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Abstract

We propose an algorithmic procedure (i) to study the ‘distance’ between an
integrable PDE and any discretization of it, in the small lattice spacing € regime,
and, at the same time, (ii) to test the (asymptotic) integrability properties of such
discretization. This method should provide, in particular, useful and concrete
information on how good is any numerical scheme used to integrate a given
integrable PDE. The procedure, illustrated on a fairly general ten-parameter
family of discretizations of the nonlinear Schrédinger equation, consists of
the following three steps: (i) the construction of the continuous multiscale
expansion of a generic solution of the discrete system at all orders in €, following
Degasperis et al (1997 Physica D 100 187-211); (ii) the application, to such an
expansion, of the Degasperis—Procesi (DP) integrability test (Degasperis A and
Procesi M 1999 Asymptotic integrability Symmetry and Perturbation Theory,
SPT98, ed A Degasperis and G Gaeta (Singapore: World Scientific) pp 23-37;
Degasperis A 2001 Multiscale expansion and integrability of dispersive wave
equations Lectures given at the Euro Summer School: ‘What is integrability?’
(Isaac Newton Institute, Cambridge, UK, 13-24 August); Integrability (Lecture
Notes in Physics vol 767) ed A Mikhailov (Berlin: Springer)), to test the
asymptotic integrability properties of the discrete system and its ‘distance’
from its continuous limit; (iii) the use of the main output of the DP test to
construct infinitely many approximate symmetries and constants of motion of
the discrete system, through novel and simple formulas.

PACS numbers: 02.30.1k, 02.30.Jr, 02.30.Mv

1. Introduction

Given a partial differential equation (PDE) and a partial difference equation (PAE) discretizing
it, it is interesting to know, when the lattice spacing € is small, ‘how close’ the two models

1751-8113/10/045209+27$30.00 © 2010 IOP Publishing Ltd Printed in the UK 1


http://dx.doi.org/10.1088/1751-8113/43/4/045209
mailto:paolo.santini@roma1.infn.it
http://stacks.iop.org/JPhysA/43/045209

J. Phys. A: Math. Theor. 43 (2010) 045209 P M Santini

are. In particular, if the PDE is integrable, it is important to have a way to establish if
such a discretization preserves integrability or, at least, how ‘close’ it is to an integrable
system, detecting the order, in €, at which the discretization departs from integrability
and, correspondingly, the time scale at which one should expect numerical evidence of
nonintegrability and/or chaos. In addition, given a PDE and two PAEs discretizing it, it
is also interesting to know, when the lattice spacing € is small, ‘how close’ the two PAEs are.

In this paper we propose to answer these basic questions in the following way.
Concentrating on an integrable PDE and on a PAE discretizing it,

(1) we construct and study in detail the multiscale expansion at all orders of a generic long-
wave solution of the PAE under scrutiny, generated in the small € regime, following
the procedure developed in [1]. At O(1), the leading term u of such an asymptotic
expansion satisfies the integrable PDE; to keep the expansion asymptotic, we eliminate
the secularities due to the linear part of the PAE, arising at each order, introducing
infinitely many slow (time) variables and establishing that the evolution of u# with respect
to such slow times is described by the infinite hierarchy of commuting flows of the
integrable PDE, as in [1];

(2) we make use of the asymptotic integrability test developed by Degasperis—Procesi (DP)
in [2, 3] on such a multiscale expansion to test, at all orders, the ‘asymptotic’ integrability
properties of the PAE; in particular, detecting the order in € (and, correspondingly, the
time scale) at which the discretization departs from integrability. At this time scale,
for instance, numerical simulations are expected to give some evidence of nonintegrable
and/or chaotic behavior;

(3) we finally show how to make use of the main output of the DP test to construct infinitely
many ‘approximate’ symmetries, at a required order in €, of the PAE under scrutiny,
using novel and simple formulas.

Recent studies on the performances, as numerical schemes for their continuous limits, of PAEs
possessing the same (continuous) Lie point symmetries as their continuous limits can be found
in [4-8]. Studies on the performances, as numerical schemes for their continuous limits, of
integrable discretizations of integrable PDEs can be found, for instance, in [9] and [10]; in this
case, the integrable discretization possesses infinitely many exact generalized symmetries and
constants of motion in involution at any order in €, reducing to the generalized symmetries
and constants of motion of the integrable PDE in the continuous limit. The PAEs selected
by our approach possesses infinitely instead many approximate generalized symmetries and
constants of motion in involution at the required order in € (see section 3.1), reducing to the
generalized symmetries and constants of motion of the integrable PDE in the continuous limit.

The procedure we propose should allow one to have a control on the ‘distance’ between
the PAE and its continuous limit, as well as the distance between two different discretizations
of the same PDE. Indeed, suppose we construct an asymptotic expansion of the form
Y = u+ 0O(%),a > 0, where ¥ is a generic long-wave solution of the PAE and u is
the corresponding solution of its continuous limit; if, at 0(e?), B > 0, the PAE passes the
DP test, we infer that ||y — u|| = O(e%) at time scales of O (e ~#), where || - || is the uniform
norm w.r.t x and ¢ (the norm used to test the asymptotic character of the generated multiscale
expansion). In this way, since we control the distance between ‘generic long-wave solutions’
of the PAE and of its continuous limit, we also control the distance between the PAE and
its continuous limit. In addition, if the multiscale expansions of two different discretizations
of the same PDE pass the DP test at O(e?), we infer, from the triangular inequality, that
1 — &l < [|Y —ull + ||¢ — u|] = O(e) at time scales of O(e~?), where ¥, ¢ are long-
wave solutions of the two different discretizations of the PDE corresponding to the same
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initial-boundary data; therefore, we have a control also on the distance between the two
different discretizations of the same PDE.

Some historical remarks are important, at this point, on the theory of multiscale expansions
in connection with integrable systems to put the results of this paper into a proper perspective.
Multiscale expansions of a given PDE are very useful tools for investigating the properties of
such a PDE and for identifying important model (universal) equations of physical phenomena.
For instance, if the original nonlinear PDE has a dispersive linear part, a small amplitude
quasi-monochromatic wave evolving according to it develops a slow spacetime amplitude
modulation described by the celebrated nonlinear Schrodinger (NLS) equation [11-15] (see
also [16-18])

iU, + tyy + 2¢|ul?u = 0, u=ux,t)eC, (D)

integrable if ¢ is a real constant [19]. Considering, instead, three monochromatic waves and
imposing a suitable resonance condition on their wave numbers and dispersion relations, one
generates another integrable universal model, the three-wave resonant system [20]. In the
above two examples, the expansion is constructed around ‘approximate’ particular solutions
of the original PDE (the monochromatic waves). It is also possible to expand around the
‘exact’ particular solutions of the original PDE; for instance, as shown in [21], expanding
around the exact solution uy = exp(2ict) of (1), the first nontrivial term of the asymptotic
expansion evolves according to another important model equation: the Korteweg—de Vries
(KdV) equation [22], sharing with NLS the property of integrability [23]. Since multiscale
expansions preserve integrability [21], (i) if the original PDE is a ‘C-integrable’ system (i.e.
it is linearized by a ‘change of variables’ [18, 24], like the Burgers equations [25]), the
model equation generated by it is linear [18, 24]; (ii) if the original PDE is an ‘S-integrable’
system, or soliton equation (like the NLS equation), integrated in a more complicated way
via a Riemann-Hilbert or d-problem [26-29], the model equation generated by it is also
‘S-integrable’; and vice versa, (iii) if the model equation generated by the expansion is not
integrable, then the original equation is not integrable too (indeed, if it were integrable, the
integrability preserving multiscale expansion would generate an integrable model equation).
This criterion has been used in [18, 30-32] as a simple test of integrability. In addition, the
universal character of the identified model equations (NLS, KdV or others) is also the reason
why model equations possess very distinguished mathematical properties and, often, they are
integrable [18, 30, 24].

Multiscale expansions can also be carried, in principle, to all orders and, as a consequence
of eliminating the secular terms at each order, a sequence of slow time variables #, = €"¢
must be introduced and the dependence of the leading term of the expansion on such slow
times is described by the hierarchy of commuting flows of the integrable model equation [1].
This multiscale expansion at all orders has been used in [2, 3] to build an efficient asymptotic
integrability test for the original PDE (see section 3 for more details on such a test). An
alternative asymptotic integrability test, based on the existence of approximate symmetries
for the original PDE, can be found in [33]. The ideas and procedures developed in [1-3]
have been recently used to build an integrability test also for PAEs [34-36]; in this approach,
one expands, as for the PDE case, around the approximate or exact particular solutions of the
PAE under investigation, obtaining a continuous multiscale expansion at all orders, following
[1], and applying on it the DP test. The main difference between the procedure followed in
[34-36] and the results of this paper is the following. The standard multiscale approach used
in [34-36], obtained expanding around approximate or exact particular solutions of the PAE
under investigation, cannot give information on how close this PAE and its continuous limit
are, the main goal of the present paper. The common features of the procedure in [34-36]
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and of that used in this paper are that, in both cases, one constructs, from the given PAE,
continuous multiscale expansions carried to all orders, as in [1], and one applies to them the
DP integrability test. Therefore, both procedures can be used to test the integrability and
the asymptotic integrability of the original PAE. A deeper comparison of the effectiveness
of these two procedures to test the integrability of a given PAE is postponed to a subsequent
paper.

Another integrability test for PAEs is the so-called symmetry approach [37], based on
the existence of higher order symmetries and originally developed to test the integrability of
PDE:s [38, 39].

