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ABSTRACT. A class of Neumann type systems are derived separating the spa-
tial and temporal variables for the 241 dimensional Caudrey-Dodd-Gibbon-
Kotera-Sawada (CDGKS) equation and the modified Korteweg-de Vries (mKdV)
hierarchy. The Lax-Moser matrix of Neumann type systems is worked out,
which generates a sequence of integrals of motion and a hyperelliptic curve of
KdV type. We deduce the constrained Hamiltonians to put Neumann type sys-
tems into canonical Hamiltonian equations and further complete the Liouville
integrability for the Neumann type systems. We also specify the relationship
between Neumann type systems and infinite dimensional integrable systems
(IDISs), where the involutivity solutions of Neumann type systems yield the
finite parametric solutions of IDISs. From the Abel-Jacobi variables, the evolu-
tion behavior of Neumann type flows are shown on the Jacobian of a Riemann
surface. Finally, the Neumann type flows are applied to produce some ex-
plicit solutions expressed by Riemann theta functions for the 241 dimensional
CDGKS equation and the mKdV hierarchy.

CONTENTS
1. Introduction 148
2. The Lax representations of INLEEs 149
3. The Neumann type systems 152
4. The Liouville integrability 155
5. Relation between Neumann type systems and IDISs 160
6. The application of Neumann type flows 162
7. Conclusions and Discussions 167
Appendix A. An alternative proof of the proposition 2 168
Acknowledgements 169
References 169

1991 Mathematics Subject Classification. 35Q51, 37TK10, 37K20.
Key words and phrases. Neumann type system, Dirac-Poisson bracket, Liouville integrability,
Abel-Jacobi variable, explicit solution.

(©2012 International Press

147



148 JINBING CHEN

1. Introduction

The Neumann system on S? is a mechanical system discovered in the 19th
century [1]. From the McKean-Trubowitz identity given by the left-hand side end-
points of spectral gaps [2], in 1978 Moser generalized the Neumann system of 2
degrees of freedom to the arbitrary N case [3], where the used Neumann map was

(1.1) u=(q,q) — (Ap, p),

which constitutes the finite-gap potential of the KdV equation [4]. Based on the
relationship between the KdV equation and the Neumann system, Cao normalized
the Neumann map (1.1) into the form (here g_; is the first element of Lenard
gradients, and $7\; is the functional gradient of eigenvalue) [5]

N
(12) g—1 = Zv)\Ja
j=1

to get the finite dimensional integrable system (FDIS) of Neumann type attached
with a geometry condition likes that of the classical Neumann system, in which the
Neumann system of degree N was retrieved from the Schrodinger-KdV system [5],
the Jacobi system of geodesic flow from the Harry-Dym equation [6], and some
others [7-9]. Recently, it was found that two typical peakon equations, namely
the Camassa-Holm (CH) and Degasperis-Procesi (DP) equations, are connected
with Neumann type systems on a symplectic submanifold [8,9]; and the algebro-
geometric solution of CH equation was obtained in view of a Neumann type sys-
tem [8]. The finite dimensional integrable Hamiltonian systems (FDIHSs) have
been used to derive algebro-geometric solutions for integrable nonlinear evolution
equations (INLEEs) in 141 and 2+1 dimensions [10-15]. Compared with the usage
of FDIHS, the application of Neumann type system is a bit more difficult because
it adopts a geometry condition confining itself onto the submanifold [8,43]. It is
noted that the Neumann type system can be given a Hamiltonian representation
under the Dirac-Poisson bracket and the symmetry constraint (1.2) cuts out a finite
dimensional invariant subspace from the infinite dimensional phase space [16,17].
This means that the Neumann type system can be used to solve more INLEEs of
physical interest.

It is well-known that the ideal aim for the study of INLEESs is to obtain their
explicit solutions invoking all kinds of available tools. There are two classes of
explicit solutions of integrable systems, i.e., the decreasing and the (quasi) periodic
solutions, which are the most interesting from a physical point of view. The quasi
periodic solutions expressed by Riemann theta functions can be deduced via the
finite-gap integration theory developed in a series of influential works [16-22] and
some monographs [23-26]. Based on the fruitful application of FDIHSs [10-15],
the plan of this paper resides in constructing some explicit solutions in the light
of Riemann theta functions for INLEEs in both 241 and 141 dimensions through
Neumann type systems on the symplectic submanifold, instead of the FDIHSs,
Baker-Akhiezer functions, canonical meromorphic functions and axiomatizations of
algebro-geometric datum. We take the 241 dimensional CDGKS equation [27]

144v; = —Vgpppws + 180Uss + 36V,05s — 432020,

(1.3) +200;5y — 31200, — 720,07 v, + 800 vy,
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which results from the mKdV hierarchy defined by the INLEE (i.e., the mKdV
equation [28]),

1 3
(14) uy - Zuzzz - _u2ux7

2

as the examples to illustrate the designed scheme. The subscripts z, y and t ap-
pended to u and v denote the partial derivatives; ' represents an inverse operator
of 0 = §/0x with the condition 99~! = 9710 = 1; and similar notations will be
used frequently later in this paper.

