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Abstract

We perform a Inonti—-Wigner contraction on Gaudin models, showing how the integra-
bility property is preserved by this algebraic procedure. Starting from Gaudin models
we obtain new integrable chains, that we call Lagrange chains, associated to the same
linear r-matrix structure. We give a general construction involving rational, trigono-
metric and elliptic solutions of the classical Yang-Baxter equation. Two particular
examples are explicitly considered: the rational Lagrange chain and the trigonometric
one. In both cases local variables of the models are the generators of the direct sum
of N ¢(3) interacting tops.

1 Introduction

In the present paper we are concerned with an extension of Gaudin model. Since it was
introduced in the 70’s the Gaudin model [4, 5] attracted considerable interest among
theoretical and mathematical physicists, and played a distinguished role in the realm of
integrable systems. Its peculariar properties, holding both at the classical and at the quan-
tum level, are deeply connected with the long-range nature of the interaction described
by its commuting Hamiltonians, which in fact yields a typical “mean field” dynamic.

The algebraic counterpart of these physical features lies in the linear r-matrix struc-
ture, that characterizes both the classical and the quantum model, and holds whatever be
the dependence (rational, trigonometric, elliptic) upon the spectral parameter. The linear
r-matrix structure does not depend on the site number N (i.e. on the number of copies of
the underlying Lie algebra) and moreover is not affected by a Inénii-Wigner contraction
procedure. Such robustness property can for instance unable one to inherit the integrabil-
ity property of the Lagrange top model from that of a two—site rational Gaudin magnet
[10]. More generally, it allows one to construct, out of the N-site Gaudin model, novel
interacting systems (both classical and quantum), whose underlying algebraic structure
has been denoted in the literature as “jet extensions” of Lie algebras [6, 7].
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In this paper we will elucidate the connection between Lie algebra contractions and
Lie algebra jet extensions in a general and systematic fashion, and we will derive the
associated families of classical (and quantum) integrable models.

We have to mention here that pioneering results in this direction were obtained already
in the 80’s by Faddeev and Reshetikhin in their seminal paper [12], also, we have to
mention the results obtained by Harnad in [7] for the rational case. However, we want to
stress the connection among the systems investigated in the present paper and the Gaudin
models, that to the best of our knowledge, is established here for the first time.

2 Drinfel’d—Belavin solutions to cYBE and Gaudin models

Let P be a Poisson manifold whose symplectic leaves have generically dimension N. Dif-
ferentiable functions on P form a Poisson algebra and a completely integrable system
on P is specified giving an abelian Poisson subalgebra of dimension N. In the modern
theory of classical integrable systems the generators of this abelian Poisson subalgebra
{Hi,...,Hn}, called Hamiltonians of the system, are usually obtained as spectral in-
variants of a Lax matrix L(A) depending on a complex parameter A and whose matrix
elements are functions on the Poisson manifold P. Let us denote with M the dimension
of the square matrix L(\) defined by

L(\) =) Li(\) By,
i

where (Fjj)k = 0505 is the canonical basis of the M x M matrices. Introducing 1 as the
identity matrix of dimension M we define {L(A\) ® 1,1 ® L(u)} as the matrix of Poisson
brackets between the entries of L(\):

{LA) @1, 1 L(p)} = Z{Lij(A),Lkl(ﬂ)} Eij ® Ej.
ikl

In this context a theorem due to Babelon and Viallet [2] ensures that the commutativity
of the Hamiltonians {H7,..., Hy} is equivalent to the existence of a M? x M? matrix
r12(A, 1) such that:

{LN) ©1, 1@ L(p)} = [ri2(A p), LA @ 1] = [ra1(p, A), T @ L(p)], (2.1)
where

ro1 (A, 1) = Mria(A, p) IO,
with II the permutation operator on CM @ CM:

Mz®y) =y .