The results of this paper are illustrated on the basic prototype example of the NLS
equation (1), starting from the following discretization of it:

iwn.t + 6720/4;+1 + wn—l - 2%) + F(wn—la wna 1;ﬁn+l) = 0»

FWn—t1s Yns Yne1) := 201 [P Y + @2 |V |* Wi + Y1)
+ a3V (Ynet + Yne1) + @a¥n (Yt |2 + (V-1 2)
+asVn (Y1 Y1 + Yas1 ¥no1) + as¥u (W2, + V2 ))
+ 20790 Vst Yn—1 + ag([ Vst Vst + Y1 V1)
+ay (W2 V1 + W2 Pet) + @100t Y1 + Wt i),

where the constant coefficients a;, j = 1, ..., 10, are real, reducing to (1) in the natural
continuous limit in which the lattice spacing € — 0 and ne — x € R, ¥,,(t) — u(x, t), with

10
c= Zaj. 3)
j=1

The ten-parameter family of equations (2) has recently been taken in [40] as the starting
point of an analysis devoted to the identification of discretizations of NLS that possess, at the
same time, a solitary wave and a breather solution reducing, respectively, to the one soliton
and breather solutions of the NLS equation (1), in the continuous limit ¢ — 0. We remark
that, rescaling the dependent variable, one can always introduce one normalization for the ten
coefficients; or for instance, choose one of these coefficients, say a;, to be sign(a;) or, better
for our purposes, normalize the sum (3) of the ten coefficients to coincide with the prescribed
coefficient ¢ of the NLS equation (1).

The linear part of the discrete NLS (dNLS) (2) is the standard discretization of (iu, +u,);
its nonlinear part is uniquely fixed by the following, physically sound, properties [40]. (a)
Equation (2) must possess the gauge symmetry of first kind (i.e. if v/, is a solution, ¥,e ™% is a
solution too, where 6 is an arbitrary real parameter), corresponding to the infinitesimal gauge
symmetry —iy,. (b) The nonlinearity is cubic; i.e. it is the weakest nonlinearity compatible
with the above gauge symmetry. (c) Only the first neighbor interactions are considered.
(d) Equation (2) is invariant under the symmetry transformation v¥,+; — v,y (space
isotropy).

The dNLS (2) contains, in particular,

(1) the integrable Ablowitz—Ladik (AL) equation [41]
il[fn,t + 6_2 (wn+l + 1[/11—1 - 21//n) + a2|l[fn|2(1/fn+l + l[fn—l) =0, (4)

fora; = a5, j=1,...,10;
(2) the discretization

W, + €72 (Wnat + Yt — 2) + 2a1 ¥, "9, = 0, (5)
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“

&)

for a; = aid;;,j = 1,...,10, relevant in several applications [42-46] whose
nonintegrability has been recently shown in [34, 35] using the DP test;
the discretization corresponding to

ajo = as, ay=as=as=a¢ =a; =ay =0, 6)
with ay, as, ag arbitrary, possessing a solitary wave as well as a breather solution reducing,
respectively, to the one soliton and breather solutions of the NLS equation in the limit
€ — 01[40];
the discretization corresponding to
as = as, a, = 2as, as = 2ag, as = a7 =ag = ajp =0, (7)
where ay, a3, ag are given in terms of physical quantities, describing coupled optical
waveguides embedded in a material with Kerr nonlinearities [47];
the discretization corresponding to

as = ay, a) =a3 =asg =ag = a/2, as=ay;=ay=a;p=0 ®)

(a particular case of (7)), appearing in the modeling of the Fermi—Pasta—Ulam problem
[48].

For special values of the coefficients a; the dNLS equation (2) is Hamiltonian. For instance,
equations (4), (5), (7) and (8) are Hamiltonian [47].

If 0 < € <« 1, the discrete scheme (2) approximates the NLS equation (1), (3) with an

error of O (€?). To study more precisely how close equations (2) and (1) are and, in particular,
the integrability properties of (2), in this paper we follow the procedure indicated in the first
part of this introduction, obtaining the following results.

ey

@

Due to the structure of the vector field in (2), the generated e-expansion contains only
even powers. At O (€?), the ANLS (2) passes the DP test iff the ten coefficients satisfy the
elegant quadratic constraint

10
(a1 — 3a3z — 2a4 — 6as — Sag + 3a7 — Sag — 13a9 — ayp) Zaj =0, 9
j=1
10
factorized into two linear constraints. If the first constraint ) a ; = 01is satisfied, we are
j=1
in the C-integrability framework and the dNLS (2) approximates the linear Schrodinger
(LS) equation with an error of O (e?), for time scales of O (¢~2). If, instead, the second
constraint is satisfied:

a, — 3az — 2a4 — 6as — Sag + 3a7 — Sag — 13a9 — a;9 = 0, (10)

we are in the S-integrability framework and the dNLS (2) approximates the NLS
equation (1), (3) with an error of O (€?), for time scales of O (e ~2).

We remark that, among the ten single dNLS equations obtained choosing only one of the
ten coefficients different from zero in (2), only the AL equation (4) satisfies the constraint
(9) and passes the test at o).

At O(e*) we have the following two scenarios. In the C-integrability framework, the
dNLS (2) approximates, with an error of O (e?), the linear Schrédinger equation for time
scales of O (e~*) iff the four linear constraints

10
E aj =0, ay+ay+ag+a; =0, a4 — as +2ag — 2a9 = 0,
j=1

(1)

a2+2(a3+3a5+3a6—a7+a8+7a9) =0
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are satisfied by the coefficients. Since one of the real a; can always be fixed rescaling
the dependent variable y, equations (11) characterize a five-parameter family of discrete
NLS equations (2) passing the test at such a high order.

In the S-integrability framework, the dNLS (2) approximates, with an error of O (¢?), the NLS
equation (1), (3) for time scales of O (e~*) iff the coefficients satisfy, together with the linear
constraint (10), the five quadratic constraints (53), (54)—(58). Since these five constraints
do not contain the term (a,)?, they are trivially satisfied by the integrable AL equation (4),
as it has to be. In general we do not expect a parametrization of such constraints in terms
of elementary functions; however, we have been able to construct the following two explicit
examples of ANLS equations:

W + € 2 (Wnat + Yne1 — 20) + a6 — 8% *¥n + 310 > (Wt + Y1)
+4¢y%(1_ﬁn+l + 1_ﬁn—l) - 4wn(1_ﬁn+1'(pn—l + 1uﬁn+llpn—1) + lpn(w,%.'.l + Wf,l) (12)
- 2%%”1%71) =0,

W + € 2 (et + Y1 — 20) +ao(— 489>V — 8 (|1 |2
+Yn11?) = 8Yn (W1 Vo1 + Vs Y1) + 109, (Yo + )
— 40 Vet Va1 — TVt PVt + (W1 P 1)

+ (Y Un1 + Y Unit) + 6t PVt + W1 Y1) = 0,

satisfying such complicated quadratic constraints, corresponding to particular cases in which
the associated five quadrics degenerate into hyperplanes.

These two distinguished models, passing the test at such a high order through the above
degeneration mechanism, are obviously good candidates to be the S-integrable discretizations
of NLS. A detailed study of their performances as numerical schemes for NLS, and of their
possible integrability structure (Lax pair, etc), is postponed to a subsequent paper.

To obtain the above results, it is essential to use the well-known integrability properties of
equation (1) (shared by all integrable systems; see, for instance [49-52]) that we summarize
here, for completeness.

The NLS equation belongs to a hierarchy of infinitely many commuting flows:

13)

u;, = K, (u), neN, (14)
1.e.
(K, (), K@) := K, )[K,, ()] — K,,@)[K,(u)] =0, n,méeN, (15)
where
, . 0K,
K,w)[f]=lim (u+ef) (16)
e—0 0€

is the usual Frechet derivative of K,, (1) w.r.t u in the direction f. The commuting vector fields
{K,}nen are arbitrary linear combinations, with constant coefficients, of the following basic
symmetries {0, },<n, generated by the recursion relation:

ont1 = Roy, 0y = _iuv ne N’

4 i 17
Rf =i(fe+2cud " (uf +if)), "
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where R is the recursion operator of the NLS hierarchy [53]. The basic symmetries used in
this paper are

oy = —iu, 0 = i(tyy + 2c|u|?u),
o4 = —i(u”” 4+ 20y + 2u|uy ) + 4uPuy, + 3u§ﬂ) + 6c2|u|4u),
06 = 1(Mrxrrex + 20 M xr + 61U thyr + 4tlgil ey + ikl (18)

+ 150Uty py + 1lutfug,|* + lOuzﬁ”) + 102 Qu|u |y, + 2ﬁu§x
+ 5uy Py + Slul g, + MSI/_t)ZC + 6ulu)?|uy, > + 7ﬁ|u|2u§) + 2003u|u|6),

and the NLS equation (1) corresponds to the flow u;, = K> (u) = o2(u).
Equivalently, the basic symmetries {0, },cn are elements of the kernel of the ‘linearized’
nth flow operator M,,, n € N, defined by

M, f = f, — K,@I[f]; (19)
i.e.
M,o,, =0, n,m e N. (20)

Due to (15), these linearized operators commute:
M, M, = M,,M,, n,m € N. (1)
The linearized operators used in this paper are

Mof = fi, = i(fox +2c0? F +2ul 1)),

WMo f = fio = 5[ Fores + 20O f +4ufo) + uQu, F + 20, £
+uf)+ (6clu*u® +3u? + duuyy) £+ 9clul® + 2)uy|? + ditu,
+2uit ) )],

Mo f = fig = 365 [ frooxxer + 2¢(10c @, f o + @ f ) +5Qu3 f o,

+ bttty fox + Uy (Sity frx + Sttr f o+ dar fr + 30 fran) + (St
+ 3ty ) f) + u(T0OCH U fo + Uity frox + 11 frlloe + ity frox
+ ity f e + Ot o + 60 fronr) + U (S (6 f yity + 6 frlly + 50 fr)
+ Frexe) + F O u)*u? + 10cu® (3luy|> + Siugy) + 10cu’ii
+ 5(2u§x + 33U Uyyy) + u(70612u)2( + 6Uyrre)) + f(40c?u|® + 35612214)2C
+ 1wy |? + 15cu® (@12 + 2ty ) + il Uyry + Syl rx + Olilyyrx
+ 2u(Scit(6luy | + Siuy,) + ﬁxxxx)))].
At last, if ¢ = 0, equations (1) and (17) lead to the LS equation

w; +uy =0 (23)

(22)

and to its (trivial) symmetries (—i””B;’u).