To do this, the 2+1 dimensional CDGKS equation and the mKdV hierarchy
are put into the zero-curvature form in the framework of Lax compatibility [29],
where the Lax triad of 241 dimensional CDGKS equation and the Lax pairs of
the mKdV hierarchy are fixed by a sequence of Lenard gradients. Resorting to the
nonlinearization of Lax pair [5,30,31], the 241 dimensional CDGKS, the mKdV
and the fifth-order mKdV equations are decomposed into three FDISs of Neumann
type realizing their separation of variables [32,33]. It is noted that the Dirac-
Poisson bracket is the directional derivative over the symplectic submanifold. This
directly leads to the canonical Hamiltonian equations of Neumann type systems.
From two Casimir functions, we deduce the Lax-Moser matrix of Neumann type
systems that gives the integrals of motion, elliptic variables, trace formulae and a
hyperelliptic curve of KdV type. We also figure out a Lax equation contributing
to the involutivity of integrals of motion on the symplectic submanifold. By a
recursive formula, we arrive at all the constrained Hamiltonians for the higher-
order mKdV equations, and further establish the relationship between Neumann
type systems and IDISs, where the involutivity solutions of Neumann type systems
give rise to the finite parametric solutions of 1+1 and 2+1 dimensional INLEEs
and the finite-gap potential of Novikov equation. From the Lax equation and a set
of quasi Abel-Jacobi variables, we display the Liouville integrability of a family of
Neumann type systems, instead of the Moser’s constraint method [3], the r-matrix
technique [8,34, 35] and the Lie algebraic approach [36,37]. By using the Lax
equation, we get the general Dubrovin type equations governing the dynamics of
elliptic variables that can be transformed to the evolution of Abel-Jacobi variables,
from which the Abel-Jacobi solutions to the Neumann type flows are integrated
by the direct quadratures. Finally, depending on the Abel map between the Abel-
Jacobi solutions and the divisors of Jacobi variety, we turn to the Jacobi inversion
for getting some explicit solutions to the 2+1 dimensional CDGKS equation and
the mKdV hierarchy by the Riemann theorem and the trace formula.

2. The Lax representations of INLEEs

After the advent of inverse spectral transformation solving the Cauchy problem
of the KdV equation [38], in 1968 Lax put the KdV equation into the Lax form
and introduced a hierarchy of INLEEs of KdV type [29]. Subsequently, the Lax
pair almost became the starting point for all kinds of research of INLEEs. Before
describing the main result of this paper, let us first recall the Lax representations
of the 241 dimensional CDGKS equation and the mKdV hierarchy in view of a set
of Lenard gradients.

Our point of departure is the linear eigenvalue problem of 2 x 2 matrix form
(2.1) 0 =Up, U=uoi+MIoos+03, ©=(p1,00)"

)
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(1 0 (01 (00
01 = 0 —1 , 02 = 0 0 ) 03 = 1 0 ’

and ) is a constant spectral parameter, u is the spectral potential. To proceed, we
now turn to the Lenard gradients {g;} (-1 < j € Z)

where

(22) ng—l = Jg]7 Jg—l = 07 .7 2 07
where
(2.3) K 183 18 8 ud J 18
. = -0 — =0u U = —0.
8 2 ’ 2

Choosing the initial seed g_1 = 2, it is clear that the kernel of J is of dimension 1
and

ker J = {gg_1|Vo € R}.

Up to ker J, g; (j > 0) can be uniquely figured out by the recursive formula (2.2),
for example
1 1 5 3
go =2u, g1 = Eum — u3, go = gumm — ZU2UM — Zuui + Zu5.
Postulate that the time-dependent ¢ satisfies another linear eigenvalue problem

determined by the Lenard gradients

(2.4) or, =VWep,  n>0,
with
VO = o(u, \)g = ((%a2 - %u871u8)01
(2.5) Ao+ Lo 1w0)es + Ro - Lo 1)),
4 2 4 2

where g = 3" g;—1A"7 and 0 : R — sl(2,R) is a linear operator. Under the
isospectral nature A\;, = 0, we arrive at

(2.6) U, — V™ + U, V] = U, (ug, — (K — \)g),

where

n

V)= | Ult<s)
e=0

It follows from (2.1) and (2.6) that the zero-curvature equation
U, — V™ +[U,v™] =0,

yields the mKdV hierarchy

(2.7) ug, = Jgn = Xn, n >0,

characterized by the mKdV equation (1.4) with t; = y, where the symbol £ means
that the LHS is designated by the RHS, for short. It is obvious that (2.1) and (2.4)
constitute the Lax pair of (2.7) indicating the integrability of mKdV hierarchy in
the sense of Lax compatibility. In particular, the mKdV equation in (2.7) admits
the Lax pair (2.1) and

A+ %um — %u3 A2 — %)\(um +u?) >

-y M —
(2.8) Py =V V= ( A g (ug —u?)  —Au— Tug, + 1ud
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while the next one of fifth-order mKdV equation in (2.7) with ¢ = ¢ reads

1 1
(29) Ut = Euzzzzz - guumumx - guzuzzz — gui + §5’UJ4UI,
invoking the Lax pair (2.1) and
AR ¥4 &)
(2.10) or =V @, v ( 1L 2,
V2(1) _Vl(l)
where
1 1 5 5 3
V1(12) = Mu+ )\(Zu” — §u3) + 1 Yorae — guzum — guui + §u5,
1 1 1 1 3 3
V1(22) = X- 5)\2(um + u2) + )\(—gumm — Zuum + gui + ZuQuE + §u4),
1 1 1 1
‘/2(12) = )‘2 + EA(U‘E - ’U,2) + gumxx - Zuumx + gui - %UQ’U@ =+ gu4.