In this paper we will deal with an interesting subcase for equation (2.1) obtained when
one imposes the following constraints on 719 and ro1:

r12(A i) = r12(A = 1) = =121 (A — ),
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and moreover requires that the r—matrix be “not dynamical” (i.e. independent of phase
space variables).
In this case equation (2.1) becomes (omitting the indices 12):

(L)L, 1@ L)} + [r(A— p), LA) ® 1+ 1 ® L(y)] = 0. (2.2)

It is well known that, in the case of a constant r-matrix, a sufficient condition for the
r.h.s. of (2.2) to give rise to a well defined Poisson bracket is that r satisfies the so-called
“classical Yang-Baxter equation” (cYBE):

[r13(A), rag ()] + [r12(A — ), r13(A) + ra3(p)] = 0, (2.3)

where
7"12:7"(8)]17 7”23:]1®7°, T13:(]1®H)T12(]1®H)'

This equation was studied by Drinfel’d and Belavin [3] in the case when the r—matrix
is an element of g ® g, with g being a finite-dimensional simple Lie algebra. Once one
has such a solution () of equation (2.3), then (p; ® p2)r(A) with p; and pe faithful
representations for g, gives a matrix solution for the cYBE.

Let {X a}ii;nlg be a basis of the Lie algebra g, which is defined by the commutation
relations

[XO‘,XB} — Cﬁﬁ X7,

and let g, be the inverse of the Cartan—Killing metric related to this basis. Drinfel’d
proved that under suitable non-degeneracy conditions on 7(A) the only solutions to cYBE
(2.3) are given by:

_ gap X® ® XP

e rational solution: 7()\) 3 )

o
A" 1) gop X @ XP
e trigonometric solution: 7(\) = Z (A" ® 1) gap X &

n=—oo

A — nw ’

i (A"B™ @ 1) gop X ® XP

A — w1 — Mwsy

e clliptic solution: r(\) = , [A,B] = 0.

n,M=—00

Here A and B denote two finite order commuting automorphisms of g not having a common
fixed vector. Since sl(n) is the only simple Lie algebra possessing such two automorphisms
it follows that the elliptic solution can be defined only in the case g = sl(n).

For our purposes, the relevant property of Drinfel’d solutions is that all of them can be
generically written in the form:

r(A) = gap X* @ X7F2(N), (2.4)

for suitable choices of the functions f(\).
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From the cYBE we obtain a system of functional equations that must be satisfied by
the functions f*(\). In fact the first member of (2.3) is given by

(905 X¥ @10 X7 [2(N), 5510 X7 0 X° [1()| =

= o 995 O X @ X7 @ X7 f2(0) £ (1), (2.5
while from the second one we obtain

(905 X2 & XP @1 * A= ), g (X7 @10 X7 f1(0) + 18 X7 X ()] =

= G039 20— ) [CFT X @ X0 @ X7 () + O X0 X0 @ X7 ()] =

= Gap 9ys X @ X7 ® X" CJ° [f‘s(A =P = fH A= ﬂ)f‘s(u)} : (2.6)

where the last member is obtained from the previous one using the identity g, C§~ =
—g45 Cy" and swapping the indexes v < (,a < § in the first term and v < § in the
second one.

Equating (2.5) and (2.6) we obtain the system of functional equations:

dim g

D 90896 CF (LN (1) + A=) P O0) = F*N =) f(w)] =0, (2.7)

B,6=1

for all o,y,n = 1,...,dimg. Note that in equation (2.7) the summation is not on all the
repeated indices, so that the sum is indicated explicitly.

To each matrix 7(\) we can associate a Lax matrix whose entries are functions on
the Lie-Poisson manifold Py associated with g in the following way: we choose a faithful

representation p of g and we denote by {ya}ii;nlg the coordinate functions related to the

basis dual to {X}me.
[XO‘,XB} :C’s‘ﬁXv = {yo‘,yﬁ} :Cﬁﬁyy.
We define our Lax matrix as:
L(A) = 7+ gap p(X) 57 [ (), (2.8)
where 7 € p(g) is a constant matrix chosen in such a way that
[T@1+1®7,1r\)]=0.
This Lax matrix satisfies the linear r-matrix algebra
{LAN) @1, 1@ L(u)} + [r(A—pn), LA) @1 +1® L(u)] =0,

with respect to the ordinary Lie-Poisson bracket, where r is given by (2.4).