The paper is organized as follows. In section 2 we construct the multiscale expansion,
in the small € regime, of a generic solution of (2), establishing, in particular, that the
leading term of such an expansion evolves w.r.t the infinitely many ‘even’ time variables
ty = €2* D¢ k e N,, according to the even flows of the NLS hierarchy. In section 3,
after summarizing the DP test and after showing how to use the main output of this test
to construct infinitely many approximate symmetries of the original PAE through novel
and simple formulas, we apply the DP test to the PAE (2), isolating the constraints on the
coefficients a;, j =1, ..., 10, allowing one to pass the test at time scales of 0(e?) and of

7
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O(e™*), in both scenarios of C- and S-integrability. In section 4 we summarize the results of
the paper and we discuss the research perspectives opened by this work. In the appendix we
display the long outputs of the DP test, obtained using the algebraic manipulation program of
Mathematica.

2. Multiscale expansion in the small lattice spacing regime

If the lattice spacing € is small: 0 < € < 1, as a consequence of the invariance of (2) under
the transformation v,,+1 — v,+1 and of the well-known formula

>\ (1)
forr = %e"aﬁﬁ (24)
k=0 ’

valid in the long-wave approximation, only even x-derivatives appear at all (even) orders
in €, implying that also the asymptotic expansion of v, contains only even powers of €.
Consequently, to eliminate the secularities appearing at all even orders in €, the coefficients of
such an expansion must depend on infinitely many ‘even’ slow times [1]:

= (tr, 4,6, ...), fy = Ez(kil)l‘, k € Ny, (25)
implying that
8 — 0 + €20, + €Dy + . (26)

Therefore, we are led to the following ansatz for the asymptotic expansion of the ‘generic’
solution of (2):

Ya(t) =y u D (x, 1), uV(x, 1) = ulx, 7). 27)
k=0
Plugging (24), (26) and (27) into equation (2) and equating to zero the coefficients of all
powers in €, we obtain the following results.
At the leading O (1), we obtain the NLS equation for the leading term u" = u w.r.t the
first time £, = ¢:

Uy, = K> (u),

10
Ka(u) := 03 (u) = i(uyy +2¢|ulu), c= Zaj. (28)
j=1

As usual in perturbation theory, at the next relevant order (O (¢?) in our case), the ‘linearization’
Mou® of (u » — K2(u)) appears, together with the linear term (u;, — (i/12)uxxxx), cOming
from the linear part of (2), and with a nonlinear term G5 coming from the nonlinear part of (2):

Mou® = — (u - izu ) +G (29)
2 14 41 XXXX 5,

where

Gs=1i (sluzﬁ” + 8o u Pty + S3uluy)? + s;;ﬁui) ,

S| = a3z +ay +as +ag +ag + aj,
Sy = ap +ag +as + 2(ag + a7 + ag + ag + ayp), (30)
s3 = 2(as — as +2ag — 2a9), s4 = 2(ag — a7 + ag + a9 — ayg).
Concentrating on the linear terms in the round bracket, we obserye that u,, € Keer and
(—(@1/12)uy xy ) is the linear part of the symmetry (2/4!)o4 (1) € KerM,. Therefore, adding and

8
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subtracting the symmetry (2/4!)oy, equation (29) is conveniently rearranged in the following
way, isolating the resonant terms in the round bracket:

Mou® = — (uu + %m(u)) +gs, @31
where

gs :=1(c [u*u + crituy® + culuy ) + calu) ey + csu’iiey) (32)
and

1 = —%Cz,

= —%(al +ap +az +ay4+as — 3ag + Sa; — 3ag — 3ay + Say),

c3 = —3(ar1 +az + a3 — 5a4 + Tas + ag + a7 — 1lag + 13a + ap), (33)

cy = —%[Zal —ap+2az — ays — as — 4(ag + a7 +ag + ag + ayg)],

cs = —%[al +ay+ag+a; —5(as+ag +as+ag+ag +ap)l.

To eliminate the secularity in the bracket, we are forced to choose

2
u, = K4(u) := —4704(14), (34)
so (31) finally becomes the following secularity free equation for the first correction u®:
Mou® = gs. (35)

This procedure iterates without essential differences at all orders. The terms Mu® and
(us, — K4(u)) in (31) generate, at O (e*), the terms M,u® and Myu® respectively, while the
new linear term (u;, —1(2/6!)uyyxxxx) is rearranged again into the secular factor (u,, —(2/6!)0¢)
that must be set to zero, to avoid secularities. Since, at 0(€2k), we produce the linear term

(u,Zk - i&aﬁ%), one infers, in analogy with [1], that u evolves w.r.t the higher times

according to the even flows of the NLS hierarchy as follows:

U, = Ko (u) = (— 1)kt (Zk)!GZk(u), k € N, (36)
and one is left with the following triangular set of equations [2, 3]:
0(e?): Mou® = gs,
O(eh) : Mou® + Mu® = g7,
0(66) : Mzum + AA/L;u(S) + M(,u@) = go,
(37

0 ®) 1 Mu®*D + Mu® 4 4 Myu® = gops,

where, for instance, the expression of gy is presented in formula (A.1) of the appendix. It
remains to remark, following [2, 3], that the symmetries {o,} and the expressions in (37),
generated by the multiscale expansion, are differential polynomials satisfying the following
properties: (i) they are linear combinations of products of the u®’s and of their derivatives
with respect to x: 37u®, j > 0, k odd; (ii) they possess the gauge symmetry of first kind.
In addition, the differential polynomials appearing in the same equations exhibit the same
‘order’, in the following sense.
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Definition 1. If we define the order of the term 3l u®, j =20, as follows:
order (afu(k)) = order (Q{W) =j+k, (38)

then the order of the product of terms of this type is the sum of the orders of each term.

For example, order(a){u) = j+1 (since u = uV) and 0rder(|u(k‘)|28){u(k2)) = 2k +
J + k. Therefore, we are naturally led to the definition of the following vector spaces.

Definition 2. P, is the vector space of all the differential polynomials satisfying properties (i)
and (ii) above, of order n. P,(m) is instead the subspace of P, of all differential polynomials
satisfying properties (i) and (ii) above and containing only terms (3u®), (3{u®) such that
k < m.

Is is easy to see that, for instance, o,, K, € Pn+1(1), g5 € Ps(1) and g7 € P7(3)
(see (A.1)).

3. Applying the DP integrability test

Suppose we generate, from the model to be tested, an NLS-type multiscale expansion (as in our
example); then we have the following scenarios. If such a model is S-integrable (C-integrable),

(1) the leading term u of the asymptotic expansion evolves, with respect to the slow times #,,
according to the NLS (LS) hierarchy [1];
(2) there exist elements £ € P,.,, such that the following equations hold [2, 3]:

Myu™ = £ € P, m,n €N, (39)
implying, due to (21), the compatibility conditions
Mnfnsj) ZMmfn(j)’ m,n,j EI\L- (40)

Therefore, equations (40) are necessary conditions to be satisfied, in cascade, for the model
under investigation to be S- (C-)integrable; they are also sufficient to guaranty the asymptotic
character of the expansion. If equations (40) are satisfied only up to a certain order, the model

under investigation is not integrable, being nevertheless ‘asymptotically integrable up to that
order’ [2, 3].

3.1. The DP test and approximate symmetries

Equations (39) and (40), the basic formulas of the DP test, have been derived in [2, 3] as a
consequence of the existence of a Lax pair for the starting integrable model. It follows that if
conditions (39) and (40) are satisfied up to a certain order, the equation under scrutiny admits
an approximate Lax pair up to that order.

In this subsection we show how to derive conditions (39) and (40) from the existence of
infinitely many symmetries of the starting integrable model. This derivation allows one to
establish the important relations (to the best of our knowledge so far unknown) between the
functions fn(”’) € Pu+n of the DP test and the symmetries of the starting model. We concentrate
our attention on the case of difference equations, but our considerations have general validity.

Let ¥, = Ka(¥,) be an integrable model, say, the AL equation (4), and let
Vs, = Kon(Pn),m > 2, be one of its infinitely many higher order commuting flows
(symmetries), reducing, in the continuous limit, to the higher commuting flow u,,, = K, (1)
of NLS.