Noticing the fact of V(%) = U, it is apparent that the flow variable tg is indeed
equivalent to the spatial variable z. Since the 1+1 dimensional systems (1.4) and
(2.9) belong to the same integrable hierarchy (2.7), this means that the flows de-
termined by (1.4) and (2.9) are consistent with the property of commutability over
the infinite dimensional phase space [39].

PROPOSITION 1. (Ref. [27]) Let u = u(x,y,t) be the compatible solution of
INLEEs (1.4) and (2.9). Then

(2.11) v =u’(z,y,1),
satisfies the 2+1 dimensional CDGKS equation (1.3).
Proof: Resorting to (1.4) and (2.9), a direct but fussy calculation gives

(2.12) Vzge = 66U Uglay + 203 Ugay,

1 1
(2.14) vpgy = §uumzm + UpUprze + Eumumm — 18uu§’c — 27U g gy — U Upes,

1
(2.15) vmaflvy = w2 Uty — §uui - gu5uz,
and
1 9 9
(216) 8_1vyy = gumumm — 5’[1/2’(1@’11/11 + 5’!1/5’(1@ - gumummmm + guumwmmm

Simply inserting the equations (2.12)-(2.16) into (2.9), it is known that (2.11) solves
the 2+1 dimensional CDGKS equation (1.3).

By proposition 1, it is shown that the 2+1 dimensional CDGKS equation (1.3)
is decomposed into two consistent 14+1 dimensional integrable systems (1.4) and
(2.9), whose compatible solutions give rise to solutions of (1.3) by the transforma-
tion (2.11); and an important consequence is that (2.1), (2.8) and (2.10) can be
identified as the Lax triad of 2+1 dimensional CDGKS equation (1.3) delivering its
integrability under the Lax compatibility [29].

From the above discussion, the Lax pairs of the mKdV, the fifth-order mKdV
equations and the Lax triad of the 241 dimensional CDGKS equation are speci-
fied in our setting, while that of the higher-order mKdV equations are presented
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with the aid of the Lenard gradients. After these preparations, we reduce all the
IDISs in question into a family of Neumann type systems through the technique
of nonlinearization and present a scheme for getting explicit solutions expressed by
Riemann theta functions to the 241 dimensional CDGKS equation and the mKdV
hierarchy with the help of Neumann type systems.

3. The Neumann type systems

Firstly, only for convenience we make some notations and symbols. Let p,q

be a pair of canonical variables on R?V, where p = (p1,p2,---,pn)" and ¢ =
(1,92, ,qn)T; (-,-) stands for the inner product in RY; \j, Mg, -+, Ay are as-
sumed to be N arbitrary given distinct eigenvalues and A = diag(A1, -+, An);

w? = dp A dq is the symplectic structure on R?Y; and the Poisson bracket of two
smooth functions f = f(p,q) and g = g(p, q) is defined by [39]

Y /af 9g  Of g af dg af dg
=3 (5~ mee) (o an) (550

Stipulate that p; and g; are special solutions of the linear eigenvalue equation
(2.1) corresponding to A;. Put (2.1) into the form

o (1)1 2)(5) e

Noting the rapidly decaying condition of the eigenvalue functions p; and g¢; at the
infinity, a direct calculation leads to

(3.2) VA = 0X;/0u = 2p;q;,
which satisfies the Lenard eigenvalue equation
(3.3) (K —X\;JJ)VA; =0.

Recalling the Neumann constraint (1.2) in the procedure of nonlinearization [5,30,
31], we get

(3.4) {p,g) =1.
Differentiating (3.4) with reference to x twice yields
(3.5) (p,p) + (Ag,q) = 0,

and a Neumann map

(3.6) uo Mgy <AP=Q>,

(Mg, q) (p,p)
which connects the spectral potential u with the eigenfunctions p and q. Complying
with the principle of nonlinearization of Lax pair [5,30,31], substituting (3.6) back
into (3.1), together with (3.4) and (3.5), gives the first Neumann type system of
degree N — 1 in explicit form

pe = =228 p + Ag,
_ )
(3.7) qz =P — (/CZ)Z) q,
(r,q) =1, (p,p) +(Aq,q) = 0.

From the mathematical point of view that the independent time variable ¢, (k > 1)
is equal to the spatial variable x, an analogous operation can also be applied to the
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time-dependent Lax representations (2.8) and (2.10). As a result, one gets another
two Neumann type systems in vector form

_ A (A%p,q) (A (Apa)?
+A%q — (Aqq 7 ((A%q, q> <Ap p>)Aq_ Az;,qq Aq)