Now let us consider the Lie-Poisson manifold associated with the direct sum of N
copies of a simple Lie algebra g. We denote with {yf‘}iinlg the coordinates on the dual of
the i—th copy of g:

{yﬁy@} =6 C3%y]. (2.9)
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On each site we can define a matrix L;(\):

Li(\) = gap p(X) 5] F2(A = N0), (2.10)

where for any i we have shifted the spectral parameter by a fixed quantity A; € C. Each
matrix L; will obviously satisfy equation (2.2) and thanks to the locality of the Poisson
relations (2.9) so will do also the total Lax matrix:

N
Lg(\) =7+ Y Li()). (2.11)
i=1

It follows that the spectral invariants of the Lax matrix Lg(\) will provide us with a
set of involutive Hamiltonians that define the N —sites Gaudin model associated to g
[4, 5,13, 9, 11].

3 Algebraic contractions of Gaudin models

In the present section we illustrate our main result. Starting from Gaudin Lax operators
(2.11) we obtain, through a Inéni-Wigner contraction, new Lax matrices satisfying the
same r-matrix structure pertaining to the starting ones.

Let us recall the notion of generalized Inénii-Wigner contraction [8]. Let V' a complex
finite, or infinite dimensional vector space. Let h = (V,u) be a Lie algebra with Lie
multiplication p: V xV — V.

The analytic notion of contraction can be described by a continuous family of homo-
morphism

UlE): V-V, e€(0,1], U()=1,

which are nonsingular for € > 0 and singular for ¢ = 0.
The new Lie bracket on V,

pe(a,0) = U(e) p(UHe)a, U (e)b), a,beV, €>0,

corresponds to a change of basis given by U(e), and leads to the Lie algebra h. = (V, )
isomorphic to h. If

p'(a,b) = lim pic(a, b)

exist for all a,b € V, we call ' = (V, i) the contraction of h by U(e); b’ is, in general, not
isomorphic to b.
For a generalized Inénti-Wigner contraction, U(€) has a simple form, namely

N
V=pvh, N=1
=0

Ulelve =1y, (3.1)
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with

0<ng<ni <..<ny, ne€R, i=0,.. M.

The necessary and sufficient condition for (3.1) to define a contraction is

m (V(i)’ V(j)) C EB v,
l

(3.2)

with

n; < n; +ny,
where all surviving structure constants are the same as for h. The special case ng = 0 and

N =1 is called a simple Inonii—Wigner contraction.
We will apply a generalized Inénii—-Wigner contraction to the direct sum of N copies

of a simple Lie algebra h:

N

—
h:g@...@g.

The contraction procedure will be carried out directly on the Lie-Poisson algebra associ-
ated with hh. We denote again with {yf‘}ginlg the coordinates on the dual of the i—th copy
of g, satisfying {yf‘,yf} = 0;j Cﬁﬁ y; as in formula (2.9).

Since we need (3.2) we make the following change of basis in b:

ad 0} (6%
Yo 1 1 1 Y1
¢ 121 Vo VN ys ]
= , a=1,..,dmg,
~ o N-1 _ N—-1 N-1 o
3 vy Un YN

Yn-1

where the matrix defining the change of basis is a nonsingular Vandermonde matrix since

we take v; # v, 1 <j# k< N.
Note that in the new coordinates the equation (3.2) is satisfied if one identifies V()

with the space generated by {gg}ginlg and n; with 1.

We define the homomorphism U (e) by

Ue)lya = 6i]1|v(¢) i=1,...N —1.

We absorb the above homomorphism U(e) into the definition of the new coordinates

{72}9m8 namely hereafter we will denote

N

i =3 vy
j=1
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The new bracket u. is defined by

N

{@?a@f}e = > Py, {y?,y@}=

k,m=1
N . .
- oS e -
k=1
g, iti<N,
O(e) i+j=N.

After contraction we obtain the new Lie—Poisson algebra b':

{w ~5}_ C3Bg3+j i+j <N,

0 i+j>N.

