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Abstract

We study the generalized symmetry structure of three known discrete non-
autonomous equations. One of them is the semidiscrete dressing chain of Shabat.
Two others are completely discrete equations defined on the square lattice. The
first one is a discrete analogue of the dressing chain introduced by Levi and
Yamilov. The second one is a nonautonomous generalization of the potential
discrete KdV equation or, in other words, the H1 equation of the well-known
Adler—Bobenko—Suris list. We demonstrate that these equations have generalized
symmetries in both directions if and only if their coefficients, depending on the
discrete variables, are periodic. The order of the simplest generalized symmetry in
at least one direction depends on the period and may be arbitrarily high. We
substantiate this picture by some theorems in the case of small periods. In case of
an arbitrarily large period, we show that it is possible to construct two hierarchies
of generalized symmetries and conservation laws. The same picture should take
place in case of any nonautonomous equation of the Adler—-Bobenko—Suris list.

Keywords: discrete integrable system, generalized symmetry, conservation
law, L—A pair, dressing chain

1. Introduction

We demonstrate that the generalized symmetry structure of some nonautonomous equations
may be quite unusual by using the example of three known equations.

3 Author to whom any correspondence should be addressed.

1751-8113/15/235201+27$33.00 © 2015 IOP Publishing Ltd  Printed in the UK 1


mailto:rustem@matem.anrb.ru
mailto:habibullinismagil@gmail.com
mailto:RvlYamilov@matem.anrb.ru
http://dx.doi.org/10.1088/1751-8113/48/23/235201
http://crossmark.crossref.org/dialog/?doi=10.1088/1751-8113/48/23/235201&domain=pdf&date_stamp=2015-05-19
http://crossmark.crossref.org/dialog/?doi=10.1088/1751-8113/48/23/235201&domain=pdf&date_stamp=2015-05-19

J. Phys. A: Math. Theor. 48 (2015) 235201 R N Garifullin et al

The first equation reads:
(un+1,m+1 - un,m)(un+l,m - un,m+1) =a, — ﬁm (D

Here u,,,, is an unknown function depending on two discrete variables n, m € Z, while a,, f3,
are the given functions depending on one discrete variable. Equation (1) is the H1 equation of
the Adler—Bobenko—Suris list [2], which in the nonautonomous form first appeared, probably,
in [4]. In the autonomous case, it is nothing but the discrete potential KdV equation, which was
known about much earlier together with its L—A pair, see e.g. [21].

The second equation is the well-known dressing chain studied, e.g., in [24, 25, 28]:

d
o (o + o)) = Ul — Uk + ay = dpyr. )

Here the unknown function u, = u, (x) depends on one continuous x and one discrete n
variable. The third equation is a completely discrete analogue of the dressing chain:

an(“n,m+l + 1)(un,m - 1) = an+l(un+l,m+1 - 1)(un+1,m + 1), (3)

which was introduced in [18]. In the autonomous case see, e.g., [12, 21].
The equations (1) and (3) belong to the following class of discrete equations on the
square lattice:

El,m(un+l,m’ un,ms un,m+l’ un+l,m+1) = O (4)

In the autonomous case, when the function F, ,, does not depend on n, m explicitly, all
known integrable equations of this form have two hierarchies of generalized symmetries, and
this property can be used as a criterion of integrability. Generalized symmetries in the n-
direction have the form

du,,
dry

where k > 1, and the number k can be called the order of such symmetry. Generalized
symmetries of an order / > 1 in the m-direction have the form

= ¢n,m(un+k,m’ Upntk—1,m> +++» un—k,m)’ (5)

du,
dT[

In most autonomous integrable cases, the simplest generalized symmetries in both
directions have the orders k = [ = 1, see e.g. [16, 19, 29]. These symmetries correspond to
integrable Volterra type equations of a complete list obtained in [31], see also the review
article [33]. There are a few examples with the simplest symmetries of orders k = [ = 2, see
[1, 20, 26]. Up to now there has only been one known example with an essentially asym-
metric structure of generalized symmetries. It was found in [8], see also [7]. In that example,
the orders of simplest symmetries are different (¢ = 2 and / = 1), and the examples we
discuss in this article will be asymmetric in the same sense.

As for the nonautonomous case, the situation is different. We know nonautonomous
examples of the form (4) with two hierarchies of generalized symmetries [9, 30]. However,
there are some known integrable nonautonomous equations which have only one hierarchy of
generalized symmetries or have no hierarchy at all. This is the case of nonautonomous
equations of the Adler—Bobenko—Suris list. It has been hypothesized in [22], and this will be
confirmed in the present paper, that there is no generalized symmetry in the n-direction when
a, is an arbitrary n-dependent function and no generalized symmetry in the m-direction when
B, is an arbitrary m-dependent function.

= %,m(un,mﬂ’ Upm+i-1s -5 un,m—l)' (6)
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In this paper, instead of arbitrary functions a,, £, in equation (1), we consider the
concrete ones. We look for functions a,,, f3,, such that the corresponding equation (1) has two
hierarchies of generalized symmetries. We prove that symmetries of the form (5) and (6) exist
if and only if a, and g, are the periodic functions. We do this for some low orders k and /
only. The orders k and [ of the simplest generalized symmetries (5) and (6) depend on the
periods of @, and §, and may be arbitrarily high as well as different.

For equation (3) the picture is similar. In case of equation (2), the form of symmetries is
different, but the results are quite analogous too.

In case of the periodic coefficients a,, and £, in equations (1)—(3), whose periods may be
arbitrarily large, we demonstrate that two hierarchies of generalized symmetries and con-
servation laws can be constructed by using known nonautonomous L—A pairs of these
equations. This is done using a method presented in [11].

It seems highly probable that two hierarchies of conservation laws also exist if and only if
the coefficients of equations (1)—(3) are periodic. This property has been confirmed in a sense
in [23], where it has been shown for equation (1) that so-called five-point conservation laws
disappear when the coefficients a, and f, become nonconstant.

As a result of our investigation we come to an opinion that equations (1)—(3) with the
periodic coefficients are ‘more integrable’. In this case we can derive, in both directions,
generalized symmetries and conservation laws from their L—A pairs, while in the general case
those L—A pairs seem to be much more inconvenient to use.

In section 2 we prove a few theorems showing that two hierarchies of generalized
symmetries of equation (1) exist only in the case of periodic coefficients. In particular, we
construct an interesting example with a simplest generalized symmetry of the second order in
one direction and of the third order in the second one. In sections 3, 4 we prove analogues
theorems for equations (2)—(3). In section 5 we explain how to construct two hierarchies of
generalized symmetries and conservation laws for equations (1)—(3) with the periodic coef-
ficients. Examples of generalized symmetries of low orders together with their L—A pairs are
constructed for such equations in section 6. Conservation laws of low orders are given in
section 7. The nature of some generalized symmetries of equations (1)—(3) with the periodic
coefficients is discussed in section 8.

2. H1 equation

We study in this section the H1 equation (1) for which we use a natural assumption:

an # f, (7

for any n, m € Z. In the opposite case the equation becomes degenerate in some points, see
e.g. [19] for the autonomous case and [9] for the nonautonomous one.

In the autonomous case, generalized symmetries of the Adler—Bobenko—Suris equations
and of the H1 equation, in particular, were constructed in [14, 15, 22, 27]. Here we look for
generalized symmetries of the H1 equation in the nonautonomous case and obtain, as a result,
some statements on the symmetry structure of this equation.