10
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On one hand, from equations (25) and (27), we have that

m+k
_ 2 (3) _ 2k Q(m+k—j)+1)
1pnlzm - uth +e€ (utZ(nﬁ-l) + ulz,,,) t...= Ze Z ulzj ) (41)
k=0 j=m

where u,, = Ko@) (from (36)) and u "= — g7 1, Qunek=j+D 4 p@HA=DED g
2m bj 2j 2j

some functions fz(f("”k_j "D to be specified. On the other hand,
Kam(Yn) = Kom @) + € Kgo) + ... = Ko@) + Y _ K5, (42)
k=1

where Kz(ik) € Pam+iy+1. Equating equations (41) and (42), we infer that fn(’") € Pusn,m,n €
N, (the basic formula (39) of the DP test), and we also construct the asymptotic expansion of
the generic higher order symmetry

’CZm(l/fn) = Koy (u) + 62(K2(m+1)(u) + Kém [l/t(3)] + fZ(i::I)) T

m+k—1
i 2 k—j)+1
— ZGZk Z (Kéj[u(z(””k ])+l]+f2(j(m+ )+ )) +K2(m+k)(u) (43)
k>0 j=m

in terms of the NLS higher order symmetries, of their Frechet derivatives in the direction of the
corrections u/), j > 1, of the leading term u of expansion (27), and of the output functions
fn(”‘) € Pun of the DP test.
o (k) . (2k+3) .
Therefore, if f,, € Pokany+1 €Xists, but fo € Paksny+3 does not, Vi € N, it
follows that

(i) the solution u®**D of (39) is uniformly bounded and expansion (27) is asymptotic up to
O (€%%); therefore, the PAE under scrutiny approximates well its continuous limit, with
an error of O (€?), for time scales up to O (e ).

(i) The PAE possesses infinitely many ‘approximate’ generalized symmetries in the form
(43) up to O (€%); therefore, it is integrable up to that order. We remark that, due to the
Hamiltonian theory of integrable systems [49-52], it is also possible to associate with
the PAE infinitely many ‘approximate’ constants of motion in involution, a very useful
information in a any numerical check.

3.2. C- and S-integrability at O (€?)

In our example, the first of equations (37) is already in the form (39), with g5 = 2(3) € Ps(1).
Assuming now that Myu® = f4(3), we arrive at the consistency

Mafy = b P (44)

that must be viewed as an equation for the unknown f4(3). Since g5 = 2(3) € Ps(1), it follows
that one must look for f4(3) € P7(1). The calculation, plain but lengthy, has been performed

using the algebraic manipulation program of Mathematica, and gives the following result.

Lemma 1. Equation (44) admits a unique solution f4(3) € P7(1) (presented in formula
(A.4) of the appendix) iff the coefficients a;’s appearing in (2) satisfy the following quadratic
constraint:
10
((1] — 3(13 — 2614 — 6615 — 561(, + 3617 — 5613 — 13(19 — (110) Zaj =0. (45)
j=1

11
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Once f4(3) is constructed, f2(5) e P:3) ( f2(5) = Mu®) is found from the second of
equations (37):

O = g O (46)
and is presented in formula (A.7) of the appendix.

We first note the nice factorization of the quadratic constraint (45) into two linear
constraints:

10

c=Y a;=0, (47)
j=1

a, — 3az — 2a4 — 6as — Sag + 3a7 — Sag — 13a9 — a;g = 0. (48)

Therefore, we have the following two different scenarios.

(1) If the first constraint (47) is satisfied by the coefficients a;, the continuous limits of dNLS
(2) are the LS equation. It follows that, in this case, equation (2) is ‘asymptotically
C-integrable” at O(e?) and one expects that, for generic initial data and at time scales
of O(e™?), the dynamics according to (2), (47) be well approximated by the dynamics
according to the LS equation (23) with an error of O (€?).

In particular, the dNLS (2), (7) is ‘asymptotically C-integrable’ at O (€?) iff

a) + 4(13 + 3(16 =0. (49)

(2) If, instead, the second constraint (48) is satisfied by the coefficients a;, the dNLS
equation (2) is ‘asymptotically S-integrable’ at O(e?) and one expects that, for generic
initial data and at time scales of O(e~?), the dynamics according to the dNLS
equation (2), (48) approximates well the dynamics according to the NLS equation (1), (3)
with an error of O (€?).

In particular, (i) the dNLS (2), (6) is ‘asymptotically S-integrable’ at O (€?) iff the following
additional constraint is satisfied:

asz +2ag = 0; (50)

(i1) the dNLS (2), (7) is ‘asymptotically S-integrable’ at O (€?) iff the following additional
constraint is satisfied:

aq —8613 —9616 =0, (51)

while the dNLS (2), (8) is not ‘asymptotically S-integrable’ at O(e?) (therefore, it is not
integrable).

In addition, since the dNLS equation (2) is the linear combination of ten different
discretizations of NLS, it is immediate to check if some of these ten discretizations satisfy
the constraint (48). Calling dNLS;, the single discretization of NLS obtained choosing in (2)
aj =aidj, j =1, ...,10,itis straightforward to see (since the coefficient a;, is the only one
absent in (48)) that only the dNLS, equation (coinciding with the AL equation (4)) satisfies
the constraint (48) (as it has to be, being an integrable system). All the other ANLS;, k # 2
equations, including the dNLS; equation (5), do not satisfy the constraint (48); therefore,
they are not ‘asymptotically S-integrable’ at O(e?) (consequently, they are not integrable)
and, for generic initial data and at time scales of O(e~2), their dynamics are expected to
be quite different from that of NLS (1), (3), presumably exhibiting numerical evidence of
nonintegrability and/or chaos.

We finally infer that the discretizations (2), (6) and (2), (7) satisfying respectively the
constraints (50) and (51), the AL equation and any other dNLS equation (2) satisfying the

12
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constraint (48) are all close to NLS (once the free coefficients of each model are normalized
to satisfy (3)) and are all close together at time scales of O(e72), in the sense mentioned in
the introduction.

It is interesting to push the integrability test to the next order which we will present here.
Due to the above factorization of the constraint (45), the test bifurcates and, in the next two
subsections, we explore both cases. Before doing that, we observe that, given f2(3) e Ps(1)
and assuming that the constraint (45) be satisfied, the equation Mg 2(3) = M, f6(3) admits a

unique solution f” = Mqu® € Po(1), presented in formula (A.10) of the appendix, and no
additional constraint appears in this derivation, as predicted by the DP test.

3.3. C-integrability at O (%)

Let us assume that the constraint (47) be satisfied. For the construction of f4(5) = Mu® €
P9 (3) from the equation

Mify” = i f; (52)
we have the following result.

Lemma 2. Egquation (52) admits a unique solution f4(5) € Po(3), presented in formula

(A.13) of the appendix, iff the coefficients a; satisfy the four linear constraints (11), defining
a six-parameter family (but one of these parameters can always be rescaled away) of ANLS
equations (2) ‘asymptotically C-integrable’ at O(e*). Therefore, one expects that, for generic
initial data and at time scales of O (e =), the dynamics according to (2), (11) well approximate
the dynamics according to the LS equation (23) with an error of 0 ().

For instance, the discretization (2), (7) satisfies the constraints (11) iff ag = —az = ay.

The six-parameter family of dANLS equations (2), (11) (or at least some particular case
of it), being C-integrable at such a high order, is a natural candidate to be a C-integrable
discrete system.

3.4. S-integrability at O (e*)

Let us assume that the constraint (48) be satisfied. For the construction of a unique
12 = Mu® e Py(3) from equation (52), we have the following result.

Lemma 3. If the constraint (48) is satisfied, equation (52) admits a unique solution

4(5) € Py(3), presented in formula (A.13) of the appendix, iff the following five quadratic

constraints are satisfied:

0;=0, j=1,...,5 (53)
where the Q;’s are the following quadratic forms in the nine variables a,, .. ., ajo:
Q1 = —4(1%0 + ajpar + 2a10a3 — apras + 2(132 — ajpd4 — 2a2a4 + aszaq

+ 3ajoas — 2aras — 3azas — 8asas — 8a§ + 18aj9ag + 6azag — 6ajoay

+4daray + 6azag + 4asa; + 20asa; + 24aea; — 8a$ + 12a0a3 — 3arag 54)
+ 6azag + 3asag — 9asag — 6agag + 18a;ag + 20a19a9 — 3aas — 2azao

— 13a4a9 — 25asa9 — 6agag + 50a7a9 — 24agag — 24a§,

13
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0, = 1461120 + 6ajoas + 4dapas + 4araz + 26a§ + 36aj0a4 + Sazas
+40azay + 17af + 72ay0as + Taras + 88azas + 68asas + 75a§
+ 64a;pae + 10arae + 72aza¢ + 60asae + 128asag + 60a§ — 24a0a7
— 2apa7; — 24aza; — 16a4a7; — 44asa; — 32ag¢a7 + 4a% + 64ajpag + 8arag (55)
+ 60asag + 54agag + 106asag + 100agag — 20a;ag + 42a§ + 168a;pay
+ 28ara9 + 220asza9 + 170asa9 + 382asag + 332a¢a9 — 108a7ay
+284agay + 46643,

03 = 20a120 + 15ay9a; + 38ay9az — Sazaz — 22a§ +39a;p0a4 — aray
— 23aza4 — af + 63ajpas — 1laras — 83azas — 52asas — 75a§
+ 70a0a¢ — 14ara¢ — T8azag — 48asae — 148asag — 84a§ — 18ajpa7
+ 10ara; + 42aza7 + 32a4a7 + T6asa; + 88aga; — 20a$ + 88ajpag (56)
— Tasag — S4azag — 15a4ag — 119asag — 134aeag + 82a7;ag — 36a§
+ 72a10a9 — 59ara9 — 302aza9 — 211asay — 539asag — 526ag¢aqg + 234a7aq
— 472agag — 788a§,

Q4 = —32af0 — 24a;0ay — 56aypaz + 6araz + 36a§ — 70a19as — aray

+ 30azay + af — 114aypas + aas + 78azas + 20a4as + 27a§ — 120apa¢

+ 14asa6 + 88azag + 48a4ae + 84asag + 84a§ + 24a,0a7 — 14ara7 — 64azay 57)
— 52a4a7 — 80asa; — 112a¢a; + 28a$ — 164apag + 2azag + 48azag + 12a4ag
+ 16asag + 124a¢ag — 116a7ag + 36a§ — 220a19a9 + 22a2a9 + 208azag + 96asay

+ 196asag + 292a¢a9 — 204a7a9 + 176agaqg + SOOag,

Os = 461120 + 3aj0ar — 2aj0az — araz — 1461% + 3ajoas — aras — 19azay
— Sai — Saypas — 3ayas — 47azas — 36asas — 39a§ — 2aypa¢ — 6asag

— 38aszag — 32a4a¢ — 68asag — 360% + 6ajpa; + 2aa7 + 18azay + 16asa7 (58)
+ 28asa; + 24asa7 — 461% + 8ajpag — 3arag — 30azag — 19a4ag — 59asag

— 62apag + 26a;ag — 20a§ — 40a0a9 — 23arag — 150aza9 — 119a4a9 — 255asao
— 230agay + 82a7a9 — 216agag — 356a§.