Let us give some remarks on the algebraic structure of our algebra b’. If we define the
new vector spaces

N-1
w=gvy i=0,.,N-1,
j=i

WO =y,
we obtain a flag of ideals
{W(i),W(j)} C w @) j>i.
In particular
{h,7W(1)} cwW,
So we have an exact sequence:
0—wh gy Tg 0

where i is the inclusion and 7 is the projection on the quotient b’/ W, moreover we use
the fact that b'/W® ~ V0 ~ g,

We can therefore see the contraction procedure as an extension of the starting Lie
algebra g that is known as the “N—th jet extension” of g [6].

In the following theorem we give a recipe to extend the contraction procedure at the
level of the equation (2.2).

Theorem 1. Let L(\) be the Lax matriz on the Lie—Poisson algebra ' obtained from
Lg(\) (2.11) through the following procedure:

e make the identification \; = —ev;,
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e take a formal power series exrpansion in €,
o take the limit € — 0.
Then L(X) satisfies
{LAN) @ L1 @ L(p)} + [r(A = p), LA) © 1T+ 1 & L(p)] =0,
with respect to the Lie—Poisson algebra defined by
o 0 C“?Bg;/ﬂ i+j <N,
{yl 7y] }
0 1+3>N,

with the same r-matriz given by (2.4).

Proof: Setting \; = —ev; in (2.11) we easily obtain the formal expansion

Through the identification
N

i =3 )

Jj=1

we immediately get
g\ie) ~ T+ Z i( )+ O(e),

where 4;(\) and f&(\) are given respectively by

(V) = gag P(X) 31
=4 (&) B0 0 =0
Finally taking the limit ¢ — 0 we obtain:
N-1
€0 = lim Lo() =7+ 32 6O ST
Let us prove (3.3). We set g;ﬁrj =0ifi+j > N. We have:

N-1

[LOOLIO LW = gapgrs p(X) @ p(X7) D F1O £ (W) {55} =
1,j=0
= gaﬁg'Y(Sp(Xa)(X)pX’y ﬁézfa yz+_7
1,j=0

= Gap grs P(X*) ® p(X7) Cﬁ‘sz D ORI
=0 =0

(3.3)

)-(3.6)
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On the other hand we have:

[r(A =), LA) @ L+ 1@ L(1)] = gap gyn ¥

x | p(X*) @ p(X7) f*(A

gaﬁ Gy fa()‘ - M) X

= gap 916 P(X®) @ p(X7) O

where the last expression is obtained from the previous one using the identity g, ng’y

N-1
x |57 p(X°) @ p(XP) D5 f1 (N
i=0

N-1 N-1
) (X @) Y G N+ Dep(X) D 5 f?(u)] =
i=0 i=0

N—-1
+ O p(X*) @ p(X°) > g
=0

i) -

N-1
SO [P0 A= )] (3.7)
i=0

—g5 Cy" and swapping the indexes v < (,a < § in the first term and v < § in the

second one.

Considering equations (3.6) and (3.7) we obtain

{LAN) @1, 1@ L(p)} + [r(A—

1), LA) @1+ 1 & L(1)] = gap gys p(XY) @ p(X7) X

N—-1
x Oy g !Zf“ V(e +f5<Au>ff<A>fwu)ff(m]. (3.8)
=0

Let us look in more detail at the quantity enclosed in the square brackets in equation

(3.8). Using (3.5) we have:

ij

Y
) fil(w

and

PO=wflm

, d
7=0
3 (G an) o, (39)
FHO = ) =
%[fw—m () 0= o= (1) f5(u)]
3 (Gt ) [Po-wrw - o 0re]. 6o
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Finally, from (3.9) and
{LN) @ 1,1 ® L(k)}

(3.10) we obtain

_l’_
N1 d

dp

[P = 1), L) © 1+ 18 L(1)] = gag 95 p(X*) @ p(X7) L x

X5 (gt an) [P0+ PO 00 - 0= 0] -
i=0 )
=i d Ay
- (mra) 7

% { g 95 P(X2) @ p(XT) CJP [ P2 N7 () + LP N = ) O N) = SO = )£ ()] }

that vanishes thanks to equation (2.7). The fact that (3.4) is a Lie-Poisson algebra is then
a plain consequence of (3.3).