Due to the invariance of equation (1) with respect to the involution n < m, a, < f,, we
can restrict ourselves to generalized symmetries of the form (5). According to its definition,
see e.g. [18], the symmetry (5) of equation (4) must satisfy the relation

3
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OF, O, O, OF,
(pn+1,m + —(pn,m + 7(pn,m+l + 7®n+l,m+1 =0
aMn+l,m aMn,m aun,m+l al’£n+1,m+l

3
on the solutions of equation (4) and forall n, m € Z.
The symmetry (5) is of the order k if there exists a point (n, m), such that

0By, m 0By m
— #0 or -

aun+/<,m Un—k,m

#0,

cf [17]. We will use subsequently the following property: if the symmetry (5) has an order
k< k, then

o,

Dy.m

=0 and

al’£n+k,m aun—k,m

=0 forall n, m.

We prove theorems below under a nondegeneracy condition for such generalized sym-
metries:
0By, m 0By, m
— # 0 and .

aMn+k,m un—k,m

#0 forall n,me Z. 9)

In all known cases, if an equation of the form (4) has a generalized symmetry (5) of an
order k > 1, then it has the nondegenerate symmetry of the same order.

We find generalized symmetries by using a scheme developed in [6, 19]. Some anni-
hilation operators [10] play an important role in this scheme.

Equation (1) has the following point symmetry:

—Upm = v+ V(=D + vay (=D, (10)
dr

where vy, v, v3 are arbitrary constants. We write down below generalized symmetries up to
this point one.

2.1. First and second order generalized symmetries

Here we get some theoretical results in case of the first and second order generalized
symmetries. The following result was obtained in [22], and we present it below for
completeness.

Theorem 2.1. Equations (1)—(7) has a first order nondegenerate generalized symmetry in
the n-direction if a, = a,_1.

Sketch of Proof. The compatibility condition (8) for equations (1) and (5) implies:
oD 0D,

L = 0’ (an - an—l) i

Un+1,m Un—1,m

(ay — ap-1) =0, (1)
and we get the first part of the theorem. On the other hand, equation (1) with a,, = @, has,
for any f,, the generalized symmetry

d nm = S (12)

—Uu
dtl un+l,m - un—l,m

which is nondegenerate. Ol
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Remark. The same result can be obtained under a weaker assumption instead of the
nondegeneracy condition (9) with k = 1. For example, we can assume that there exists m, such
that

0Dy, m 0Dy, m
— #0 or .
aMn+l,m aMn—l,m

40 (13)

for any n. In this case we also derive a, = a,_; from equation (11).
In the case a, = a,-1 = @ and f, = f,,_, = p, there is one more symmetry:
d 2n(f — a)

— Uy = ——————————— + Uy (14)
d !
tl un+1,m - un—l,m

Any symmetry of the order k < 1 of equations (1)-(7) with a, = a,_ is, up to a point
symmetry (10), the following linear combination with constant coefficients p,, pi,:

dun,m duil,m dun,m

= . 15
ar ey Ty =

Both generalized symmetries (12) and (14) are known [14, 22, 27]. Equation (12) is a
known integrable equation of the Volterra type [31, 33]. Equation (14) is its known master
symmetry [3]. It generates generalized symmetries not only for equation (12) but also for the
discrete equations(1)—(7) with a,, = a and an arbitrary f3,. For example, it can be checked by
direct calculation that the following equation, constructed in the standard way,

d d d d d

— Uy = —— Uy — ——U
d, ™™ dndy "™ dif dn

nm (16)
is the second order generalized symmetry for both of these equations.

Below we consider the two-periodic case: a,+1 = a,-;. There we have two possibilities.
The first is ap = aj, hence a,, = a is a constant, and we are led to the previous one-periodic
case. In the second case ay = ay, then a,+; = a, for any n.

Theorem 2.2. The following two statements take place:

1. If equations (1)—(7) has a nondegenerate generalized symmetry of order 2 in the n-
direction, then 0,1 = Q,_1.
2. If a, in equations (1)—(7) satisfies the conditions

Any1 = a1 and ag # ay, (17)

then in the n-direction there exists the nondegenerate second order symmetry and there is
no symmetry of the first order.

Proof. We can derive from the compatibility condition (8) the following relations:

0By 0B,.m
= 0’ (an - an—2)
Upt2m Un—2,m

=0,

(g1 — y_1)

which provide the first part of the theorem. In case (17) we have the second order
symmetry
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d _ Cn(un,m - un+2,m)
dt2 1A + (Mn—l,m - un+l,m)(un,m - un+2,m)

Upm =
cn—l(un,m - un—2,m)

(18)

9
IA + (un—l,m - un+1,m)(un,m - un—Z,m)

where ¢, = ¢, is an arbitrary two-periodic function, and y, = @41 — a, # 0 for any n. This
formula yields the nondegenerate symmetries of order 2 (e.g. if ¢, = lorc, =2 + (—=1)").
In the case f#, = # we have an additional symmetry:
d n(ﬂ - an+1)(”n,m - un+2,m)

TUnm =

dtZ }/n + (un—l,m - un+l,m)(un,m - un+2,m)
(I’l - 1)(ﬁ - an)(”n,m - un—Z,m)

1 + (un—l,m - un+l,m)(un,m - un—Z,m)

- un,m- (19)

Any symmetry of the order k < 2 of equations (1), (7) and (17) is a linear combination of
(10), (18) and (19).

For this reason, there is no first order symmetry. Indeed, any first order symmetry must
have, up to point symmetries, the form

d d +
—Uu = —u vV—1u
dtl n,m dlz n,m dtz, n,m

with some special ¢, and v. Partial derivatives g of the right hand side of this equation

Un+2,m

must be equal to zero identically forall n, m. Then
cy + vn(ﬂ - a,,+1) =0 foralln, m,
and it is easy to see that ¢, = 0, v = 0. n
Let us note that if a,+; = @, then equations (18)—(19) turn into (12)—(14). The formula
(18) provides two linear independent and commuting symmetries of the discrete equation.
Equation (19) should be the master symmetry for (18), providing generalized symmetries
of even orders not only for (18) but also for equations (1), (7) and (17) with an arbitrary f,.
We have checked that by direct calculation in the first step, constructing a fourth order
generalized symmetry.

2.2. An example with asymmetric symmetry structure

We consider here equations (1)—(7) satisfying the conditions
Quez=a,, P, =B, (20)
We also require:
aFa, A Fa, aFay, PyFph (21)
This provides that
AQuir— G =1 —a, #0, B #p,_,

forall n, m. Taking into account the condition (7), we see that all the five numbers
aop, ai, az, Py, B, must be different.
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There is in the n-direction the following generalized symmetry:

dun,m (vn+2,mvn+1,m + }’n+l)an+1

dt3 Vu+2,mVn+1mVa,m = Va4+2,m¥p42 + Va,mYn+1

Vae1,mVn—1,mGn

+
Vot LmVamVn—1,m + VarlmVpset T Va—1m¥,
(Vn—l,mvn—Z,m - yn)an—l
+ 9
Va,mVn—-1,mVn=2,m — Vam¥y = Van-2,m¥n—-1

Va,m = Un+1,m — Un—1,m>» Y = Xnt1 — Ay, apy3 = Ay (22)

It is of the order k = 3 and is nondegenerate in particular cases, e.g. a@,, = 1. There are here
three linear independent and commuting generalized symmetries. Any symmetry in the n-
direction of an order k£ < 3 is a linear combination of equations (22) and (10). That is why
there is no symmetry of the orders k = 1 and k = 2.