The five homogeneous quadratic constraints (53), (54)—(58) for nine unknowns, characterizing
the intersection of five quadrics in the real projective space of dimension 8, define, in principle,
a four-parameter family of solutions (but one of these parameters can always be rescaled away)
whose parametrization does not appear to be expressible, in general, in terms of elementary
functions. The corresponding dNLS equation (2) is asymptotically S-integrable at O (¢*) and
should well approximate the NLS equation for times up to O (e ~#).

We observe that, in all these quadratic constraints, a, is the only coefficient appearing
always multiplied by other coefficients (the term (a»)? is absent); therefore, the choice

aj = adjs, j=1,...,10, (59)

corresponding to the AL equation (4) satisfies all constraints, as it has to be. Other less trivial
explicit solutions of (48), (53), (54)—(58) can also be constructed, corresponding to the case

14
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in which all quadrics degenerate into pairs of hyperplanes. Here we display the following two
examples:

4
a; = —4ag, a = ¢, a; = 4as, as =0, 60)
as = —4as, a7 = —asg, ag =ag =ajp =0,

a) = —24a9, a; = daz = 0, as = ds = —8(19, (61)
as = 10ag, a7 = —2ay, ag = —Tao, ajo = 6ao,

corresponding, respectively, to the dNLS equations (12) and (13) presented in the introduction,
‘asymptotically S-integrable’ at O(e*). Therefore, one expects that, for generic initial data
and at time scales of O(e~*), the dynamics according to equations (12) and (13) are good
approximations of the dynamics according to the NLS equation (1), with an error of O (€?),
at time scales of O (e~*). Of course, these distinguished equations, passing the test at such a
high order, are also good candidates to be S-integrable difference equations.

We finally observe that there is no choice of parameters for which the dNLS equations
(2), (6), (50) and (2), (7), (51) satisfy the above constraints; therefore, these two models are
not S-integrable at this order (they are not S-integrable at all) and do not approximate well
NLS at time scales of O (™).

4. Summary of the results and future perspectives

In this paper we have proposed an algorithmic procedure allowing one (i) to study the distance
between an integrable PDE and any PAE discretizing it, in the small lattice spacing € regime;
(ii) to test the (asymptotic) integrability properties of such a PAE; and (iii) to construct infinitely
many (approximate) symmetries and conserved quantities for it. This method should provide,
in particular, useful and concrete information on how good is a numerical scheme used to
integrate a given integrable PDE.

The procedure we have proposed, illustrated on the basic prototype example of the
nonlinear Schrodinger equation (1) and of its discretization (2), consists of the following three
steps: (i) the construction of the multiscale expansion of a generic long-wave solution of the
dNLS (2) at all orders in €, following [1]; (ii) the application, to such an expansion, of the DP
integrability test [2, 3]; (iii) the use of the main output of such a test to construct infinitely
many approximate symmetries of the dNLS equation (2), through novel formulas presented
in this paper.

This approach allows one to study the distance between the integrable PDE and any
PAE discretizing it. Suppose, for instance, that the asymptotic expansion we construct reads
Y =u+ 0(e*),a > 0, where v is a generic long-wave solution of the dNLS (2) and u is
the corresponding solution of (1); then if the DP test is passed at O(e?), we conclude that
(i) the dynamics according to the NLS equation (1) is well approximated (with an error of
0 (e%)) by the dynamics according to its discretization (2), for time scales of 0@t~ *); (ii) the
dNLS equation is asymptotically integrable up to that order, constructing its infinitely many
approximate symmetries and constants of motion in involution. In contrast, if the DP test is
not passed at that order, the dNLS equation is not integrable and one should expect, at the
corresponding time scale, numerical evidence of nonintegrability and/or chaos.

We have carried the above procedure up to O(e*) and we have been able to isolate the
constraints on the coefficients of the dNLS equation (2) allowing one to pass the test at that
order, in both scenarios of S- and C-integrability.

15
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Numerical experiments to test such theoretical findings are presently under investigation;
preliminary results seem to confirm the theoretical predictions contained in this paper [54].

With the same methodology and goals, we are presently investigating families of
discretizations of the Korteweg—de Vries and Burgers equations [55], other two basic integrable
models of natural phenomena. Of course we also plan to investigate discretizations of

integrable PDEs in which also the time variable is discretized.
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Appendix A.

In this appendix we display, for completeness, the long outputs of the DP test, obtained using

the algebraic manipulation program of Mathematica.
The differential polynomial g7 in (37) reads

. o )
g7 =i(liulul® + Llul*u® + Lau®” + L |ulPa® + lsulu®|?

+ Lot |u*u? + L a® + gulul*u, |* + lolug |Pu'® + Lou’ia?

(3) 7(3)

4 _ 3
S+ lsuusiny + gyl uxx+l]5uuxxu()

©)

+ l”ﬁuxuf) + llzuﬁxu

-3 2 ) 2012~ —
+ llﬁuu“u( ) + L7lu [Tugy + Ligitus, + lou™|u| ity + louity,u
3)

2 - 2 2 2-(3 -
+ DUl H gy + Doty | + DaluPu®) + L a + it i

_ _ 2 2_
+ lZG””xuxxx + l27’/“'¢x“xxx + 128|u| Uxxxx T l29u MXXX.X)ﬂ

where

h=—5¢, L =—3c I3 = 2, ly = =, Is = 4,

le =T, I; = %llls lg = 69,

19 = —%((11 +ay+az — 5614 +7a5 +aeg+a; — llag + 13619 +a10),

lip = —%cz, L1 = —(ay +ax + a3 + ag + as — 3ag + 5Sa7; — 3(ag + ay) + Sayg),
Lo =3, - —%(611 +ay + a3 — S5a4 + Tas + ag + a7 — 1lag + 13a9 + ayy),
114 = 5[1(), 115 = 116’

lie = —1(ay — ar +2a3 — ay — as — 4(a + a7 + asg + ag + ay),

li7 = —5:(5(ay +az + a3 + as + as + ag + a7 + ay) — 67as + 77as),

lig = —1(a) +ar +as +as +as — 8(ae + az + asg + ag + ay)),

lio = 2L, Lo = _%(a, +as+ag+ar; —5(az+as+as+ag+ag+ap)),

Ly = —(ay+a+as +as +as +ag + a7 — 17(ag + as) + 19a),

Iy = —ﬁ(ll(al +ay +az) —79(ay + as) + 11(ag + a7) — 169(ag + ag + ayp)),

I = _%(201 —ap+2az — aqg — as — 4(ag + a7 + ag + ag + ay)), Iy = %120,
s = —5(ay +ax +az + ag +as + 9a; — 7(as + ag + as) +9ajp),

126 = —%(3(611 +ap+aj +Cl1()) — 17614 + 23615 + 3616 + 3617 — 37618 +43a9),

Iy = —%(CH +as + a3 — 14ay + 16as + ag + a7 — 29ag + 31ag + ayo),

(A.1)

(A.2)
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Iy = —6%(2611 —3a, +2a; — 3a4 — 3as — 8(ag + a7 + ag + ag + ayp)),
I = —ﬁ(al +ay+ag+a; — 14(az + a4 +as +ag +ag + ay)). (A.3)
. 3) r 23 _ 17 3 3 _ . . .
The solution f,” € P7(1) of My f,” = M, f,”, where f,” = gsis given in (32), (33), exists
unique and reads
3 . — -
4( ) = 1(otlu|u|6 + oty U]t + ozt U + a4u§|u|2u + o5y || Pu
+ 0[6123143 t+ Q7Uxxxx |u|2 + a8"_txxxxu2 + Ol()uxxxux"_t + aloﬁxxxuxu + alluxxxﬁxu (A4)