0

4 Extensions of su(2) Gaudin models: Lagrange chains

In this section we will consider algebraic contractions of su(2) Gaudin models. We choose

the matrices o', 02,03 as a basis of the fundamental representation of su(2):

p L dop 1[0 5 . ioy, 1 0 1 g . o, 1 10
2

where 0,0y, 0, are the Pauli matrices. In this basis the r—matrix (2.4) can be written in
the form:

3
r(N) ==Y fEN) o ®o° (4.1)
a=1
where
% rational case
0(A) = Sirll)\ trigonometric case, (4.2)
%(A) elliptic case,
% rational case
c(A) = N trigonometric case, (4.3)
| i()\) elliptic case,
(
% rational case
6(A) =1 cot A trigonometric case, (4.4)
) elliptic case.
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Let us consider the Lax matrix of the su(2) Gaudin magnet:

N 3
Lo\ =7+ > o f¢(A—N), (4.5)

i=1 a=1
where 7 can be chosen as:

e any su(2)-matrix in the rational case,

e 03 in the trigonometric case,

e the identity in the elliptic case,

and the local variables of the model {z{'}, a = 1,2,3, i = 1,...,N are the generators of
the direct sum of N su(2) spins with the following Lie—Poisson brackets:

{xf‘,xf} = by x] i,j=1,..,.N

where a7 is the cyclic permutation of 123.
The first natural extension of Gaudin models is obtained by contracting two copies of
the Lie-Poisson algebra su(2) (N = 2 in the Lax matrix (4.5)), namely

su(2) ®su(2) ~o(4) — ¢(3)

where ¢(3) is the real euclidean Lie-Poisson algebra in the 3-space. The Lie-Poisson
brackets of ¢(3) are given by

{y“,yﬁ} =y, {y“,zﬁ} =27, {zo‘,zﬁ} =0, «fB,7=123.

After contraction we get the new Lax matrix:
3
L) =7+ o [[F Ny + [T (0 2, (4.6)
a=1

where f§'(X) is given by (4.2),(4.3),(4.4) and f{*()) is given by (3.5). Note that in the
rational case the Lax matrix (4.6) is exactly the Lax matrix of the Lagrange top [1, 11].
This particular contraction procedure on the two-site su(2) Gaudin magnet has been
considered in [10].

Moreover we observe that the spectral invariants of the Lax matrix (4.6) are the same for
the rational, trigonometric and elliptic cases. However this is no more true if we extend
our Lax matrix (4.6) to the N-bodies case as we did for Gaudin model (see equations
(2.8),(2.10),(2.11)). Namely we consider the Lax matrix associated to the Lie—Poisson
algebra of the direct sum of N copies of ¢(3):

N 3
LO) =7+ > o IfF A=)y + [T (A=) 2.

i=1 a=1
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4.1 The rational Lagrange chain

The rational @f\; 1 ¢(3) chain, that we call rational Lagrange chain is derived from the
following 2 x 2 Lax matrix

N 3 o o

3 al|l Y 2
p— 4.
L(A) =wo +ZZO’ [)\—)\i—i_()\—)\z‘)Q , (4.7)

i=1 a=1

where A\; € C and w € R are the parameters of the model and A € C is the spectral
parameter. The parameter w denotes the intensity of an external field, taken as uniform
(along the chain) and constant (in time).