There is in the m-direction the following generalized symmetry of the form (6):

dun,m Wn,m+lbm+1 Wn,m—lbm
= s Wiom = Unm+1 — Unm—1,
dTZ Wn,m+lwn,m + 6m Wn,mwn,m—l - 5m
Om="Ppi1 = Bp» Dms2 = by (23)

It is of the order / = 2 and is nondegenerate in particular cases, e.g. b, = 1. We have here
two linear independent and commuting symmetries. Any symmetry in the m-direction of an
order / < 2 is a linear combination of equations (23) and (10). For this reason there is no
symmetry of the order / = 1.

The results can be formulated as follows:

Theorem 2.3. Egquations (1), (7), (20, (21) has in the n-direction a nondegenerate
generalized symmetry of the order k = 3 and has no symmetry of the orders k = 1, 2. This
equation possesses in the m-direction a nondegenerate symmetry of the order | = 2 and has
no symmetry of the order | = 1.

3. Dressing chain

In this section we discuss the dressing chain (2). From the viewpoint of the generalized
symmetry properties, equations of the form (4) are the discrete analogues of hyperbolic type
equations:

Uy = F(X, Y, U, Uy, Uy).
Equation (2) belongs to the class of equations
un+1,x :‘fn(_x, Up, Up+1, un,x) (24)

which are, in the same sense, the semidiscrete analogues of hyperbolic type equations. In
the autonomous case, all integrable equations of these three classes should have two
hierarchies of generalized symmetries in two different directions. In the paper [32] a
number of autonomous examples of the form (24), including equation (2) with the constant
a,, have been presented together with two generalized symmetries in two different
directions.
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Equation (2) is a nonautonomous representative of the class (24). A hierarchy of gen-
eralized symmetries in the x-direction exists for any a,, and the simplest equation has the
form

3
dutn _ St _ 6(u? + a,,)d”". (25)
de dx? dx

For any fixed n this equation is nothing but the well-known modified Korteweg—de Vries
equation. As it will be shown below, symmetries of equation (2) in the n-direction disappear
in the generic case, i.e. when a,, is an arbitrary function. We will search the functions «,,, such
that generalized symmetries in the n-direction exist.

Generalized symmetries of equations (24) in the n-direction have the form

du
= DX, Unks Upgkmtoeees Ui )- (26)
dz
The order of such symmetry is equal to k if
0D, 0D,
#0 or #0
Oy gk Uk

at least at one point n.
We prove the theorems below under the following nondegeneracy condition for the
generalized symmetries:

0D, 0P,
# 0 and

aun+k aun—k

# 0 forall n € 7. 27

In all integrable cases we know, if an equation (24) has a generalized symmetry (26) of
an order k > 1, then it has the nondegenerate symmetry of the same order.
The generalized symmetry (26) of equation (24) must satisfy the compatibility condition
d 9%, %, %, d

— Dy = — B+ — D,y + —q 28
dx 1+1 6u,, n aun+1 n+1 ()u,,,xdx n ( )

on any solution of equation (24) and for all n.

3.1. First order generalized symmetries

Theorem 3.1. Equation (2) has a first order nondegenerate generalized symmetry in the n-
direction iff a, = a,41.

Proof. We can derive from the compatibility condition (28) the relations

0%, 0%,
= 09 (an - an—l)
aun+] aun—l

=0

(an+l - an)

which provide the first part of the theorem. On the other hand, equation (2) with a, = @+
has the following nondegenerate generalized symmetry:

du, 1 1
g - . (29)
dtl Upt1 + Up Uy + Up—1

In the autonomous case, both symmetries (25) and (29) of equation (2) have been found

in [32]. U
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There is one more generalized symmetry:

du, n _ n-—1 (30)
dtl/ Upy1 + Uy Up + Upy—1 '

and any symmetry of an order k < 1 of equation (2) with &, = @+ is a linear combination of
(29), (30). Equation (30) provides the master symmetry for equation (29). For example,

du, (4 d _ddy _ !
dn diydrf de{ i )" (tn + s )ttt + 1)
Upy1 — Up—1 1

- (3D
(un+1 + un)z(un + un—1)2 (un + un—1)2(un—1 + un—2)

is the generalized symmetry not only for equation (29) but also for the autonomous
semidiscrete equation (2).

3.2. Second order generalized symmetries

Theorem 3.2. The following two statements take place:

1. If equation (2) has a nondegenerate generalized symmetry of the second order in the n-
direction, then 0,11 = Q,_1.
2. If a, of equation (2) satisfies the conditions

Any1 = ap_1 and ag # ay, (32)

then there exists in the n-direction a nondegenerate second order symmetry and there is
no symmetry of the first order.

Proof. The compatibility condition (28) implies

0P, 0P
. = 0’ ((X,, - an—Z) -
aun+2 aun—2

=0,

(an+2 - an)

and we get the first part of the theorem.
In the case (32) all symmetries of orders k < 2 are described as follows:

dun _ an+2(un+2 + un+1)
dt2 I + (un+2 + un+l)(un+1 + un)
n Apg1(Upg1 — Up_1) _ ap(tp_1 + Up_3) (33)

Y — (un+l + un)(un + un—l) Y + (un + un—l)(un—l + un—2)

where y, = a,4+1 — a, # 0 forall n. The function a, is given by a, = b, + cn, where b,, is an
arbitrary two-periodic function and c is an arbitrary constant. So, as b,, can be represented in
the form b, = b + b(—1)", then any symmetry (33) is a linear combination of three
inequivalent symmetries given by:

a, =1, a, = (=1)", ay, = n. (34

There are nondegenerate examples here of the second order, e.g. a, = 1 or
a, =2 + (—=1)", but there is no symmetry of the first order. |
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In the case when a,, is the two-periodic function, i.e. a, = b,, we have in (33) two linear
independent and commuting generalized symmetries. The linear case a, = cn provides the
master symmetry for equation (33) with a,, = b,,. This master symmetry generates symmetries
not only for equation (33) with a,, = b,, but also for the semidiscrete equations (2), (32). We
have checked that on the first step, constructing a fourth order generalized symmetry.

4, Discrete dressing chain

In this section we discuss equation (3) with a,, # 0 for any n. In [18] a complete analogue of
the dressing chain (2) has been introduced in the following form:

(Vn+1,m + dm)(vn,m - dm) = (Vn+1,m+1 - dm+1)(vn,m+l + dm+1)~ (35)

Ifd,, # 0 forall m, then after using the involution n <> m and an obvious rescaling of
v.m We obtain the discrete equation (3) with a, = dn2 # 0 for any n. This form is more
comfortable for further investigation.

For any «a, there exists a hierarchy of generalized symmetries of equation (3) in the m-
direction, and its simplest representative reads [18]:

dun,m
dr 1
For any fixed n it obviously is the modified Volterra equation. We will look for functions a,,,
such that generalized symmetries in the n-direction exist.

It should be remarked that an integrable generalization of equation (3) has been presented
in [9] together with one hierarchy of generalized symmetries and an L—A pair.

= an(unz,m - 1)(url,m+l - un,m—l)~ (36)

4.1. Simplest case

The following result has been obtained in [9], and we present it here for completeness.

Theorem 4.1. Equation (3) with a, # 0 for any n has a first order nondegenerate
generalized symmetry of the form (5) iff o, = o—1.