2 = 2 2 - 2
+a12uxxu+a13|uxx| M+C¥14Mxx|l/tx| + A 5Ux U )1

where
C2 C
@ =7 20— 3+ e+ 3s), oy = ¢ (4e = 2c3 + 64 + 5¢s),
o = %(m — 3+ 3cq + 10c5), = %(40@ — 1les +25¢4 +20cs),
as = i(Scz +5¢3 + Tcy + 16¢5), o = i(4Cz +c3+ ¢4 +8cs),
12 24
(A.5)
“ e L des +3cy) L s+ 2¢5)
= —, ag = —, a9 = —(4c c4), ap = —(c cs),
=% 8= 15 9= ;¢ 4 0= 1506 5
1 1 1
o= E(2C3+C4)’ o = E(3cz+26’4), o3 = E(C3+C4+4CS),
1 1
oAy = E(262+5C3+C4)’ a5 = E(Cz+63+305),
iff the following constraint is satisfied:
2c1 —cRcr —c3+cd+4c5) =0 (A.6)
on the coefficients ¢;’s defined in (33). This constraint is equivalent to (45).
2(5) =g7— 4(3) consequently reads, from (A.1) and (A.4),
2(5) = i(diulul® +dylul*u® + dsiiu®” + dy®|u*a® + dsulu®|?
+ d6ﬁ|u|2u§ + d7u)2(12(3) + dgu|u)?uy|? + dolug|*u® + d10u3ﬁ)2€ + d“l?mxuff)
+ dlzuﬁxuf) + d13uuxﬁf) +dialu*ury + disiuu® + diguig i (A7)

2 =2 2 2= = 3 2= 2
+dyg |y P+ digiu, + douP (it + dooutit u® + dyjuudit e, + doput ||
2.3 2-(3 ~ ~ ~
+ do3|u| u)(cx) + dosut u)(cx) + dositU Uy + dogUil Uy yy + dp7UU il xx
2 2=
+d28|u| Uxxxx +d291/t Mxxxx)a

where

2
d, = %(Sal +2a, — 4as; — ag — 13as — 13ag + 11a; — 10ag — 34aq + 2ayg),

ds = 76_2(95011 +20ay + 35a3 + 26a4 — 106as — 295a6 + 185a7 — 223ag — 487aq (A8)
+ 125a40),
dy = —%(dl +ay +az +as +as — 3ag + Sa; — 3(ag + ag) + Sayy),
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dg = %(11(11 +4a, — Say — 22a4 — 2as5 — 19a¢ + 13a7 — 55a3 — 15a9 — 3ayy),

do = dy3, dip = %(llal + 8a; — 13a3 — 22a4 — 10as — 19a¢ + 29a7 — 55ag
— 3lag + 5ay9), dn = 2dy, dip = di3,

diz = —%(al +ay +az — Sag +Tas + ag +a; — 1lag + 13a9 + ayg),

diy = %(16(11 —2a; + az — Sa4 — 29as — 44a¢ + 4a7; — 35ag — 83a9 — 11ayg),
1

dis = die, dig = —3(201 —ay+2a3 —as — as — 4(ag + a7 + as + ays + ayo)),
1

dy; = %(Sal +2a, + 5az — 28ay4 + 32as — 13a¢ + 11a; — ag — 25a9 + 11ayg),
1

dig = 5(1301 +a +13az +a4 +as — 1lag + 61a; — ll(ag +ag) +61a10),

d]g = %(11(11 + 2(12 — 19613 — 22614 — 34(15 — 19a6 + 5617 — 37618 - 61(19 — 25(1]0),

1

dz() = —g(al +ay+ag+a; — 5(613 +aq4+as+ag+ag +a10)), (Ag)
1

dr = %(201 +2a, — Tay — 13a4 — as — 4ag + 8a; + 11ag + 35a9 — 37Cl10),

1
dyy = M(Mal —apy — 46az — as + 59as — 16a¢ — 16a; + 44ag + 164ay

+ ]04&10),

1 1
drz = —5(201 —ay+2a3 —as—as —4(ag +ar +as +ag +ap)), du= Edzo,
1
dys = Z(al +az —ae —a; —ag — dg — aj),
1
dy = ﬁ(““‘ —4ay + 11a3 — 4ay — 4as — 19(ag + a7 + ag + ay + ay)),

1
dy; = —(a; + ap — 4az + ay — 9as + ag + a7 + 6ag — 14a9 — 4ay),

30

dzg = @(1401 —dap + 14613 — a4 —as — 16(616 +a7+ag+ag +a10)),
&

dy = —.

* 7 120

The unique solution f6(3) = Mqu® € Py(1) of equation My £\ = M, f6(3) reads
D = i(B1|ulPu + Botnrlul® + it lul*u® + Bare |l + Bslu*|ul*u
+ Boity 16 |ul® + Britxre lul* + Bsttxxtt u i + Bott i | + Brous  |ul*i
+ Builttnx PlulPu + Brofgxtt |u)*u + Br3flxiiytt® + Bratty u’i®
+ Brstx s |2l + Broxiizu® + Prouditeit + Prgluy|u + Bro (i) u’
+ Baoilx lux [u® + Boyix |l + Brothxnrrx [1]* + Boallxrrxxxit?
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2 ~ 2 -~
+ /324uxxxxx |M| + /325uxxxxxuux + ﬂ26uxxxx |ux| + :327uxxxx UxxU
- - 2 - - -
+ ,828uxxxxuxxu + ﬂ29uxxxxux + ,330uxxxxuxxu + .BSIMXXXM + ,832uxxxuxxux

_ 2 2 _
+ :333uxxxuxx Uy + ﬂ34|uxxx| u+ ,835 |uxx| Uxy T ;336uxxxxxuxu

+ B3ylhxilxxlly + Basilx lul*u?), (A.10)
where
C3 C2
B = E(662 — 3¢5+ 3cq + 8¢5), B = %(1002 —5¢3 + 10c4 + 12c5),
C2 C2
ﬂ3 = %(462 — 2C3 +4C4 +9C5), ,34 = 1—8(136‘2 — 5C3 +9(,‘4 + 1065),
C2 C2
Bs = %(ISQ — 3c¢3 + 14cq + 28¢s), Bs = %(502 —¢3+3cq4 + 8cs),
C Cc
— 5 (6¢y— 3¢5+ 15¢4+7c5), = £ (108¢; — 29¢3 + 126¢4 + 56¢5),
B 180( ¢ — 3c3 cs+7cs) Bs 360( &) c3 C4 Cs) (A1)
o= %(36@ +7¢3 +66¢4 +52¢5), Bio= 7L20(152c2 — 41c3+169¢, + 84cs),
Bi = %(4%2 —7e3 +79¢4 + 118¢5), Bia = %(1&2 +7cs + 2664+ 62¢5),
Bis = %(862 + ¢3 + 604+ 2605), Bia = 7i2(33c2 —7es + 21y + 14cs),

Bis = %(27&2 +11cs +276¢4 +236¢5),  Pio = %(3%2 + 8¢5 + 33c4 + 68¢s),

Bi = %(2202 — 3+ 3ea+16¢5),  Pig = %(15&2 +31es+ 101cq + 176¢5),
Bro = %(12@ — ¢34+ 9c4 +44c5), Boo = %(1662 +7c3 + 12¢4 + 42¢5),

By = %(mc2 — 12¢3 + 103¢4 + 158¢5), B = %‘0, B3 = 3%,

Bos = ﬁ@% +3c4), Bos = %(63 +4cs), B = %(18@ + 213 +25¢4),
By = %(1502 +13¢c),  Pu= %(%3 + 11y + 12¢5),

Bro = %(02+ZC3+1005), Bao = %(263+C4+1105),

B = ﬁ(%z +3cq), B = %(5062 +35c3 + 34c4),

B3z = 31@(1102 + 17¢3 + 10c4 + 15¢5), B34 = %(llq +4cy + 18¢s),

1
B3s = m(zoc2 +25¢3 + 11c¢y + 20cs),

1 1
,33(7 = %(4C2 + 5C4), ,337 = %(SCZ + 316‘3 + 4C4 + 50C5),
ﬂ38 = %(26‘2 —C3 +5C4 + 14C5), (Alz)
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and no additional constraint on the coefficients ¢;’s appears. The unique solution f, =
Myu® € Py(3) of equation My £ = My £ reads

5 . — —
4( ) = 1(81u|u|8 + 8oty ] + 83t ut®|ul* + 84u)2€u|u|4 + 85 |uy | Pulul?

+86u |u|2“3+87uxxxx|u| +88uxxxux|u| u+59”xxxux|u| u+810u |u|2

+ 811|Mxx|2|u|2u + 812ﬁxxxux|u|2u + 813ﬁxxxﬁxu3 + 514uxxuiﬁ2

+ 81514“ |ux |2|I/t|2 + 516”)()5’2)2(”2 + 81714)361/_{)(1/_! + 813|MX|4M + 81gﬁﬁxu3

- 2.2 - 21,12 2 - 2

+ 820”)()( |th| u-+ 821uxxux |bl| + 822uxxxxxx |l/t| + 623“):):)(}0:)5”
- —_ 2 -

+ 824uxxxxxuxu + 825uxxxxx Uy + 826uxxxx |ux| + 827uxxxxuxxu

+ 828uxxxxuxxu + 829uxxxxu + Sgouxxxx Uxxl + 53luxxxu

_ = 2 2
+ 830U gxx Uy ily + 833U xxx Uy Uy + 834 | Uy |“U + 835U xx |Ux |

— = 21,125 3 2 3
+ 836uxxxxxuxu + 837uxxuxxxux + 838” |u| Uxxxx T V1 u)(cx)xxlu| + VZu)(cx),\ u

+ ysu ) i + yau Qi + ysul)u |* + youDuit e + yulu i
(A.13)
+ ySu,(rS)uxxux + V9u)((3)uxuxx + leu)((S)uuxxx + ¥ lu(3)uxxxxlz + yl2u(3)uxxxﬁx