Local variables of the model are generators of the direct sum of N ¢(3) tops, y¢, 2%,
i=1,...,N, a=1,2,3 with the following Lie-Poisson brackets:

where a7 is the cyclic permutation of 123.
The Lie-Poisson brackets (4.8) have 2N Casimir functions:

3

3
ol =3 "yeer, 0P =30
a=1

a=1

As we have shown in the previous section the Lax matrix (4.7) satisfies the linear
r-matrix algebra

(L)@ L1 L)} + [ — ), L) @1 +1® L(w)] =0, (4.9)

where 1 is the 2 x 2 identity matrix and the r-matrix is given by

3
1
r(\) = _XZJCY@GO‘. (4.10)
a=1

The spectral curve T,
I': det(L(\) —pl) =0,
is an hyperelliptic curve of genus g = 2N — 1, given by

N (1) (2)
R; S; C. C
2 2 ? 1 7 )
o= Z; A= A=A =A== )T

with the Hamiltonians R; and S; given by:

N 1,1 2,2 3,3
Ly 4 ytys 4 s

ki Ai = Ak
R Sl Sl el e M e ki Zf’z;?)
(X = Ar)? (N = A)? ’

[(93)2 + (W) + (yf’)z] +wz} +

DO =

N
s A e ek A
2 N - A e — A2
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These are integrals of motion of the rational Lagrange chain, which are Poisson commuting;:
{Ri,R;} ={5:,5;} ={Ri,S;} =0, 4,j7=1,..,N.

Notice that there is one linear integral given by

N N
RS
i=1 i=1

Let us remark that if N = 1 the Lagrange chain degenerates into the well-known e¢(3)
Lagrange top, whose Hamiltonians are given by % and (y')% + (v%)% + (v3)% + 2wz3.
We can bring the curve I' into the canonical form by the scaling

N

p— = p = 2%
i=1

The equation of the spectral curve becomes

N M @ 1N
R. S . C.
~2 2 7 ? 4
2 3 i i A )=
s RP A S V) N W O S W RN P W T i:l( )
WA NN g NN g \IN=2 g (4.11)

where the coefficients s;, j = 1,...,4N are linear combinations of the Hamiltonians and of
the Casimir functions.
4.2 The trigonometric Lagrange chain

The trigonometric @f\il ¢;(3) chain, that we call trigonometric Lagrange chain, is derived
from the following 2 x 2 Lax matrix

N 3
LO) =wo+ 3 o[ [ = X) i + O = X) 7], (4.12)
i=1 a=1
where
(A) = L F(N) = . f3(N) = cot A
0 sin \’ 0 sin \’ 0 ’
1,4y COtA 9,\y _ CObA 30y .92
1()\)_Sin)\, fl()‘)_sin)\a fl()‘)_COt A+ 1
The Lax matrix (4.12) satisfies the linear r-matrix algebra (4.9) with r-matrix given by

(4.1,4.3).

The spectral curve T,
I': det(L(\) —pl) =0,
is given by

N
1% = Q+ D cot(A— AR + cot? (A — A;) Si + cot’ (A — Ap) Y + cot (A — M) O
i=1
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where
N
= W+ [2ws + () + (4] +
i=1
N N 1
+ZZ Z {m [ykz + Y222 4 cos( N — \e)ypzi ] +
i=1 k#i
2

+m [cos(Xi — M) (zhz) + 272]) + 2z} ] — yf’y/?é} )

Ri = 2wy} + () + ()7 + (2F) +
N 1
+2) {m vkl 0o + cos( — M)y~
ki
9 2cos(A; — A\g)
1) (2 22——133]
<Sin2()\z‘—)\k) ><Z’“ZZ PR T ) A

+m [COS(N’ - )\k)(yzlz,i + yfzk ykz - ykz ) + yz Zk; - ykz ]}

Sio= W)+ W)+ W)+ 2wz + ()2 + (1) + () +

1 1.1, ,2.2 3.3
N
sin?(\; — A\g)
Note that the coefficient @ is functional dependent on the S;, R; and C’i@):

N Nop\’ N o@)\?
s (3a) f(25)

=1

[COS()\Z' - )\k)(ZkZ + Zk;z ) + zkz‘?’} }

As in the rational case we identify in the coefficients R;, S; the Poisson commuting
integrals of the trigonometric Lagrange chain:

{Ri,R;} ={5:,5;} ={Ri,S;} =0, 4,j7=1,..,N.