In the case a, = a,_1, the following nondegenerate symmetry is known [18]:

duty, 1 1
"= (g - 1)( - ] (37)
dtl ' un+1,m + un,m un,m + un—l,m

We just add that there is one more generalized symmetry in the n-direction:

ditnn _ (42 - 1)( n -1 ) G38)

!
dl‘l Up+1,m + Unm Unm + Un—1,m

and any symmetry of an order k < 1 of equation (3) is a linear combination of (37) and (38).
Equation (38) is the known master symmetry of equation (37) [5]. It provides generalized
symmetries not only for (37) but also for equation (3).

4.2. Second order generalized symmetries

Theorem 4.2. The following two statements take place:

10
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1. If equation (3) with a, # 0 forall n has a nondegenerate generalized symmetry of the
second order in the n-direction, then a,,1 = a,_1.
2. If a, # 0 for any n in equation (3) and it satisfies the conditions

Any1 = apo1 and g # ay, (39)

then there exists in the n-direction a nondegenerate second order symmetry of
equation (3) and there is no symmetry of the first order.

Proof. The compatibility condition (8) implies:

a(pn, m

(Angr = W) —2— =0, (a, — dy_2) 0,

aun+2,m aun—2,m

and we get the first part of the theorem.
In the case (39), all symmetries of orders k < 2 in the n-direction are described as
follows:

dun,m ( 2 1 an+2(un+2,m + un+1,m)
=\Unm — )
dt2 Un+1,m

an+l(“n+l,m - un—l,m) an(“ﬂ—l,m + un—2,m)

l]n,m lJn— 1,m

Un,m = (”n+l,m + un,m)(un,m + un—l,m) + (unz,m - l)(ﬁn_l - 1)’ (40)

where f}, = api1/a, # 1 forall n. The function a, is given by a, = b, + cn, where b, is an
arbitrary two-periodic function and c¢ is an arbitrary constant. Here, as in the case of
equation (33), any symmetry (40) is a linear combination of three inequivalent symmetries
given by (34).

There are in (40) nondegenerate examples of the second order, e.g. a, =1 or
a, =2 + (—1)", but there is no symmetry of the first order. O

)

In the case when a,, is the two-periodic function, i.e. a, = b,, we have in (40) two linear
independent and commuting generalized symmetries. The linear case a,, = cn provides the
master symmetry for equation (40) with a,, = b,, which generates generalized symmetries for
this equation. Those generalized symmetries should be the symmetries of the discrete
equations (3), (39) too, as the Lie algebra of symmetries should be closed under the operation
of commutation, but the verification of this property is difficult even on the first step.

5. Method of the construction of generalized symmetries and conservation laws

A method has been developed in [11] for the autonomous and weakly nonautonomous
discrete and semidiscrete equations, which allows one to construct generalized symmetries
and conservation laws by using the L—A pairs. That method is based on the formal diag-
onalization of an L—A pair in the neighborhood of a stationary singular point. In this section
we generalize that method to the case of the nonautonomous equations with periodic
coefficients.
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5.1. Formal diagonalization

Let us first discuss the formal diagonalization in the case of systems of the linear discrete
equations.
We consider a discrete linear vector equation of the form

View =f, (W ) k21, 1)

where ¥, is an unknown vector, the matrix potential f, (u,, 1) € C*** is a meromorphic
function of 1 € C, and the vector function u,, is a functional parameter. A point 1 = A¢ is
called the point of singularity of equation (41) if it is either a pole of f, (u,, 4) or a solution of
the equation det f, (u,, 1) =0. It is assumed that the set of roots of the equation
det f, (u,, 1) = 0, as well as the set of poles of f,, does not depend on n.

We suppose here that equation (41) with the singular point 4, is reduced to the following
special form:

an+k = Rt(um )')Z%L’ (42’)

where Z is a diagonal matrix Z = diag((4 — A0)", (A — 19)™,...,(A — 1p)*) with integer
exponents y;, such that yy < p, < ... <7,

It should be remarked that there is no proof that equation (41) can be transformed into the
form (42). However, there is a general scheme which provides, as a rule, a transition from
equation (41) to (42). That scheme has been presented in [11]. Besides, it will be explained in
detail in section 5.3 for three examples under consideration how to get the representation (42).

Let us rewrite equation (42) as LY, = ¥, with

L=D;*B(u,, 1)Z, (43)

where D, is the shift operator acting by the rule D, : n — n + 1. The following statement on
the formal diagonalization of the operator L takes place, see [11, 13].

Theorem 5.1. Assume that, for any integer n and for u, ranging in a domain, the function
B, (u,, 1) is analytic in a neighborhood of the point Ay, and all the leading principal minors
det ; of the matrix F,(u,, Ag) do not vanish:

det B,(u,, 4) #0 for j=1,2,...,s and forall n.
J

Then there exists a formal series T, = Zi>0 T,gi)(/l — Ao), det T,§°> # 0, with the matrix
coefficients, such that the operator Lo = T, 'LT, is of the form Lo = Dn_khnZ, where
h, = 2120 h,ﬁ’)(/l — o) is a formal series with the diagonal coefficients h,fi), det h,fo) # 0.

The series T, is defined up to multiplication by a formal series with the diagonal
coefficients. The latter can be chosen so that all the coefficients T,E’) and h,ﬁ’) depend on some

) . . ) p=oo Lo ;
finite sets of dynamical variables in { u ,,} , which in turn depend on i.
p=—o0

For k = 1 theorem 5.1 has been proved in [11]. In the general case k > 1, it can be proved
by almost verbatim repeating a proof of [11]. It should be remarked that there is in that proof
an algorithm for recurrent construction of the coefficients 7", 1(®.

5.2. Diagonalization of the L—A pair and construction of conservation laws

In this section we apply theorem 5.1 to operators defining the L—A pairs of discrete or
semidiscrete scalar equations like equations (1), (2). We also explain how to derive a

12
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hierarchy of conservation laws from so-diagonalized operators. The same procedure can be
used for analogous systems of discrete or semidiscrete equations.

First we consider a discrete equation (4) and suppose that it is represented as the con-
sistency condition of the following system of linear discrete equations:

%l+p,m = Pn,m( [un,m]’ A)Z%,m, an,m+q = Rn,m( [un,m]’ l) y{z,nr (44)

Here the symbol [u, ,,] indicates that the matrix functions P, ,, and R, , depend on the
dynamical variable u,, ,, and on a finite number of its shifts. Note that the first equation in (44)
is of the form (42). Let us suppose that it satisfies all the conditions of theorem 5.1. Then, due
to the theorem, the operator L = D;?H,,,Z is diagonalized by the conjugation by an
appropriate formal series 7, ,. We assume that the potential R, ,,([#,,], 1) rationally
depends on A. Evidently, the consistency condition for the system (44) is equivalent to the
commutativity condition for the operators L and M = D, “R,, .

It has been proved in [11] that the operator M commuting with L is diagonalized by the
conjugation with the same series 7, ,,. Therefore we have a diagonal operator M, with the
following representation as a formal series:

Mo =T, M, = DS,
Sum= (4 = 20)*(S9 + SI(2 = 20) + S22 = Ao + ...

The commutativity condition [Lo, My] = 0, where Lo = T, ,,llLTn,m =D, "h,nZ, gives
rise to the equation

hn,m+an,m = n+p,mhn,m’ (45)

as [Z, Syml =1Z, hym] =0. Equation (45) implies the relation (D) — 1)log h,,, =
(D? = D)log S, ;- Here and below the notations log A, ,,, log S,,,, mean that we apply the
logarithm to coefficients of the diagonal matrices. Therefore the matrix function
H= (D,Z_1 + D,Z_2 + ... + Dlog h,,, is the generating function for conservation laws. In
this way we get an infinite sequence of conservation laws for the discrete equation (4)
whenever the system (44) satisfies the conditions of theorem 5.1.