3 2 3 = 3),, = 3 3
+ V13U U P+ V14Dt + 15suDuityn + 11608 U + 1708 uu

Dy -3 -3 -3
+ ]/1814 uxxu + )/1914( ) + VZOMJ(( )uxxxu + J/Zlu)(( )uxxux + )’221/!( >uxxxxu
3 3,14 3 2 - 112
+ Y230 D typtty + youit Dud, + yosul ul* + yoouPuul?i + yoruPiulu
3 2; 3) 2-2 31 121012 -2 2
+ Y23 P [uli + yoouDuZia® + yaou™ uy?ul? + y31u®ialu

+ yau Vi ulPu + v |ulPu? + y3aia DuuPu + yasi i cu®

+ Y360 Dt [u)Pu + 37D uZ|ul? + y3git D luy |Pu? + y30i i + yaou® u|®

_ _ 2_ _ 2
+y it ul*u? + ouBui + ou® i + o3uPu®i, + oqu® i,
+osuPa®u + o6|u Pu + o7uPia®u, + oguPaPu + oou®uadu,
+010[u® Py + o1 @) ul?i + o12|a® 2 u?u + 013 P)?u?),
Where

61 = 336d; + 4(602 —3c3+2¢4 + 10C5)d2 +605(2c0 — 3 +2¢4 + 4C5)d3

=
576
+4(6cy — 3¢5 +3c4 + 2¢5)dy + ( — 4cZ + 20205 — €3C5 + C4C5 — 2c§)d5
+c(2(14cy — 5¢3 +9c¢4 +28¢5)di1 — 2(10cy — 3¢3 + Teq + 8¢s)din — 4(6¢2
—3c3+ ¢4+ 16c5)di3 + 16d14 + 2(18¢c; — Tcz3 + 11cq + 30¢5)dy5 — 2(6¢>
— 3¢5 +3cq4 + 14c¢5)dig — 48d19 — 4(6¢y — 3¢3 + 3¢4 + 8¢s)dyg + 4(—4cyr + 3
+2¢4 + 15¢5)drs + 4(—6¢5 + 5¢3 + ¢4 — 6¢5)doy + 32dg — 16dg + 4(2¢, — ¢3
+ ¢4 +4cs)dy) +8¢*(—2d17 + 4dys + 2d + Tdos — Tdog — Sdbos + 16da9)),

144 (96d1 + 10c4d, + 4cycsdz — 6¢5dy — 26‘42161'5 +c(2(cy — c3 +6¢4

+ 8C5)d11 — 2(2C2 + 56‘4)d12 — 2(66‘2 —3c3+cy + ]4C5)d13 +104d4 + (18C2
— 7C3 + 1164 + 24C5)d15 + 3(—262 +C3 —C4 — 4C5)d16 — 24d19 + (34(,‘2 — 196‘3
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+ 31c4 + 80cs5)drz + 2(—602 +5¢3 — 5¢4 — 10c¢5)doy + 16dg — 8dg + 2(2C2
—C3+cCq4+ 4C5)d9) + 4C2(—2d17 + 4d13 + 2d22 + 13d25 — 13d26 + dzg + 4d29)),

1
83 = E(lzdl + 2C5d2 + 2C4d4 + C(2C5d11 — 2C5d12 + 8d14 + 24d19 + (2C2

—Cc3+Ccg+ 4C5)d20 + 2(2C2 —Cc3+cqg+ 56‘5)d23 + 5(26‘2 —Cc3+ C4)d24)
+8c*(dos — dog + dog — 2d9)),

1
S04 = m(216d1 + 2(36‘2 +6c4 — 2C5)d2 + 2(26‘3C4 + 2c2¢5 + €305 + C4C5

— 2¢3)ds — 24csds — (6¢5 — 3cscs + cacs +2¢3)ds + c(—24do + (52¢2 — 19¢3
+9cq + 54c¢5)diy + 2(—Tcy +3c3 — 8¢y +9¢5)din + 2(—10¢s +4ez — Scy

— 22¢5)dy3 + 28d14 +2(33¢y — by + 5cq + 16¢5)dys + 2(—22¢5 + 12¢3 — 18¢4
—19¢5)d16 — 102d19 + (4cy — 10c3 — 64 + Tes)dag + (154¢, — 58¢3 + 121y
+199¢5)d3 + 3(—22¢; + 18¢3 — 3cq — 22¢5)day + 132ds + (10¢; — Sc3 + 5¢4
+4cs)dy — 16ds + 2(6¢3 — 3¢3 + 3¢y + 13¢5)do) + 2¢*(—42dy7 + 118d,5 — 8da
+ 17dy + 54das — 37dag + Tdo7 + 193das + 160d19) ),

1
85 = E(A‘-gdl +2(3c3 — 2¢c4 +4cs5)dy + 2c405d3 +2(—c3 — 6¢4 + 4cs)dy

+ 2(6‘42‘ — Cg)d5 +c(—8djg+4(cy +4cs)dy + (10C2 — Tcz + 11cy + 8¢s5)d)n
+ (66’2 — 36‘3 + 3C4 + 4Cs)d13 + 24d14 — 4(36‘2 —C3+Cq4+ C5)d15 + 4(46‘2
— 2c3 +3c4 + 3¢5)dy6 + 16d19 + desdyg + 2(28¢y — 15¢3 + 6¢4 + 42¢5)dy3
+4(—4cy +c3+5¢4 — 17¢5)dog + 8dg + 32dg + (—2c¢2 + ¢3 — ¢4 — 4cs5)dg)
+ 4C2(2d17 +4dg — 6day + 3dss + drg — 4dr7 — 13drg — 4d29)),
1

86 = &(12d1 + 26§d3 + 2(6‘2 — C4)d4 — C4C5d5 + C(20d10 + 2(26‘2

—C3+ 4C5)d12 — 4d14 + 2(6‘2 + 2C5)d15 — 2(6‘4 + C5)d16 + 8d19 + (86‘2

— 26‘3 + 7C4 + 865)d23 + 2(1062 — 5C3 + 1164 + 56‘5)d24 + 4d6 + 4dg)
+ 26‘2(—2d17 + 12d18 — 2d22 + d25 + 3d26 — 4d27 + 9d28 + 12d29)),

1
& = ﬂ(4d14 + 2c4d3 — cs5dog + 2¢(dys — dag + 9dag — 2d9)),

3 = %(0461'11 — ¢5di3 + 8d14 +2c2dy5 + (602 + Tcy)doz — 2cs5da
+ 8dg + 2c(—2dy7 + 8dg + 12dys — 2dre — do7 + 27drg — 4dy9)),
89 = 21—4(C4d12 +4d4 + 2¢5dis — 2cadi6 + (3cs +4ca)das — c3das + 4ds
+2¢(4dyg — 2doy + dos + 9o — doy + 18dng)), (A.14)

810 = i(quu — 2¢sdy13 + 8d14 + 3cadis — csdie + 2cadas + cadys + 6de
+2c(11d1g — doy + 2dys — 2dy7 + 6dag)),

= %(chd” — 2c4d13 + 4di4 + cs5di5 + cadig + 12d19 + cadog + (dez + ¢4
+ 6¢5)dy3 + (—ca + 2¢5)dra + 2ds + 4c(dis + 4dan + das — dae + 13das — 2dy9)),
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1
S1p = ﬁ(Csdn +cqdiz + 6d19 + C3d23 + 10cs5da3 + c3daq — 4cadyy + 2dg
+ 26‘(d25 + d26 + 7d27 + 8d28 + Sdzg)),
1
S13 = ﬁ(4d10 + csdyp + 2d19 + 2¢2dag + 2c4do4 + 2¢(dps + dog + do7 + 8dag)),
1
514 = E(4(36‘2 + C4)d11 + 8d14 + 2(26‘2 — C4)d15 — 2C5d16 + (126‘2 + 7C4)d23

+ 2¢5day + 24dg — 6c5d7 + 2C(—4d17 +20d,3 — 6d>1 — 2dyy + 37dr5 — 2dog
+ 37d28 + 4d29)),

1
15 = ﬁ((503 +ca)diy + (2¢2 + ca)din + (—=3¢3 + 2¢5)dy3 + 8dya + (c3

+ 4C5)d15 + (C3 — 4C4)d16 + (86‘2 + 1103 + 6C4 — 46‘5)d23 + 4(—6‘3 +c4
— 2¢5)dos + 8dg — 4cadr + 20dg + cady + 4c(4dy7 + 8d1g + 11drs + Sdre — Tdaq
+34dys — 8dy)),

1
816 = E(lZdlo — 2¢s5dy] +2(2¢3 + ¢4 + 3c5)din — 2(2cy + ¢4)d)3
+ 4d14 + 2C2d16 + 6d19 — 3C5d20 — (2C3 + 7C5)d23 + (462 — 26‘3 +Cy
+ 4C5)d24 + Sdg + 2C5d9 + 2C(2d17 + 6(113 + 2d21 + d22 — 3d25 + 26(12(,
— 11d27 — 14d23 +4d29)),
1
817 = ﬁ((cz +3c3)di — 2e3diz + 2(c2 + €3 — ¢5)dp3 + 2cadas + 4ds
+ (C3 — 2C4)d7 + 6d3 + Czdg + 4C(d17 + 2d21 + 7d25 — 4d27 + 6d28)),
1
313 = ﬁ(6d10 — 26‘5d11 + (cr + 36‘3 + 6C5)d12 — (36‘2 —Cc3+ 2C4)d13

+ 6d19 — 3C5d20 — (26‘3 + 7C5)d23 + (26‘2 — 6C3 + C4)d24 + 2d6 + C2d7
+ 8dg + c3dy + 2¢5dg + 2C(4d17 + 6dg + 2d>1 — 3dry — 3drs + 20dr — Sdy7
— 14das — 20d29)),

