easy to check that the functional

1
Fedr=3 [ (= fehas
st St

depends on the commutator of f % and g %.
Taking the modified Gelfand—Fuchs cocycle into account, the Hamiltonian structure

associated with the (modified) coadjoint action yields
—c1D? +2uD + u, + caD vD + ¢, D?
0= . (34)

vy + vD — ¢y D? 2c3D

4.1. Ito6 equation

In this section, we derive one of the main results of the paper, i.e. the nonholonomic deformation
of the Ito system, dubbed as the Ito6 equation. This can be considered as a multi-component
generalization of the KdV6 equation.

The Hamiltonian structures of the well-known Ito system

U = Uyyyx + 0ul, + 200,

v, = 2(uv),
are given by
02 = (D3 +4uD +2u, ZUD) 35)
20, +2vD 0
and
Ol = (? g). (36)

These two Hamiltonian structures can be easily derived from equation (34). Let us

choose the hyperplane in the dual space (Vect(S mw(Sl))*. The coadjoint action leaves
the parameter space invariant. When we consider a hyperplane c; = —1,¢; = ¢3 = ¢4 =0,
we obtain the second Hamiltonian structure and for ¢; = ¢; = 0,¢3 = 5, ¢4 = 1 we obtain
the first Hamiltonian structure.

1
2

Proposition 4.4. The Ito6 equation is a constraint flow on the dual space of the semidirect

algebra G restricted to hyperplane ¢, = —1, ¢y = c3 = ¢4 = O:
Uy = Uyxyx + OUL, + 200, — Wiy 37
U = 2(uv)x — Way, (38)

where w = (m) satisfies

Wigrx + OUWI, + VWoy + Woy =0 39)

—Woxx + (wlv)x =0. (40)
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Proof. We use the Euler—Poincaré—Suslov-type equation

u Leh w1
Su
(£)=e(£) e (2)
v

and constraint equation

w1
o; =0
Ito <w2>
to produce our result. ]

Following Kupershmidt, we can show the existence of an infinite number of conserved
densities:

dH,,

= VHn W)[05, (VH, () — O}, (W))] = VH, (w0}, (VH,u) — VH, (O, )w =0,

where all the operations are defined up to exact differential and

VH,(u) = (;;I) .

v

5. Loop algebra and nonholonomic deformation of the coupled KdV equation

The AKS theory produces hierarchies of completely integrable partial (or ordinary) differential
equations. This scheme is in quite a general framework and based on the following ingredients.

(a) A Lie algebra g, with a non-degenerate bilinear form (., ), allows us to identify g with
its dual g*. The Lie algebra g splits g = g* @ g~ into two subalgebras g* and g~—. The
bilinear form is used to identify g—* with g**.

(b) The phase space is an ad*-invariant finite-dimensional submanifold I' C g=" = g
The Poisson structure on I' is the KostantKirillov structure associated with g=.

(c) The complete set of commutating constants of motion will be elements of the algebra
A(T") of ad-invariant functions on g* restricted to I'.

+1

5.1. Application to the loop group

Let us apply this scheme to the loop group. Let G be the space of the based loop; then the
corresponding Lie algebra is called the loop algebra of the semi-infinite formal Laurent series
in the variable A with coefficients in g:

Qg = :X<x>=2x,-x';x,» €gy-

with the Lie bracket
[(X(A), Y(V)] := Z[x,., yin, where X)) = Zx,-)v‘, Y = Zy_,.xf.
ij
Here, we can define the projection operator in the following way:
X if X= Z,@O X, A"
-X if X=3,_0X.A"
We define the bilinear form on Qg as

(X(A), Y(W) :=Res;—o tr(. " (X (L)Y (V) = tr(X(A)Y (1))o.