In a similar way one can consider the semidiscrete model (24). Assume that the equation
admits an L—A pair of the form

Ve = Bo([ual, )ZF,  ¥ox = Au([ual, )% (46)

Here the symbol [u, ] indicates the dependence on the dynamical variable u, and on a
finite number of its shifts and x-derivatives. Let us suppose that the first of equations (46)
satisfies the conditions of theorem 5.1. The compatibility condition for equations (46) takes
the form [L, D, — A,,] = 0, where L is given by (43), and it is equivalent to the semidiscrete
equation (24). According to theorem 5.1 the operator L is diagonalized by the conjugation
transform Lo =T, 'LT,. As it has been proved in [11], the second operator D, — A, is
diagonalized by the same conjugation D, — B, = T,; YD, — A,)T,, where B, = —T o 1T,,,X +
T, 'A,T, is a formal series with the diagonal coefficients. The commutativity condition
[Lo, D, — B,] = 0 of the diagonal operators implies an equation of the form

D, log h, = (D,f - l)Bn, (47)

which generates an infinite sequence of conservation laws. The diagonal operator A, is
defined in theorem 5.1.
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5.3. Three examples

Here we apply the above method to nonautonomous discrete and semidiscrete models with
periodic coefficients. We show how to derive from the known L—A pairs of equations (1), (2),
(3) the representation (42). We also check that the conditions of theorem 5.1 are satisfied.

5.3.1. H1 equation. 'We consider equations (1)—(7) satisfying the restrictions

Ay = ApyNs /}m Eﬂm+](a (48)
ap#a for 0<k<I<N-1,
B#E P for 0<k<I<K-1. (49)

An L—A pair for this equation is known [2], see also [21] for the autonomous case. It can
be written in the form

itm =L s o1 = L, (50)
where

L = “Un+1,m -1 L@ — —Unm+1 -1 (51)
i un,mun+1,m + a, — l un,m o un,mun,m+l + ﬂm - /1 l]n,m

Theorem 5.1 cannot be applied directly to any of the linear equations (50) because their
singularity points A = a,, and A = f§, vary with the discrete variables n, m. However, instead
of the L—A pair (50), one can use a compound one, for instance:

v = Ly Foms Frmr1 = LN s (52)

with the new potential
1 1 1
f}"t,m = L}i-i—)N—l,mLVE+)N—2,m Ln(,rzt

It has the singularity set {co, a9, aj,...,ay—1 } Which does not depend on the variables n, m.
Let us transform the first of equation (52) into the special form (42). To this end we
factorize the matrix L,fl,,)l as follows:

L) = 6n,man)m,

n,m

where Z = diag(1, 4 — a,) is the diagonal matrix and &, ., , ,, have a triangular structure:

1 0
5 _ A= a, 1 _ —Unt1,m -1
n,m — —Un.m + — ’ pn,m - 0 1 :
un+l,m un+l,m

Then we change the unknown vector function: ¥, ,, = pnfnll D, ;- As aresult equations (52) take
the form

d)n+N,m = Bz,mZQi,ms ¢n,m+1 = Rn,m QDn,m’ (53)
where

1 1 1 2) —1
Bl,m = pn+N,er(z+)N—l,erE+)N—2,m Lr(z+)l,m5n,m, Rn,m = Pn,m+1L15,r21pn!m-

Important remark. In theorem 5.1 the singular point 4y should be a constant. In
equation (53) the singular point a,, is not constant, but it is invariant under the action of the

14
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shift D, This property also enables us to apply the theorem and to diagonalize the L—A
pair (53).

Let us explain why the first equation of the L—A pair (53) satisfies the conditions of
theorem 5.1. Evidently F, ,, (1) is a polynomial of 1 and therefore it is analytical around the
point 4 = @,. Its determinant is explicitly evaluated:

det B, (2) = - J= ) (4 = @psa) o (A= @reno).

n+N+1,m (
Upt1,m

At the point 1 = a,, it is correctly defined and different from zero if the restrictions (49) are
valid and u,, ,, # 0 forall n, m.

The leading principal minor det; £, ,,(u, 4 = a,), which is located at the left upper
corner of the matrix, is a rational function of the coordinates of the point u=
(Unms Unt1ms > Unsnt1m) € CVF2 ie. itis a ratio of two polynomials Q; (n)/Q; (u). Thus
there are two possibilities: Q;(u) = 0, and then det B, ,,(u, A = a,) =0, or Q;(u) is not
identically zero. The first case is not realized, as the leading principal minor under
consideration does not vanish at ug = (1,0, 0, ..., 0, 1). This is easily seen from the
following explicit formula:

[N/2]
det lB’l,nl(uo? A= an) = (_1)N H (a, — an+2j—l)-
j=1
So the polynomial Q; (u) is nontrivial, and therefore a complete set of its zeros constitutes a
manifold M, of a dimension not greater than N + 1. Let us denote by M, the set of zeros of
the denominator O, (u). Then the function det £, ,,(u, A = a,) is defined and different from
zero in the open domain CN+2\(M1 U M,).

Hence the first equation of the L—A pair satisfies the conditions of theorem 5.1. We have
proved that if @, satisfies (48), (49) and f, is an arbitrary function, then the equation (1)—(7)
admits an infinite sequence of conservation laws. In a similar way one can prove that
equation (1)—(7) with an arbitrary a, and g, satisfying (48), (49) also possesses an infinite
sequence of conservation laws. Certainly, if the restrictions (48), (49) are true for both a,, and
B, then the equation admits two different hierarchies of conservation laws.

5.3.2. Dressing chain. The second example is the dressing chain (2) obeying the constraint
o, = ey, suchthat ap#a; for 0<k<I<N-1. (54)

Recall that the dressing chain is the compatibility condition [25] of the following system
of equations:

%=L, DY=Y%, (55)

with the potentials

o= " "ov- 0 : 56
" unz+an+/1 —un’ " ”r12+“n,x+an+/l of 0

As this equation is of the hyperbolic type, it may have two hierarchies of conservation
laws. One of them has been found in [11] by diagonalizing the second of equation (55)
around the singular point 4 = oo and without imposing on a,, any restriction.

In order to find the second hierarchy, we have to use the first equation of (55). This part
of the problem is much more complicated because the singular point A = —a,, depends on n.
In our opinion, the second hierarchy does exist only under an additional constraint, for

15
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instance, (54). In case of (54), one can avoid difficulties by passing from (55) to a combined
Lax pair:

Fav =10 f= N1, (57)

with the potential
[y =Ly L\ v L.

Here the potential f,, has the set of singularity points {co0, —ag, —aj ,..., —ay—1}, which does
not depend on n due to the periodicity condition (54).

Let us transform the first of equation (57) into the special form (42). We first factorize the
matrix L") as follows:

LY =6,2p,
where Z = diag(1, 4 + a,,) and

1 0
O, = A+ ay, 1 , p= —y 1 .
—tty = — "“lo 4
u u

Then, by changing the unknown vector function: ¥, = pn_' @, one rewrites the linear system
(57) in the following special form:

Py = BZD, B =R, D, (58)
where P, = p, v Lyiv-iLyin—z - L6, and R, = pn,xpn_l +pYn
The matrix valued function P,(1) is analytic around the point 4 = —a,, and its
determinant evaluated at A = —a, is easily found:
u
det B,(-a,) = ! (o, = apyn—1)( Ay — Appn—2) ... (A = App1).