A A s
3

2
—%f,ffq Eﬁqq (<Ap p> <A2q q>)q+ﬁq,

(p,q) =1, (p,p)+ (Ag,q) =0,

and
(Ap,q) A?p, Ap, Ap,q)°®
b= o A2PA+ (<<Aq”qq>> + 252l ((Ap,p) — (A%q, ) — 312%5) Ap
+<<qu">>p+ aedl ((A%p,p) — <A‘1q ,q))p
A2 (Ap,p) — (A24,0))p + 5iale (Ap,p)® + (A%q,)*)p
Ap, Ap, A”p,
— 525 ((Ap, p) + (A%, 4))%p — Wp
A 3 (A
ZEAZ)Z% ((Ap,p) — (A%q, ¢))p + 52Y q>-sp+ A3q — SO A2
A2gq, Ap,
Aq q) ({Ap > <A2q, q))AQq +( 8<(Aqq-,qq>>2 - 8<<quiz>>2
(Ae‘q q>+( P 3(Ap,q)*(A%q,q) + (Ap,p)(A°q,q)
2(Aq, 4(Aq,q)3 4(Aq,q)?
+ 3Ap, at (Ap-q><A2p q) _ {Ap,g)® <App )A
(3.9) 8(Ag,q)* R (Aq,q)? 4(Aq,q)® ¢
G = ?219 %AZ’Z Ap + g7 ((Ap,p) + <A22q a))Ap
+((A :9)+(Ap,p) _ 3(Ap,q)*(Ap,p) + (Ap,q)*(A%q,q) + 3(Ap,p)*
2(Aq,q) 4(Aq,q)3 (Aqm 8(Aq,q)?

_ (Ap,)(APpg)  (A’qq)? (A2Q>Q><AP7P> 3(Ap,g)* ) (Ap,q) A2q
N Aq>t>1>2 * ;Aq ,q)2 4(Aq,q)? <11X\q q) P - Aqu )
_(—%55 + 2(ng g7 (AP, P) = <A2qu>) S ) Ag — (b

—%{;ggg = ((A%p,p) — (A%q,q))q A;: ((Ap.p) — (A%, q))q
LS ((Ap, p)? + (A%, 9)%)q + 5% (<Ap7 p) + <A2g,q>)2q
A A 3(A 3(Ap,
ARG 1 SR (Ap.p) — (A%q.4))g — Si3ndaa.
(p,q) =1, (p,p)+(Aq,q) = 0.

It follows from the Lax representations (2.1), (2.8) and (2.10) that the INLEEs
(1.3), (1.4) and (2.9) have been reduced to three finite dimensional nonlinear dy-
namical systems (3.7), (3.8) and (3.9). At first sight, the systems (3.7), (3.8) and
(3.9) contain the same geometry conditions (3.4) and (3.5), similar to that of the
classical Neumann system, restricting themselves onto a submanifold of R2V

(3.10) M ={(p,q) eR*N|F £ (p,q) —1=0, G = (p,p) + (Aq,q) =0},

where F' and GG are two Casimir functions; and then the finite dimensional nonlinear
dynamical systems (3.7), (3.8) and (3.9) are tentatively called the Neumann type
systems. Consequently, the arguments of (3.7), (3.8) and (3.9) should be carried
out over M under the symplectic structure w? because of the geometry conditions
(3.4) and (3.5). Restricting f and g onto M, we have

(3.11) {flae, g9ly = {1 9} + 77— {f, FHG. g} = {f, GHF g}),

< p)
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which is nothing else but the Dirac-Poisson bracket {f, ¢} pirac equipped with the
identities

(3.12)  {pr.pi}Dirac =0, {Pk, @t} Dirac = Pe@i — Okts {qk, @t} Dirac = G — qrPi-

From the definition of Poisson bracket, it is known that the value of {f, ¢} Dirac is in
fact the directional derivative of f in the direction g-flow on M, which transfers the
trouble of geometry conditions to the Dirac-Poisson bracket. Then, the Neumann
type systems (3.7), (3.8) and (3.9) can be rewritten as the canonical Hamiltonian
equations

(313) Pz = {vaO}Diracu 4z = {Q7H0}Di’l‘a07
(3.14) Py = {Ps Hi}Diracs 4y = {4, H1} Diracs
(315) Pt = {p; HQ}Dirac; qt = {Qa HQ}Dirac;
with the constrained Hamiltonians
1 1
(3.17)
Ap, Ap,g)*
Hy = —1(\%q,q) + 2(Ap,p) + $2L° = —5(A%q,q) + $(Ap,p) — 4L,
2 2 2
Hy = —3(A3qq)+1(A%p,p) - <Ap7<t§2(/\ p.a) 4 (A 9.9)° 4
’ ’ 9,9) 4(Aq,q)
(3.18) (Ap.p)? | Ap.a)* _ (A’q,q)(Ap,g)° 1 {Ap.p)(Ap,g)”
4(Ag,q) T 4(Aq,q)3 2(Aq,q)? 2(Aq,q)%

which indicate that the resulting Neumann type systems (3.7), (3.8) and (3.9) can
be viewed as the Hamiltonian flows in the sense of the Dirac-Poisson bracket, whose
involutivity is described by {, -} piraec = 0 over the symplectic submanifold (M, w?).

To deal with (3.13), (3.14) and (3.15), it is necessary for us to find their integrals
of motion. Let us now introduce a bilinear generating function

VA,
(319) G)\ - = 2@)\(1)7 Q)a
— X\ — )\j
J=1
which satisfies
(3.20) (K —AJ)Gy =0,

where

N o
NS f = 3 AmIATE ).

j=1 m=0
From (2.5), (2.6), (3.19) and (3.20), we work out the desired Lax-Moser matrix

N v i )

which satisfies

(3.22) (Va)z = [U, Va] = 0.
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The combination of (3.21) and (3.22) yields the generating function of integrals of
motion for the Neumann type system (3.7)
(3.23)