ﬂX:{

10
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There is a natural splitting in the loop algebra, and the two subalgebras of Qg are given as

k -1
Qg, = {Zgi)\i:giEQ}y Qg = {Zgi)\i:giEQ}-
0 —00

The above decomposition of 2g does not correspond to the global decomposition of the loop
group QG, but we have a dense open subset

QG QG C QG 41)
consisting of all loops ¢ that can be factorized in the form
p=0¢¢" (42)

with ¢~ € Q7G, ¢* € Q*G. We refer to this subset of QG as the big cell.
With the above choice of the inner product, one can easily verify Qg_* = Qg,*, so that
I can be identified with a submanifold of Qg,*:

[i={AQ) =) ayi}, nfixed}.
0

The Kostant—Kirillov bracket for S/ZE;* is given by

{fs gl(w) = (. [V f (), Vg(u)l), where n € Qg". (43)

The gradient of a function f : g* — C is the vector field V f : g* — g such that
(Vf(w), X(w) = df(X(w) Y egh

But this does not restrict to Qg* . In fact, with respect to this bracket, the Hamiltonian
vector fields of elements of A(I") are identically zero; one justifies this by (adyu, VH) =
(u, [X, VH]) =0 forall X € Qg.

Let us consider the Hamiltonian equation with respect to {., .} where H can be expressed
in terms of linear coordinates u, = (u, X,), where X, form the basis in Qg_. Thus, the
Hamiltonian equation becomes

(1, Xp) = {H, w3 () = (e, [(VH @) -, (Vier (n)-1)

= (i, X,) = {u, [(VH(w) -, X, ])
= (i, X,) = ((VH ()4, nl, Xr);

hence, we obtain

o= [(VH())+, pul. 44

Thus, we derive the AKS equation without the cocycle term.

Our aim is to extend the loop algebra 2g. Let us consider the Grassmannian-like
homogeneous space 2G/QG™. The image in QG /QG" of the complement of the big cell in
QG is a divisor in QG /QG™; it therefore corresponds to a holomorphic line bundle £ over
QG/QG*. We denote by QG the automorphism group of £. The pullback of £ to QG is
canonically trivial. Hence, QG turns out to be the central extension of QG by C*:

1 — C* — QG — QG — 1. (45)
Hence, we obtain the central extension corresponding to the Lie algebra:

0—C— QG — QG —0.
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We introduce a non-trivial 2-cocycle on §2g, known as the Maurer—Cartan cocycle. Then
corresponding to the centrally extended loop group QG = QG x C, the Lie algebra is
Qg = Qg @ C. This is a centrally extended loop algebra associated with a 2-cocycle:

(X Y)—<X d—Y>— X'vd (46)
w(X, = "I _/sl X.

Loop algebra @ satisfies the following commutation relation:
[(X,a), (Y,b)] = ([X, Y], / tr(XY’)) ,
S1

where (X, a), (Y, b) € Qg.
In general, the map

k:Qg— Qg=QgdC 47)

is not a Lie algebra homomorphism; only its restriction to 2g* is a Lie algebra homomorphism,
since the central extension term vanishes identically. Then the corresponding induced map

Kk QGt — QG (48)

yields a canonical holomorphic trivialization of the part of the fibration lying over QG*.
We also define the bilinear form on Qg by

(X,a), (Y,b)) = ab+/tr(XY).

Suppose that H is an ad-invariant function on £g*; then

ad*(VH(a), a)(p, 1) = ((ad*(VH () (1) + (VH)', 0).

Theorem 5.1. Ler Qg = Qg° @ g~ and M C Sg” be a coadjoint orbit equipped with a
natural weak orbit symplectic structure w. Let H; : Qg —> C be the set of ad-invariant
functions in I(g*) restricted to (S2g°)* is an involutive system on the coadjoint orbit. The
Hamiltonian equations of motion on S3g" generated by the Hamiltonian (ad-invariant function)
have the form

o aL

5 = 3x +[L, pl, (49)

where L = m,[grad H].

Our aim is to find integrable systems related to Hermitian symmetric spaces as an
application of the Adler—Kostant—-Symes scheme. Our main interestis in CP! = SU(2)/U(1).
In general, any semisimple Lie algebra can be decomposed to g = ¢ + m such that ¢ is the
maximally commutating subalgebra and m is the complement of 7 in g. We can identify m
with the tangent space of the homogeneous manifold M = G/T, where G is the Lie group
associated with g and T is the subgroup associated with z. When the decomposition satisfies

[t,t] Ct and [t,m] C m,

g is called reductive decomposition.