UptN

It is correctly defined and different from zero if u, # 0 forall n. The leading principal
minor det; B,(u, —,) is a rational function of the N+I-dimensional variable

u = (uy, Upyt, ..., Upen). We evaluate det; P, (ug, — a,,) at ug = (u,, 0, ..., 0, u,,n) and
get
k k
det P, (w0, —a,) = ~ttnsn [ (tnsgor = @) = [T (o =) it N=2k+1
! j=1 j=1
or
k k—1
det B, (wo, —an) = [ (@major = @) + wnttnan T] (i = an) it N =2k
j=1 j=1

The last formulas convince us that the rational function det; B, (u, — «,,) does not equal to
zero identically. Hence there is an open domain in CV*! in which det; P, (u, — a,) does not
vanish. So, all the conditions of theorem 5.1 are satisfied, and the dressing chain (2) with the
periodic coefficients (54) admits the second hierarchy of conservation laws.

5.3.3. Discrete dressing chain. 'The third example is the discrete dressing chain (3) admitting
the following Lax pair [18]:
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it =L Fomer = L m, (59)
1 200, (tym + 1)
L= 2 Un + 1|,
un,m -1 un,m -1
1o (! 2ty (g + 1) (U1 = 1)). €0)
1 0

Let us assume that the same periodicity constraint (54) on a,, is imposed. We transform
the L—A pair as:

v = Fo Foms e = Ly (61)

n,m

where

1 1 1
f;1,m = LIS-I—)N—I,er5+)N—2,m LrE,th'

(1)

n.m

We rewrite the first equation of (61) in the special form (42). To this end the matrix L
is factorized as follows:

ng,1n)1 = 511,man,m,

where Z = diag(1, 4 + %) and

n

1 0 1 22, (uym + 1)
5;1 m = 2 , = nm 1 .
" g U e T o BT +1(1+4/1a,,)
n,m un,m —_

Then we pass to ¥, = pn_ril @, 1, in the linear system (61) and finally get

¢n+N,m = Pn,mzq?l,m, (Dn,m+1 = Rn,m q?um’ (62)

1 1 1 2) -1
where Bﬂ’" = pn+N,mLi£+)N—l,erE+)N—2,m -HL;E-{-)],m(Sn,m and Rn,m = pn,m+ll‘r5,n)1pn,m'

It is easy to check that P, ,, (1) satisfies all the conditions of theorem 5.1, as it is analytical

around the point 1 = —%. The leading principal minors det F, ,, (u, 4) and det £, ,, (u, 1) at
Qp

1 . . . .
A = ——— are rational functions of u = (u,,, Uy41, ..., Uysen) € CV*! and are not identically
An
zero. Therefore they do not vanish in a domain in CV*!, So, as in preceding examples, there
exists a hierarchy of conservation laws. Another hierarchy for equation (3) exists with no
restriction on the coefficient a,. It has been constructed in [11] by diagonalization of the
second equation of the L—A pair (59).

5.4. Construction of generalized symmetries

Results of the method of formal diagonalization can be successfully used for the calculation
of generalized symmetries together with their L—A pairs, and we explain here how to do that.
Then in section 6 we apply this procedure to the H1 equations (1), (7), (48), (49) and to the
dressing chain (2), (54).

We present a scheme applicable to all three equations under consideration as well as to
analogous ones. We describe it by using the example of the first operator of the L—A pairs
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(50), (55), (59), and this operator is denoted here by L,gl), as the index m is inessential. The
corresponding composite operator we will use is

L=D"f, [, =Liv-Liivoa L. (63)

Let us denote by T} a formal series which diagonalizes the operator L in the neighbor-
hood of @, with 0 < k < N — 1. Then

Loy = T7 LT, (64)

is a diagonal operator with coefficients which are series in powers of 1 — a,,4.

Let us describe a class of formal series B,y x = zoo

e i)/ Buii kj satisfying

the equation
[La Bn+k,K] =0. (65)

It can be proved [11] that B,Eo+)k,,( = T;7'B,41x T} is a formal series with diagonal coef-
ficients:
[So]
Bk = Z (2 - an+k)jB;§(J)r)k,KJ’ such that - D, B\%; x; = Bk,
j=-K

(66)

The converse is also true, namely, the series B,irx = Y}CB,ﬁ)k’KTk_l solves the
equation (65) for any B,ﬁ?r)k,,( satisfying (66).

Notice that the operator L can be diagonalized around any of the singular points
ap, ay, ..., ay—1, and thus a formal series B, x commuting with L can be constructed
around any of these points. Therefore there is a class of objects of the form
By = 21[::01 B, 11 x solving the equation [L, Bx] = 0. Cutting off simultaneously all the
infinite sums in Bk and finding an appropriate Xx which does not depend on A, we construct a
rational function:

N-1 -1
AR =33 (4 = tuk) Bk + X, K2 1. (67)
k=0 j=-K

It is remarkable that this function can be constructed in such a way that the operator
equation

%L - [L, AP ] (68)

defines a generalized symmetry of equations under consideration.

We note that there is no general algorithm of finding the operator X defining A% of
(67). However in the examples below, in section 6, we manage to find it.

The first equation of an L—A pair obtained is rather complicated due to the structure
of L:

L =¥, ¥, =AP. (69)
Let us explain now why it can be drastically simplified.

18
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Due to the formula (63) for L, equation (68) is represented as:

d

ol = A = AR (70)
We denote W = LYy L0y 5. L'V, then this equation takes the form

dL Py

Sty gy S = L WA - ASLL D W,

Evidently it implies

1 -ifd o K 7 1 K
(L;§+)N—1) aLéﬁN—l + ASNL -1 = LYy AN

d _
= —(aW"'Ar(LfI)V—lW_ [[AIEK)) I= Cn+N—1’
and we have

d
oL =LA - ALY - LG, (71)

In order to specify the structure of C,, let us deduce for it an equation. To this end we
replace the derivatives at the left hand side of (70) by using equation (71). After some
elementary simplifications, one gets

1 1 1 1 1 1
Cpan1 Ly oL Dy 5 LY + LDy 5Cyna LDy 5 LY + .
1 1
+ Lyl vz LV Cp = 0. (72)

Calculating the operator Qn+1L,§1) - L,§1+)N_ 1£2,,, where €2, is the left hand side of (72), we are
led to the relation f, C, — C,4+nf, = 0 which is equivalent to [L, C,] = 0. By applying the
conjugation (64), we find [Lo x, Coni] = 0, where Co ,,x = T 'C, T, isa diagonal matrix such
that D,fv Co.nk = Coni- On the other hand, by construction, C, is a rational matrix function of
A depending on a finite number of the dynamical variables. According to the standard linear
algebra theory, it can be diagonalized by applying a conjugation matrix R which also depends,
unlike Ty, on a finite set of the dynamical variables: R™'C,R = Cy 1.

Let us prove that Cp, is a scalar matrix, i.e. it is proportional to the unity matrix.
Suppose the contrary, then the commutativity relation C(),,LkR‘lTk = RIT, Co.n.x implies that
the product ﬁ = R™'T; is a diagonal matrix, therefore T; = Rﬁ. The relation Lo = T LT,
implies the equation R~'LR = kao, X fk_l, which shows that the operator L is diagonalized by
a matrix R depending on a finite set of dynamical variables. This contradicts theorem 5.1, and
thus Cy ,x = C, = c¢(n, A)E is a scalar matrix. The equation (72) immediately gives

cn, H)Y+ctn+ 1, )+ ..+cn+N-1,1)=0. (73)

It follows from the equation [L, ¢(n, A)] = 0 equivalent to ¢(n, A) = c(n + N, 1) that
¢(n, A) does not depend on the dynamical variables u,,;.