F\ =det Vi = (p,p)Qr(Ag, q) + Qx(Ap,p)Qx(Aq. q) — Q3 (Ap,q) = X_IO FoA—mh
where

(3.24) Fy=—(p,p)> = —(Aq,q)%,
(3.26) Fy = (p,p)(A%q,q) + (A*p,p)(Aq, q) + (Ap, p)(A°q, q) — 2(Ap, ¢)(A°p, q),
1

| (MFp,p) (A" Ip,q)
3.27) Fn, = (p,p)(A™ g, W SO B > 3.
(3.27) {p, 2)( 4,9) + (MHlp gy (A™gq,q) "=

7=0
The INLEEs (1.3), (1.4) and (2.9) have been performed the separation of vari-
ables on (M,w?) through the Neumann type systems (3.7), (3.8) and (3.9). As
for the higher-order mKdV equation (2.7) (n > 3), we introduce a sequence of
Neumann type systems (H,,,w?, M)

(328) Pt,, = {pa Hm}Dirac; qt,, = {Qa Hm}Dirac; m > 3,
where
F,, 1
3.29 H,=--=2__— H;H;,
( ) 4H, 2H, Z J

itj=m,i,j>1

which constitute the integrable decomposition of the higher-order mKdV equations
(2.7) (n > 3) (see section 5 below). Moreover,

(3.30) Fo+4H3 =0, Fy+4HoH, =0, Fy+2H; +4HoH, =0,
all the constrained Hamiltonians { H,,} can be put into a uniform
(3.31) A\Fy = —2H3,
where
(3.32) Hy=) Hy\™,
m=0

is the generating function of { H,,,} (m > 0). Based on the constrained Hamiltonians
(3.16)-(3.18) and (3.29), in what follows we specify the Liouville integrability of a
sequence of Neumann type systems (3.7), (3.8), (3.9) and (3.28).

4. The Liouville integrability

To prove the Liouville integrability of a sequence of Neumann type systems
(3.7), (3.8), (3.9) and (3.28), for the present we turn to the generating function
method [3]. Let Fy be the constrained Hamiltonian on (M,w?), and designate the
flow variables of Fy, F,,, Hx and H,, by 7\, Tm, tx and t,,, respectively. A direct
calculation gives a canonical Hamiltonian equation

an ()= (e ) cwoao ().
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where

2p

— 1
THEOREM 1. Let A and p be two complex parameters (A # u). The Laz-Moser

matriz V,, satisfies a Laz equation over the symplectic submanifold (M,w?)

(4.3) % = {Vi, Fx}Dirac = [W (A, 1), Viu].

Proof: Only for brevity, set

MNeDkQE  —M\ips ) ( Dk > < 0 -1 >
& = — ) , .
k < AeGd —MePrGi g J a1 g

It is not difficult to calculate from (4.1) that

(4.4) EL W) &

By using (4.1) and (4.4), a direct but lengthy calculation gives

(4.2) WA p) = 3 Vi +2Qx(Ap, ¢)o1 + 2Qx(Aq, q)os.

W _dpp), 51 dE

dT)\ dTA k:1“_)‘kR

1 2\
=> (555" + 200 (A, )1 + 201 (Mg, 0)ors, €]

N N

1 2k
= 20 (A 2Qx(A
2:31 ISV S [Vx: Ek] + [2Qx(Ap, g)o1 + 2Qx( q,Q)Us,kz::l m

“ Ex]

2
=5 H[VM 1V = AVa] + [2Qx(Ap, g)o1 + 2Qx(Aq, ¢)o3, V]
+2[-Va + QA (Ap, q)or + Q(Aq, q)os, (p, p)oa] = [W (A, 1), V]
COROLLARY 1.

(45) {F;u F)\}Dirac = 07 /\7 we (Cu

(46) {Fijk}Diraczov jv k:1527 .
Proof: From the Lax equation (4.3), it is clear that F), = det V, is the constant
of motion along the 7)-flow; by the Dirac-Poisson bracket, we get
dF d
Fyu, F: irac:—#:—dtv =0.
{ 122 )\}D dT)\ o € 13

Simply substituting (3.23) into (4.5) yields (4.6) by comparing the same powers of
A and p.

COROLLARY 2.

(47) {Huv H)x}Dirac = 0, A )\, n e (C7

(48) {Hj;Hk}Dirac:O, j, k:O,l,Q,'” .
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Proof: Recalling the Leibniz rule of Dirac-Poisson bracket, it follows from
(4.5) that

VA
{H;u H)\}Dirac = 7;“’{1_7“7 F)\}Dirac = 07

8/ F\F,
then inserting (3.32) into (4.7) immediately results in (4.8).

In addition to the involutivity of integrals of motion, the other essential element
for Liouville integrability is the functional independence, which means a sufficient
number of integrals of motion. In the remainder of this section, we start with the
Lax-Moser matrix (3.21) to specify the functional independence of {F,,,} and {H,,}
(m > 0) by a set of quasi Abel-Jacobi variables. From (3.21) and (4.2), we denote

Vll V12 > < Wll W12 )
4.9 Vy = A A . W\ ) = A A :
( ) A < V)\21 —V>\11 ( ) W)%l _Wil

and put F) into the form

N
E.
(4.10) Fy=-VEVE - (V2 =3
j=1 J
where
NN (ks — pjak)?
(4.11) Ej = (p.p)NG + Y e

k=1,k+j Ak = A

It follows from (3.21) and (4.10) that F, V}'? and V;?! are the rational polynomial
functions of A with the simple pole A; (j =1,2,---,N). Thus, we define