If in addition to these ¢, m satisfies one extra condition [m,m] C ¢, then it is called
the symmetric decomposition of g and the space M = G/T is called the Hermitian
symmetric space. The Killing form of g descends down to give metric on this space.
In the case of the Hermitian symmetric space, there exists an element A € ¢ such that
t = Cy(A) = {s € g; [A, s] = 0}. Let h be the Cartan subalgebra of g; the element A can be

12
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chosen to lie in i. We have m = m* @ m™ given by [A, ] = 0 and [A, X*] = £X* for all
value X* € m™.

In the following section, we will derive a coupled complex KdV equation and its
nonholonomic deformation counterpart from the AKS scheme applied to homogeneous spaces.
This is also known as the Fordy—Kulish decomposition [6].

5.2. Complex coupled KdV and KdV equations

First, we will study the construction of KdV and coupled complex KdV equations. This
method was applied in [16, 7]. A _
We choose it = AA + Q. Let us define VH = Z‘}:, hi (x, t)A) with b/ = hy, + hy.
Thus from the AKS equation '

(AA+ Q) =[Ar+ O, VH] = (VH)y,,

we obtain various coefficients of V H by setting all A™ equal to zero.
Thus, we obtain the following relations recursively:

m=A, =0,  hm=30i-30; 500"
and

ho =T +[S, Ql,
where

T=—30u+;[0%.107,0"1-3[07.107.0"]]
and

§=3(Q1+ Q) +c(Q.+ Q).
Therefore, the gradient of Hamiltonian V H is given by

— 433 2, (1ot _1p-_Lig- o
VH = AX + QA +<2Qx 2Qx 2[Q,Q])/\

1 1 + - + _l - - +
+<—ZQXX+Z[Q Q7 0= 7107107, @ ]])
1
+ [Z(QI +07)+c(Qs+0-), Q} :

Finally, equating A° we obtain

T +[S, Q1 =[Q. T]+[Q.[S, Ol + Q. (50)

Note that this is the zero curvature equation. Let us fix

i 0
Az(o —i)
and if we choose
0 4t
= 1
o= (% %), s

then we can express these two linear pairs of equations as

tg —ag.af i y2atgat 0 af

qiq — qxq i +2q9'qq q

Y =— ; ; YAy = Y. (52)
—qxx —299'q  —qqi +qxq
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Finally, we obtain the equation
Guvs +6q:lq” + 9, =0, gl +6qllq +4/ =0. (53)
This zero curvature equation can be expressed in two linear pairs of equations, namely
0 4 ala —a.q"  qli+24'q4!
=, Sy ow= T T
1 —Gxx —24'99"  —qxq +4:q"
We can derive the KdV equation from this construction.

Corollary 5.2. Let

0 u
Q=(_1 O), (54)

then equation (50) yields the KdV equation

Uy + 06Uy +u, =0. (55)

5.3. Nonholonomic deformation of KdV and coupled KdV equations via loop algebra
Let us now add terms
VH, = (BoA 2+ BiA™h (56)

to the gradient of Hamiltonian VH. Then the gradient of the modified Hamiltonian V H is
given by

- i i i
VH =AM+ 032+ <§Q; - 507 —5lo. Q*]) A+ W BA 2+ B, (57)
[ —
. deformation part
original part

where
W=(—10:u+1[0".[07, 0" 11— 107,107, Q') +[1(QF + 07) +c(Q+ + Q). O]

with VH = VH + VH,, VH € Qg* and VH € Qg~. Then the modified AKS equation for
nonholonomic deformation is

d d
p=|—+u VH|+|—+p, VH |, where pw=Ar+0Q, (58)
dx dx

in which the second part of the rhs of equation (58) is the deformation part. Now compute the
second expression [% + ., VHi]; we obtain three additional equations:

A2 By +[Q, By =0, (59)
A" Bl +[A, B)1+[Q, Bi1 =0, (60)
200, =[A, Bl (61)
Let us choose
1 /—i i 1 {w,/2 " uw,dx'
Bi=~ (" ™), PR / . (62)
2\ 0 iw 2\ w —wy/2

The first two equations yield
%+uw+/ uw, dx’ =0, (63)

14
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which after differentiation w.r.t. x yields
Wyyx +4uwy, + 2u,w = 0.
Hence, we recover the known constraint equation. Equating the A° power term yields
Uy = —wy. (64)

This is the contribution coming from the deformation part of V A . If take full V A into account,
we obtain the KdV6 equation.