Evidently equation (71) can be reduced to the usual Lax equation. Indeed, fixing the
value n = ng and setting A,SK) =A% + ZZ:}; c(k, 4), we get the equation

d ~(K) A (K)
L =LA AL, (74)
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This equation is nothing but the compatibility condition for the linear system

Fri1= L;El)l[jn’ d_‘}{1 =4

. . -1 .
Let us emphasize that due to equation (73) the term E Z c(k, A) contains not more than
=ng

N — 1 summands.
We hypothesize that the function c (n, 1) is always zero, as in all the examples below, but
we cannot prove this fact.

6. Examples of generalized symmetries and their L—A pairs

In this section we apply the diagonalization procedure of section 5.4 to the H1 equations (1)—
(7) and the dressing chain (2). In some cases the generalized symmetries are given in
sections 2, 3, and we just construct corresponding L—A pairs. In one case we find a new
generalized symmetry together with its L—A pair.

6.1. H1 equation

Let us consider the H1 equations (1)—(7) with an arbitrary coefficient 4, and a periodic a,
satisfying the restriction (54). Following section 5.4, we construct L—A pairs of the form:

y{1+1,m = L;Elrztyjn,m’ di%,m =AM .Pn,m~ (75)
’ 1

nm
N

Here A ,f’,iN ) corresponds to A n(K) of the previous section, N is the period of a,,, and K =1
indicates the lowest term of a hierarchy of generalized symmetries. It turns out that the
additional term Xy of (67) is equal to zero here.

In case of the period N = 1, i.e. when a,, is a constant, the matrix A,f,lnf) reads:

an _ 1 Un_1,m 1
nm _ _ .
(/1 - a,,)(unﬂ,m — Up—1.m) Un+1,mUn—1m —Un+1,m

The compatibility condition for the L—A pair (75) is equivalent in this case to the generalized
symmetry (12), and this is one more way to construct this symmetry.

In case of the period N = 2, we obtain for the generalized symmetry (18) an L—A pair of
the form (75) defined by the following matrix:

Cn

e ()' - (X,,)(}’n + (un,m - un—Z,m)(un—l,m - un+1,m))

Up—2,m — Unm 1
: X Un+1,m»
Y, + un—l,m(un,m - un—2,m) e

Cn+l

(A - an+l)(7n + (un,m - un+2,m)(un—l,m - Mn+l,m))

+

—Up—1,m

1
: ( X 14 + un+1,m(”n,m - un+2,m), Upnt2m — Upm |»

where by x we denote the matrix product.
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6.2. Dressing chain

Here we consider the dressing chain (2) with a periodic a,, satisfying the restriction (54). As in
previous examples, we construct L—A pairs of the form

Vo= LW, = A0V, (76)
dty
where N is the period of a,,. It turns out that, in case of the dressing chain, the additional term
X of (67) is a matrix with a nonzero element in the lower left corner only.
In the case N = 2 we have found in section 3.2 the generalized symmetry (33). Putting

¢ = 0 to exclude from consideration the master symmetry, we construct the L—A pair (76)
defined by the following matrix:

e
An (/1 + an)(yn + Vn—lvn—z)( _}/n T V=2t 8 e 1

el )

bn+1 1 ) ( B )
’ (/1 + a""'l)(yn - VnVn—l) ( (_un—l X |\ o = UnVns Vu

a2 )

where v, = u,41 + U,.
In the case N = 3, let us denote by a, an arbitrary three-periodic function, so that
a,.3 = a,, and let us introduce the notations

VW = Cng1 — Ay, Vi = Upt1 + Uy, Uy = Vg1 + Yoo
V= Vg tVeVno + Ya+2Vn+l — Yug1Vn—1s

where y, # 0 for any n due to (54). We construct a matrix A determining the L—A pair
(76), which can be expressed as follows:

YL R W UL L UL E—oH
(/1 + an)vn—2 (/1 + an+1)vn—1 (/’l + an+2)vn

Un—3 0 0
e v,,_z) x (un —1)4 (44 a,,)(_Un_3 0),

+

Vn—2Up — Up—2 Vn-_2Vn

_un—l) X ((l]n + Y,,+2)14n + yn+2Vn+l’ _l]n - 7/,,+2)

0 0
(1+ an+2)( 00, 0].

The compatibility condition for this L—A pair is equivalent to the equation

dun Un+l + I [];1—3 Un—2 — VuVn-2 + Vn+1Vn-1 — l]” ~ Tut2
= n dap Apt1 Apy2.
drs Vis1 V-2 Vi1 Va
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This is a new third order generalized symmetry of the dressing chain with the three-periodic
coefficient a,,. This symmetry is the lowest term of a hierarchy in this case.

7. Examples of conservation laws

In this section we apply the diagonalization procedure of section 5.2 to three equations under
consideration with periodic coefficients and write down for them a number of conservation
laws. The structure of those conservation laws essentially differs from the standard one,
cf [7,9, 11].

7.1. Dressing chain

We consider the dressing chain (2) with a two-periodic coefficient a,, satisfying (32). In case
of an arbitrary a,,, one hierarchy of conservation laws has been constructed in [11]. Conserved
densities in that hierarchy depend on the x-derivatives of u,, and those conservation laws can
be called ones in the x-direction. Here we construct some conservation laws in the n-direction,
which can be represented in the form:

n

DY = (1 - Dz)q,jf), jizo.

The functions prfi) and qn(f) depend on the shifts of u,,, and the first two pairs of them read:

p© = log(v,,Hv,, + y”), 7 = u,,
(Vn+1 + Vn—l)vn—Z + Y, Vp—2
n= —, g =—"—0, (77)

(Vn+lvn + yn)(vn—lvn—Z + }’,,) Vn—1Vn-2 + 7,

where

Vo = Up41 + Up, Yn = Ansl — Ay,

and y, # 0 forall n due to (32).
The conserved density prfo) depends on three variables, while pn(l) depends on five ones.
The following conditions take place:
aZP(O) 02[7(1)

0, —— #0
aMnaun+2 aun—Zaun+2

forall n. In accordance with a general theory of [17], the number of variables of such
functions cannot be reduced. This shows, in particular, that two conservation laws defined by
(77) are essentially different. These conservation laws can be called the three- and five-point
ones, respectively.

7.2. Discrete dressing chain

Let us consider the discrete dressing chain (3) with a two-periodic (39) coefficient o, # 0 for
any n. In case of an arbitrary a,,, one hierarchy of conservation laws has been constructed in
[11]. Conserved densities in that hierarchy depend on the m-shifts of u, ,, and those con-
servation laws can be called ones in the m-direction. Here we construct some conservation
laws in the n-direction, and those can be represented in the form:
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(Dw = 1)p%), = (D7 =1)g2, j>0. (78)

n,m’

The functions pn(’gl and q’j’;)n will depend on the n-shifts of u,, ;.
We use the notation

Un,m = (un,m + un—l,m)(un—l,m + un—2,m) + (ﬂn - 1)(”;12—1,m - 1)’

where ff, = a,41/a, # 1 for any n due to (39). The two simplest conservation laws are given
by:

Uns+2,m
Pl = log o _;)z(u Ty g% = 10g(ttymer — 1); (79)

a _ ﬂ:;(unz+1,m - 1) (unz,m - l)(un+2,m + ”n+l,m)(un—l,m + un—Z,m)

Pom = + ’
’ Un+2,m Un+2,m Un,m

0 (un,m + ])(un—l,m + un—Z,m)
qn,m = U °
n,m

(80)

The following conditions are satisfied forall n, m:
aZP(O) 02p(1)
n,m ;é O, n,m # 0.
aun,maun+2,m aun—2,maun+2,m
In accordance with some theoretical remarks of [7], the number of variables of such functions
cannot be reduced, in particular, the two conservation laws above are essentially different
three- and five-point ones.