_ b(A) _ R(A) _ R(N)
(412) F)\ - _<p7p>2m - _<p’p>2a2(/\) - _<AQ7Q>2W7
(1.13) W2 = 2Qulpr) = ) 2
(4.14) V= Qa(ha0) = () 2
with
N N-1 N-1
a\) = [T =), m) = [T =), n) =[O —w),
k=1 k=1 k=1
N-1 2N-—1
bA) = [T A= Avgx), RO =aWbN) = [ A=),
k=1 k=1
where 1, 2, , un—1 and v1,v9, -+ - ,UN_1 are two sets of elliptic variables of the

Neumann type systems (3.7), (3.8), (3.9) and (3.28).
By the Dirac-Poisson bracket and (3.31), a simple computation leads to

dF _
(415) dt:\ = {F)\u H)\}Dirac = -2 lH)\{H)\a Hk}Dirac = 07
which means that {F,,} (m > 0) are the conservation integrals for all the Neu-
mann type systems (3.7), (3.8), (3.9) and (3.28), and hence are independent of flow
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variable t,, (m > 0). Write o? = (p, p)? = (Aq, q)?, for short. Setting A\ = u; and
A = vy, (4.10) in combination with (4.12) gives

VR VR
(416) Wi =D ) v, =T o) cp<n-t
“realp) e a(w)
By using the Lax equation (4.1) over (M, w?), we readily derive

dvi?
) T = 2 A V2 = WO\, V),
: 21

T = 2AWH A @V = W V).

Appealing to (4.2), (4.13), (4.14), (4.16) and (4.17), we figure out the general
Dubrovin type equations

1 dme . 2dm()
dr a(N)(A— m’ )
(4.18) 4m/f%(u;c)dljkA ) _( ) izz» (ur) 1<k<N-1,
4o/ R(vy) drx o a(A)A—vr)n'(vi)?

which governs the dynamics of elliptic variables pg and vg. Applying the Lagrange
interpolation formula to (4.18), it is not difficult for us to obtain that

N—-1 N-1-j

Y e =
o dr a(A) ?
(4.19) =1 AV RG) T 1<k<N-1
vy —1-J % _ _)\N*j
dan/ R(vy) drx a(X) ’

k=1
To deal with (4.19), let us consider the Riemann surface I" of hyperelliptic curve
of genus N — 1

(4.20) Ir: £ =R\,
with the holomorphic differentials
- AN=1=3 g\

which form a vector space of dimension IV —1 in view of the Riemann-Roch theorem
[40]. Corresponding to the same A, there exist two points on different sheets of T’

denoted by
PA) = (A VR(),  P-(A) = (A =V ERQ).

Let Py be a fixed point on I'. Introduce the quasi Abel-Jacobi variables

(4.21) 1<j<N-1,

Hi) k)

B N-1 P( B N—-1 P(
(4.22) @=Z/ @ﬁ%=2/ ©j, 1<j<N-1L
k=1 "o k=1 "o
It follows from (4.22) that (4.19) can be cast into a format

dp; AN i) AN _
4.23 -1 = = 1<j<N-1
(4.23) Ay~ a(N) dm a(V)] =)=
PROPOSITION 2. {Fy, Fi, -+, Fn_2} described by (3.24)-(5.27) are function-
ally independent over the symplectic submanifold (M,w?).
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Proof: According to [39], then we need only prove the linear independence of
the differentials dFy, dFy,- -+ ,dFn_2. According to (3.23), we have

¢g Z k-1 Z d¢a —k-1
(424) - {¢J7 FX}Dn‘ac < O{(b] ’ Fk}Dzruc/\ di A
Following (4.23), we derive
d¢3- )\N*
4.2 —7 E ARk,
(4.25) . AT

where
Ay=0(k>1), Ay=1, A =s1,

1
Ak:E Sk—l-- Z SiAj , k>2,
i+j=k,i,j>1
with s, = A¥ + ... + Ak, Comparing the same power of A on the RHSs of (4.24)
and (4.25) gives

do;
4.26 =4
( ) dT k+1—j-
Denoting ¢ = (¢1,--- ,dn_1)", we achieve
1 A Ay -+ An_o
i i 1 A - An_s
do do . . . N
4.27 — = T : = A
( ) <d7’0 ’ ’ dTN_2>
0 . Al
1
It is assumed that there are N — 1 constants yg, 71, - - - , Yn—2 satisfying the identity

N-2
Z 'ydek =0.
k=0

Conforming to the relation between the Poisson bracket and w?, we arrive at

N-2 3 N-2 3 N-2 i
0= ww’(IdFy,1dd;) = Y {j, Fi}pirac = 3 W drj
k=0 k=0 k=0
which implies the functional independence of {Fy, Fy, -+, Fy_2} because det A =

1.

Note: As for proposition 2, it should be remarked at this point that Ma had al-
ready developed another systematical way to handle the functional independence of
integrals of motion by using the so-called epsilon technique presented on the basis of
polynomials [41,42]. Actually, here we can also attain the functional independence
of {Fo, F1, -, Fny_2} given by (3.24)-(3.27) under the epsilon technique and then
provide the alternative proof in the Appendix A.