1
d19 = ﬂ(Zdlo +2d19 + c5dy + (2¢2 + c4)das + 2¢(dig + dyo + 6day)),

80 = i(%dlo + (c3 + 2¢5)dip + 2c0d13 + cadi3 + 12d1g + (c3
+ 3¢s5)dy — 3csdaz — (14cy — 3¢z + Tea)doa + 4dg + csdo + 2¢(2dy7
— 6dg + 2dy1 + Tdyy — 3das + 6das + 9da7 — 36d9)),
81 = 21—4((C3 +6¢5)d11 + (c3 — 3cq)d13 + 18d19 + crdyy + (c2 + 6¢3 + 10¢5)da3

— 4(6‘3 + C4)d24 + 4d6 + C4d7 + 4d3 + 4C(4d21 + d22 + 5d25 — 2d26 + 3d27 + 20d28

— 16d>9)),
dg do 1 1
0y = — 03 = — S = —(2d. d Srs = — (d. 2d.
2 ¢ %=1 24 12( b6 + dog), 25 12( h7 + 2dy9),
1 1
826 = E(2d17 =+ d25 + 3d26 + d28), 627 == E(4d18 + 3d25 + 2d28)9 (Als)
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1 1

dog = E(Zdzz + dpe + dg), 829 = E(dZI + do7 + 3dh),
1 1

830 = —(d d 4dy), 831 = —(3d 2d>s5),

30 12( 2 + day7 + 4dro) 31 12( 18 + 2d>s)

1 1

83 = E(Sd” +2d1g + dps + 2dys), 833 = E(dn +4dyy + 3dn + das + de),
1 1

834 = E(dzz + dye + 2dy7), 835 = E(d” +dig + 3dy1 +2dp),
1 1

836 = E(Zdzs +3dx), 837 = E(d” +2dy1 + dp + Sdy7),

1
83 = ﬁ(zdw + ¢5da3 + cadoy + 4c(dg + 3dae)),

dr3 1 1
= —, = — 2d 3d N - = Zd d 5
" 6 1) 12( 11 + 3d»3) ) 12( 12 +d»)
1 1
V4 = E(3d“ + 2d15 + 2d23), Y5 = E(dll + 3d12 +d23 +2d9)’
1
= —(djp + 2dy + dr3), = —(2d,; +3d,5),
Y6 12( 12 h0 + d3) 1z 12( 1 15)
1 1
Vs = E(dll +2di5 +dy5 + 3dy), Yo = ﬁ(d“ +diz + 3dy + do),
1 dis 1
—_ d +d s = —, = — d +2d y
Y10 12( 12 +dao) Y1 5 Y12 12( 15 9)
= L s+ 2d + do) = Lo+ do) _ 4o
J/13—12 15 20 9), )/14—12 20 9), Yi5s = 12"
= = L+ 2y = L s+ g + 4d)
Vie = 15" v =17 24), vis = 7713 +dis 24),
1 1 1
= —(di3 +3doy + dy), = —(2d3 +dje), = —(5d3 + die + 2d7),
Y19 12( 13 b4 +d7) Y20 12( 13 +di6) V21 12( 13 +dis 7)
_ i - ](3d +4dy) - ](2d +3d7)
V2 = 6’ 7/23—12 16 7)s 7/24—12 16 7)s
1
Vs = E(Zdz +c(dy — dip +9doz — 2doy)),
1
V26 = E(6d2 + 2c4d3 — c5ds + c(11dyy — dip — dy3 + 2d15 — 2dpo + 10dy3
— 8dy)),
1
V21 = 5(2&72 +2¢s5d3 — cads + c(diy +Tdio + di3 + 2dis — 2d16 + 8dp3)),
1
V28 = ﬂ(8d2 + 6c4ds — c5ds +2c(2dy) — 2d13 + 11dy5 — dig — d20 + 2d»3)),

yao = i(&b £2(es + 63 — 265)ds — (c3 — ea)ds + 2c(ddyy — 2dys + 4dlys
— 2dy0 + 2dy3 + d7 + dv)),
Va0 = 21—4(8d2 +2(c3 +4cs)ds + (c3 — 4cg)ds +4e(dyy +dip +di3 +4ds
— 2d6 + 2d>0 + 6dy3 — 4drs +4dy)),
V31 = 2—14(2612 + cods + 2¢(2d1y + 2dog + 2dys + d7 + dy)),
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1
Y32 = ﬁ(4d2 + 2C5d3 + C4d5 + 26(d15 + d16 + 7d20 + 2d23 + 2d24)),
1
V33 = §(d4 +2c¢(daz + 3da4)),
1
Va4 = 5(3614 +c(dy +dip +7d13 +4dos + 4doy)),
1
V35 = E(d4 +c(dy) +dip +di3 +4doy)),
1
Y36 = ﬂ(12d4 + C4d5 + 2C(2d11 — 2d13 + 3d15 + 7d16 — dz() + 6d23 — 2d24)),
1
V31 = ﬂ(18d4 + Czd5 + 4C(3d11 — 2d12 + d|3 + d]6 + 7d23 — 8d24 + 4d7),
1
V38 = i(18d4 + C3d5 +4C(d7 +d9 — 3d1] +4d12 +d13 + 2d16 — 3d23 — 10d24)),
1
Y39 = ﬁ(Zd“ +cs5ds +2¢(dys + dig + dog + 2das)),
Vao = ﬁ(sw2 +2(602 — 33+ ¢4 + 12¢5)ds + 16dy + (10¢5 — 5¢3 + Sey
+8cs)ds + 8c(3di1 — dip — 2di3 + 3dis — dig — 2dx0 + 2da3 — 2dh4)),
Val = %(8612 +24d4 + (2c; — 3 + ¢4 +4cs)ds + 8c(dy) — din + dyz — 2d4)),
ds ds d3 d3 ds ds ds
= -, = —, = —, :—’O’Z = —, = —), = —,
=T Yy BT e T BT ONT 00T 5Ty
ds c c c
=09 = —,01 = —(Td3 +ds), 012 = = (d3 +4ds), 013 = — (d3 + ds), A.16
Oy =09 = 15,01 12( 3+ds), 012 6( 3 5), 013 12( 3 +ds) ( )

iff the following three sets of constraints are satisfied:
dis —dig =ds — 2d3 = cyd3y — 2cdry = —dip +di3 — dis +dao + dos — 2dos
= —do +di +di3 — 2d7 = 2c2 — c3 +ca)d3s — 2(dy1 — di3 +dig — dog + 2dog)c

=(c2—c3+ca+ces)ds+2(diz —dig — dy — d7)c =0,

(2cy — ¢3+ ¢4 +2¢5)d3 — 2dy + 4dorsc

= —4d, + (6¢c; — 3¢3 + 3¢4 + 8¢s5)d; + 8druc = 0,

—4dyo + 2c5d13 — 2csdy6 + 2d19 + csdag + csdaz + (2cp — cq — 4es)doa
+2¢(Q2d1g — day — dos + 2dae — da7 — 2dag + 4dry) = 0,

—4dyy — 2c4diy + 2(ca — ca + ¢5)dig + (dea + 3ca)drz + 2¢s5dag + 2¢(—2d7
+4d3 + 2dy + dys — dae + 13dag +4drg) = 0,

—2dg — (ca — 2¢5)d7 — 2(cs — cs5)dyy + (2ca + ¢33+ 2¢4 + ¢5)di3 — (3 +3ca)d)6
+6di9 + (—c3 + 2¢4 + ¢5)dro + (5¢y — €3+ 3¢4)drz — (4ey + 3+ 6¢4)doy
+2¢(2dy7 — 2dig — 4day — Tdan — dos + 2dae + 11da7 + 10dag — 20da9) = 0,

24
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—4dg + (2cp + 2¢3 — ¢4 — 4cs)dy — 12d1o + (c3 + 2¢5)dy — (62 —4cy +9c¢5)d3

—4dy4 + By — 5¢s5)die + 12d19 — (2¢p + €3+ 2¢4 — 4es)drg + (co + 43 + ¢4
—¢5)d3 + (6¢2 — 2¢3 + 3c4 — 12¢5)daa + (—8dy17 + 20d13 + 4da; — 14da + 10ds
+4dy6 + 10dy7 + 44drg — 16d29) = 0,

—24d, + 6(c§ — 0405)d3 +2(6cy — c4)dy + (2(2¢ + 2¢3 — ¢4 +4cs)d7 — 4dg
—52d1g+2(—4cy + c3 — ¢4+ 2¢5)dyy + 2(cp + ¢35 — 6¢4 + 6¢5)di3 — 16d14 + 2(5¢,

—C3+Cq4 — C5)d16 + 62d19 + (—46‘2 + 2C3 — 126‘4 + 5C5)d2() + (26‘2 + 12C3 + 4C4
+ 136‘5)d23 + (66‘2 — 12C3 + 5C4)d24)c + 2C2(—16d17 + SOdlg + 4d21 — 13d22 + d25
+20ds6 + 3dy7 + 52dsrg + 4dyy) = 0. (A.19)

The first set of constraints (A.17) is automatically satisfied by the parametrizations (33) and
(A.8), while the second set of two constraints (A.18) is satisfied by the parametrizations
(33) and (A.8) and by the O(e?) constraint (45). The remaining five constraints (A.19) are
equivalent to the five quadratic constraints (53), (54)—(58) in the S-integrability scenario in
which (48) holds, and to the linear constraints (11) in the C-integrability scenario in which
¢ = 0 (the last constraint is automatically satisfied by the condition ¢ = 0 and, in the remaining
constraints, the quadrics degenerate into the hyperplanes described by equations (11)).
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