7.3. Asymmetric H1 equation

We construct here conservation laws for the asymmetric example of section 2.2, i.e. for the
H1 equation with three-periodic coefficient a,, and two-periodic coefficient f,. Recall that, in
the autonomous case, conservation laws for the H1 equation have been found in [23].

The diagonalization procedure in the neighborhood of the singular point a, gives us a
hierarchy of conservation laws of the form

(Dn = 1)pl, = (D} = 1)gh. j>0. @81
The first two of them are defined by the following functions:

p,f,(,),i = log Vietms ‘1;1(,(31)1 = 1Og(un,m+l - un—],m); (82)
1) 1 Un+2,m Un,m Yn+2Vn-2,m

pnmz_ Vn+1,m - 5
’ Vnm Vn,m 7,, ‘/;1—3,m

qrflﬂ)' _ Up+1,m — Unm+1 L _ Yn+2 L n Y . (83)
’ a, — ﬂm Va,m Un—l,m Via,m ‘/;1—3,;71

Here we use the notations
[]n,m = Vu+1,mVa,m + Vs
Vn,m = Van+3,mVn+2mVn+l,m — }/nvn+3,m + yn+2Vn+1,mv

where v;, ,, and y, are given in equation (22).
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Standard relations take place forall n, m:

2.,(0) 2.(1)
e O Pym

0, — #0,

aun—l,maun+3,m a"‘n—3,maun+4,m

i.e. these conservation laws are essentially different. We have the five- and eight-point
conservation laws in the n-direction, the simplest of those we can get by this procedure.

The diagonalization procedure in the neighborhood of the singular point 3, allows one to
construct the second hierarchy of conservation laws of the form

(D= 1)g%, = (D7 = 1)p%,. j>0. (84)

The first two conservation laws are defined by:

NQ) A(0 .
q,gnl = log(wn,m+lwn,m + 5m)7 P,Em = 1Og(un+1,m - un,m—l)v (85)
~(1) Wn,m—l(wn,m+2 + Wn,m) - 5m
Gym = >
w (Wn,m+2wn,m+1 - 5m)(wn,mwn,m71 - 5m)
ﬁfl,lrzl _ Wn,m—l(un+l,m - un,m+1) ) (86)
(an - ﬁm)(wn,mwn,m—l - 5m)
where w;, ,, and §,, are given in (23). Standard relations are satisfied forall n, m:
024(0) a2q’\(1)
—#0, %0,
aun,m—laun,m+2 aun,m—Zaun,m+3

i.e. we have four- and six-point conservation laws in the m-direction.
We can see that the structure of conservation laws in different directions is quite different
as well as one of generalized symmetries.

8. The nature of generalized symmetries

In this section we briefly discuss the nature of second order generalized symmetries obtained
in sections 2—4. Recently, some examples of discrete equations of the form (4) have been
obtained, whose simplest generalized symmetries in at least one of the directions are of the
second order as well. Most of those generalized symmetries [1, 20, 26] are similar to the Ito-
Narita-Bogoyavlensky lattice equation. In one of such examples, the second order generalized
symmetry is of the relativistic Toda type [7, 8]. The second order symmetries obtained in this
paper are of the relativistic Toda type too.

The discrete-differential nonautonomous scalar equations with discrete periodic coeffi-
cients can be rewritten as autonomous systems, see [17]. For example, equation (18) for any
fixed value of m can be represented as an autonomous system of two equations, as it has the
two-periodic coefficients c,, and y,. Introducing the notations

Vi = Udkms Wk = Udkptm, VY =YuF0, A=cx, B=cys, (87)

we obtain the following system:

b= AV = Vi) B(vip — vk_y)
7+ (Wict = wi) (v = vie1) 7+ (W — w) (Ve = veen)
- B -
o = A(wr—1 — wi) (Wi1 — wi) (88)

7+ (Wict = wi) (e = vie1) 7+ (Ve = Ve ) (Wee1 — W)
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Here we have two systems that are similar and commuting with each other: the first one is
defined by A = 1, B = 0 and the second one by A = 0, B = 1. According to their symmetry
structure, such systems are similar to relativistic Toda type systems, cf [3, section 5.1]. The
system (88) is an analogue of the well-known Ablowitz—Ladik example which is a linear
combination of two commuting systems of equations of the relativistic Toda type (see, e.g.,
section 5.2 in [3]). Two other generalized symmetries (33) and (40) with ¢ = 0 are of the same
kind. The case ¢ # 0 is not periodic and corresponds to the master symmetry.

In case of the system (18), we can illustrate the same property in a more explicit way. Let
us consider the system (88) with A = 1 and B = 0. It can be checked by direct calculation that
each of the functions v, and w, satisfies, up to rescaling the time, the following lattice
equation:

U, =U; Uiy Ui P |
= U _ .
(Ur - Uk—l)2 (U - UkH)z U — Uimy Up = Upy

(89)

This is the well-known equation of the relativistic Toda type, see e.g. the review articles [3,
section 4.2] and [33, section 3.3.3]. The same is true for the system (88) withA =0and B=1.

Note that any solution u, , of the second order symmetry (18) is transformed into a
solution #,, of an equation of the form (33) by the following formula:

A

Up, = un+1,m - un,m'

More precisely, the function #,, satisfies equation (33) with ¢ = 0 and slightly changed y, and
b,,. This shows that the symmetries (33) with ¢ = 0 and (18) are almost the same and have the
same nature.

9. Conclusions

In sections 2-4 we have proved a number of theorems which allow us to formulate the
following hypothesis:

Hypothesis 1. The generalized symmetries of equations (1)—(3) in the n-direction exist if
and only if the coefficient a,, is periodic. If a, has the period N, then the simplest generalized
symmetries of these equations have the order N.

As for conservation laws, we assume that a similar picture takes place:

Hypothesis 2. A hierarchy of conservation laws for equations (1)—(3) in the n-direction
exists if and only if the coefficient a,, is periodic.

The case of the m-direction for equation (1) is analogous. The first hypothesis is sub-
stantiated in sections 2—4 in case of the first and second order generalized symmetries. For
equations under consideration, which have periodic coefficients with an arbitrarily large
period, both hypotheses are partially confirmed in section 5.

In this section we develop a theory for the case of nonautonomous discrete equations,
which allows one, in particular, to construct generalized symmetries and conservation laws
for equations (1)—(3) with periodic coefficients. In sections 6, 7 we apply this theory to
construct some examples.

The picture for all nonautonomous equations of the Adler-Bobenko—Suris list should be
the same as for equation (1).
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We also come to an opinion that equations (1)—(3) with periodic coefficients are
integrable in the same sense as the autonomous equations possessing L—A pairs. The case of
nonperiodic coefficients seems to be much more difficult from the standpoint of integrability.
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