PROPOSITION 3. {Ho, H1, -+ ,Hn_2} given by (3.16)-(3.18) and (3.29) are
functionally independent on the symplectic submanifold (M,w?).
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Proof: Following the recursive formula (3.29), it is easy to see that

dFy —8Hy 0 0 0 e 0 dHy
dFy —4H, —4Hy 0 O e 0 dH,
aF, | _ y T : : dH,
: —4Hyn_3  * x « —4Hy; 0 :
dFN_g —4HN_2 * * * * —4H0 dHN_g
which indicates the functional independence of {Hy, H1, -+ ,Hy_2} on M.

In a future step, combining corollary 2 with proposition 3, we come to the Liouville
integrability for all the concerned Neumann type systems.

THEOREM 2. The Neumann type systems (3.7), (3.8), (3.9) and (3.28) are
completely integrable in the Liouville sense.

Remark: It follows from theorem 2 that Neumann type flows stemmed from
the 241 dimensional CDGKS equation and the mKdV hierarchy commute with each
other on (M, w?); that is to say, arbitrary two Neumann type systems (H;,w?, M)
and (H;,w? M) (i,j =0,1,2,---) are consistent, which means that there exists a
smooth function in variables of ¢; and t; giving the involutivity solution of the two
Neumann type systems [39].

5. Relation between Neumann type systems and IDISs

The FDISs reduced from INLEEs via the nonlinearization of Lax pair [5,30,31]
not only enrich the content of integrable systems, but also pave an effective way to
solve INLEEs. An exhaustive treatment of FDIHSs has been conducted for getting
algebro-geometric solutions of INLEEs in 1+1 and 2+1 dimensions [10-15], where
the crucial point is that the relation between INLEEs and FDIHSs is established
and the Bargmann map yields the finite-gap potential. Based on this observation,
in this section we specify the interrelation between INLEEs and Neumann type
systems, where the involutivity solutions of Neumann type systems also give rise to
the finite parametric solutions of INLEEs and the finite-gap potential of Novikov
equation.

Introduce a generating function of the Lenard gradients {gx}

(5.1) =g+ > gA L
k=0

It turns out that g, is a special solution of Lenard eigenvalue equation
(5.2) (K —XJ)gr=0.

Because the kernel of .J is of dimension one with the only basis g_1, applying J 'K
to the Neumann constraint (1.2) &k times, we achieve

N
(5.3) Z )\?V)\j =gr_1+ Cogk—2+ -+ Ccgr19-1, k>1,
j=1
where cg,c3,- -+, cp1 are constants of integration. It is not difficult to obtain from
(5.3) that
oo
(5.4) Gy =cxgx, C\= ch+1)\7k71, c1 = 1.

k=0
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Due to the rapidly decaying condition of u at infinity, it follows from (3.21) that

1
(5.5) F\ =deto(u,N[eaga] = —5)\c§.
By (3.31) and the Leibniz rule of Dirac-Poisson bracket, we readily derive
1
(56) H)\ = 5/\6)\,
d 1 d

5.7 4 -
( ) dt)\ 26)\ dT)\

THEOREM 3. Let (p(x,t,),q(x,tn))T (n > 1) be an involutivity solution of Hy-
and Hy,-flows on (M,w?). Then
65 e = b)) | (Aplata).ale.t)

is the finite parametric solution of the n-th mKdV equation (2.7).
Proof: With the aid of (3.7), a direct calculation gives

(5.9) JGx = Qa(p,p) + Qr(Ag, q),

by (4.1), one gets

d(Ap, q)

N
i > (Niai{pss F}pirac + Aipi{a;, Fa} irac)
j=1

(5.10) = =2Xp,p)(@x(p,p) + Qx(Ag; ),
from (4.5), (5.4) and (5.7), the combination of (5.9) and (5.10) results in

du 1 du 1 >
O (Ca\NTGy) =\ :E Jge\7F
dty 2cy dry 20,\( ») P =0 Ik ’

which means that (5.8) solves the n-th mKdV equation (2.7).

PROPOSITION 4. Stipulate that (p(x,y,t),q(x,y,t))T is the involutivity solution
of the Neumann type systems (3.7), (3.8) and (3.9). Thus

(5.11) o,y t) = D@y 00,9, 00 (Ap(, 1), 4(,9, 1)

(Aq(z,y.t),q(x,y,1))*  (p(z,y,),p(z,y,1))*
is the finite parametric solution of the 2+1 dimensional CDGKS equation (1.3).

Proof: Supposing that h;j (x = tp) is the flow operator of the initial value
problem of the Neumann type system (H;,w? M), j=0,1,2,i.e. (p(t;),q(t;)T =
h;j (po, q0)T, it is easy to see from (4.8) that hl* and h;j commute with each other

over M [39]. As a result, the involutivity solution of the Neumann type systems
(3.7), (3.8) and (3.9) can be written as

(5)-wefs ()} s ()}

from theorem 3 we conclude that u(z,y,t) is the compatible solution of the mKdV
equation (1.4) and the fifth-order mKdV equation (2.9); together with proposition
1, we know that (5.11) solves the 241 dimensional CDGKS equation (1.3).
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Summing up, it is known from theorem 3 and proposition 4 that the Neumann
type systems (3.7), (3.8), (3.9) and (3.28) constitute the reduced FDISs of the
2+1 dimensional CDGKS equation and the mKdV hierarchy, where the Neumann
map (3.6) exactly yields the finite parametric solution of INLEEs (1.4) and (2.7).
Interestingly, analogous to the recipe given in [7], this Neumann map also generates
the finite-gap potential of the high-order stationary mKdV (Novikov) equation,
which cuts out a finite dimensional invariant subspace from the infinite dimensional
phase space for all the INLEEs in question.