5 Concluding remarks

In this paper we have performed a Inénii-Wigner contraction on Gaudin models, showing
that the integrability property is preserved by this algebraic procedure. Other interesting
structures can be inherited from the Gaudin models as well. For example in [10] it is
shown how to obtain Béacklund transformations for the Lagrange top from those of the
su(2) Gaudin model. It turns out that it is possible to generalize this approach to the
construction of Backlund transformations for Lagrange chains. This work is in progress
and we plan to report the results in a forthcoming paper.

Finally we want to remark that the contraction procedure described in this paper can
be applied to quantum Gaudin models as well, in a straightforward way.



496 F Musso, M Petrera and O Ragnisco

Acknowledgments

The authors wish to acknowledge the support from the GNFM (Gruppo Nazionale per la
Fisica Matematica), research project: “Onde nonlineari, struttura tau e geometria delle
varieta invarianti: il caso della gerarchia di Camassa-Holm”.

Appendix: The general rational Lax matrix

In the proof of the theorem 3.1 we have seen that our Lax matrix £(\) satisfies the r-matrix
structure

{LA) L, 1R L()}+[r(A—p), LA @T+1® L(u)] =0

provided that the functions f Ja()\) satisfy the following system of functional equations (see
equation (3.8)):

dim g
> Gapgrs CF Zf‘“ V) + PP A= P ) = A=) | =0, (5.1)
B,0=1

for all o, 3,y andi=0,...,N — 1.

In theorem 3.1 we have shown that the system (5.1) is satisfied with the choice (3.5);
however this is not the general analytic solution to the system (5.1). In this appendix we
give a conjecture about the general analytic solution of (5.1) in the rational case, where
we have

fo(N) =

co being an arbitrary constant; f§'(\) obviously does not depend on a.
The system of functional equations (5.1) reduces to the following one:

1
)\—Co,

k

> i i) = I o, (5.2)
1=0

Our solution is based on the following algebraic conjecture:

Conjecture 1. Let k£ € N, ¢y, ..., arbitrary constants and let us denote with {J_;} the
set of vectors satisfying the Diophantine equation:

(Ji} ={JeN : Jy+2J+ - +iJ; =i},
then the following polynomial identity holds:
k J Jk i J1 Jk
“k

Z Z% 7 A Z Ck;l‘u‘fkfi‘ :Z%...Zk!(A+M)\ﬁ\,

- -

=0 {j‘l} Jk z {Jk}

where we denoted with |J;| the 1—norm of J;:

il =
=1
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Using the program for symbolic manipulation Maple we tested this conjecture for N <
20.

Using the explicit form for the function fo(A) and our conjecture it is not difficult to
construct the general analytic solution for the system (5.2), reading;:

Cill i d | 73] .
fi(A):ZJ—ﬂ...Ji! (5) fo(\) i=1,...,N. (5.3)
{Ji}
In fact, inserting (5.3) into (5.2) we get:
k
N frilp) =
i=0
k J Ji || J1 T | The—il
- 4 4 (4 oq  aL (d _
o Z Z JiTTT (dA) f0(>\) Z Ji! Ji—4! (du) fo('u) N
=0 \{J:} {Jk—i}
J1 Jk [Tkl
I i (A _
~Y G () G =
{Jx}
A (A Ry IV A
— il J \dA - du p—A
{Jx}
Je) = fe(p)

The fact that solutions (5.3) provide the general analytic solution to (5.2) can be argued
taking the limit A\ — p in the functional equations (5.2), yielding the system of ordinary
differential equations:

k
SO = -2 Z(AA) k=0,... N (5.4)

=0

As the system (5.4) is triangular, for any given ¢ the functions f;(\) can be found solving
a system of ¢ + 1 ordinary differential equations and therefore depend at most upon i + 1
arbitrary parameters. This is exactly the number of arbitrary parameters entering our
solutions (5.3).

Using our conjecture it is straightforward to extend the solutions (5.3) to the trigono-
metric and elliptic case. It is enough to replace f;(\) with f*(X) and fo(\) with the
corresponding f§'(A) given by (4.2,4.3,4.4):

ClJl CJi d | T3] .
fﬂ(A):ZJ—ll...ji! <5> &) i=1,...,N.
{Ji}
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