Proposition 5.3. The KdV6 equation is a nonholonomic deformation of the Hamiltonian flow
= [, VH + (VH), where VH is given by (57), = LA + Q and matrices Q and B; are
given in (54) and (62) respectively.

Thus, we give an alternative derivation of the KdV6 equation using the loop algebra
technique.

5.4. Nonholonomic deformation of the coupled complex KdV equation

We come to our last section; here we apply the same technique to construct the nonholonomic
deformation of the coupled complex KdV equation. Let us assume that Q and B; are given as
before and B, is defined as

B w,/2  [Tqlw,dx’
2T [ qwdx’ —w, /2 '

Equating (59) and (60), we obtain two constraint equations of w
wxx+2/ g wydx’ +2g'w =0, (65)
Wiy + Zq/ g'w, dx’ + ZqT/ qw, =0, (66)

respectively. One must note that in this complex case, we have two different constraint
equations which reduce to a single equation w,,, + 4uw, + 2u,w = 0 forg = 1 and " =u.
Hence, equations (65) and (66) can be considered as a natural generalization of the stabilizer
equation for a complex setting. Using the Adler—Kostant—Symes equation, we obtain the
nonholonomic complex coupled KdV equation

qr = qxxx + 6Q)c|q|2 — Wy (67)
al = ql,, +6ql1q1* — w,, (68)
where w satisfies (65) and (66). Let us state our result in the following form.

Proposition 5.4. The nonholonomic deformation of the Hamiltonian flow corresponding to
the Hamiltonian function H(L) = —% tr(L21~2) and the initial condition V H (0) generates
the system of the nonholonomic coupled KdV equation having the Lax representation

fo=[p, L]+ Ly,
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where

L=VH =AY +0)*+ (%Q; - %Q; - %[Q‘, Q*])A

1 | . _1 - .
+<_ZQ”‘+Z[Q Q7. 01— l07.[07. 9 ]])
1, ., B .
+[1(QX+QX)+C(Q++Q_),Q}+Bzx + B

where B, and By are given by
B 1 [—iw iw, 5 1 wy/2 i["gtw, dx’
T2l o iw/) 72 " quy dx’ —w, /2 '

Thus, we give a derivation of another nonholonomic deformation of the coupled KdV-type
equation.

6. Outlook

The present work focused on the construction of the nonholonomic deformation of several
integrable systems. We have shown in this paper that the KdV6 equation has many equivalent
representations. Starting from the coadjoint action of the extended Virasoro algebra, we
derived explicit representation of the nonholonomic deformation of the Ito system, and using
the loop algebra method we derived the nonholonomic deformation of the coupled complex
KdV equations. In this way, we have discovered several new integrable partial differential
equations belonging to the KdV family and this tells us that the domain of integrability still
possesses hidden treasures. Following Kupershmidt, we have constructed an infinite number
of conserved quantities of the Ito6 system. We have also shown that the Adler—Kostant—Symes
scheme provides a geometrical method for constructing the nonholonomic deformation of the
coupled complex KdV equation.

This work opens up various generalizations of nonholonomic deformed integrable
systems. Extension of the construction and integrability properties of the nonholonomic
deformation of the super KdV-type systems is under investigation. It would be a really
challenging problem to construct the (2 + 1)-dimensional nonholonomic deformed systems.
The Adler—Kostant—Symes scheme works elegantly in (1 + 1)-dimensional integrable systems
but there is no unified approach to (2 + 1)-dimensional systems; moreover, most of these
systems are not bi-Hamiltonian in nature. It would be interesting to study the properties of the
Ito6 equation associated with the Schrodinger spectral problem as suggested in [5].
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