PROPOSITION 5. Let (p(x),q(x))T be a solution of the Neumann type system
(3.7). Then

_ (Ap(z),q(z))  (Ap(z),q(x))
(5:12) U = Rg@na@) — @) p@)

is the finite-gap potential of the N-order stationary mKdV equation
(5.13) Xn_1+ Xy o+ ---+enXo=0,

where ¢; = Z?c;é arci—k (j =2,3,---,N) are some constants of integration.

Proof: Let us first introduce an auxiliary polynomial
N
ad) = [JA=X) =aoA¥ +a A+ tay, ag=1.
j=1
It follows from (5.3) that

N N
0 = X ay)VA =X AN +arf ™+ +an)VA
j=1 j=1
(5.14) = (gn-1+cogn—2+ - +cNy19-1)+
(argn—2+---+aieng—1) + - + (ang-1)

= gN-1+Cgn—2+ -+ CNt19-1,

where ¢y = 27@;10 axcN+1—k; therefore, applying the Lenard operator J to the
above identity (5.14) directly gives rise to (5.13).

As for proposition 5, in fact, Novikov had noted earlier in 1974 that the finite-
gap solution is the natural analog of the multi-soliton solution provided that it
satisfies the higher-order stationary solition equation [16]. Moreover, he pointed
out that this class of solutions would be quasi-periodic rather than periodic with
respect to x, and hence the solution of the inverse spectral problem associated
with finitely many spectral gaps should be posed within the class of quasi-periodic
functions. As a matter of this fact, we study the evolution of Neumann type flows
under the Abel-Jacobi variables in view of the Liouville condition of the Neumann
type systems, and further deduce the Riemann theta function representation of the
finite-gap potential (5.12).

6. The application of Neumann type flows

The striking point in the Liouville-Arnold theory [39] is the straightening out
of various flows on the invariant torus, which displays the basic structure of integra-
bility. A further issue is to find explicit solutions to INLEEs invoking all kinds of
available tools from different standpoints. Seen in sections 2-5, the 241 dimensional
CDGKS equation and the mKdV hierarchy are reduced into a family of completely
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integrable Neumann type systems, and the relationship between the INLEEs and
the Neumann type systems is definitely established. Also, it is found that the Neu-
mann type flows are the Hamiltonian flows in the sense of Dirac-Poisson bracket
on (M,w?), and the genus of a hyperelliptic curve of KAV type coincides with the
degree of freedom of Neumann type systems. Based on these facts, the subsequent
objective is to linearize the Neumann type flows under the Abel-Jacobi variables,
and further to discuss the Jacobi inversion problem on the Riemann surface for
getting explicit solutions.
Assume that

ay, a2, -+ ,an—1,b1,b2,- -+ ,bn_1,

are the canonical basis of the homology group of cycles on I'" with the intersection
numbers

aioajzbiObj:O, aiObj:&j, i,j=1,2,'-',N—1.
Set

(6.1) dy= [ G C=(a) N 12ig<N-L
which results in the normalized holomorphic differentials

N-1
(6.2) wj= Y Cud, 1<j<N-1,

1=1

with the properties
N—1 N—1
(6.3) / wj = Z le/ (:Jl = Z le%i = 6ji,
@i =1 @i =1

bj
Then we have a unit matrix § = (d;;)N—1xn—1 and a symmetric matrix B =

(Bij)N—1xNn—1 with positive-definite imaginary part, where B is used to construct
the Riemann theta function (¢, B) of I" [40, 44]

0¢) = S exp(mv/—1(Bz, z) + 2n/=1(¢,2)), (€ CN-L

zeZN -1
N—1 N-—1
(Bz,z) = ‘Zle'jZiZj, (¢,2) = Zl 2iGi-
i,5= i=
Let 01,02, ,0ny_1 be the column vectors of §, and By, Bs,--- , By_1 be the col-

umn vectors of B. A known fact is that {0, Bx} (1 <k < N —1) span a lattice 7

in CNV~1. We hence arrive at the Jacobi variety J(7) (that is a quotient space of

CN~1 over T) and the Abel map A with a linear extension to the divisor group
A: Div(l') — J(7),

defined by

N-1 N-1

P
A(P) :/P w, A P = npA(PL), w=(wi,w,- - wy-1),

k=1 k=1
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which lead to the the Abel-Jacobi variables

N~ N~ PG
¢=A(Y Pu) = 3 [p" w=0C0,

(6.5) N1 N o
b=AEZ P) = X 5, w=0v

Let Ck, (1 < k < N—1) be the column vector of C' defined by (6.1). Designating

2N-1
Sk=M 4+ My, RATH =TT a-nah),
j=1
a direct calculation gives rise to
1 = e
(6.6) ——= ZAk)\ ,
A/ RATY) k=0
where
1 1
(6.7) No=1, Ar=358, Ap=g(Sk+ | Z | SiA;).
i+j=k,i,j>1

On the other hand, it follows from (4.12) and (5.5) that

_ A
_\/Eaa

THEOREM 4. The Abel-Jacobi variables ¢ and 1 straighten out the Neumann
type Hy-flows as

(6.8) R(N) (A)ex.

do ok Nk
, % __N0o W _Nq
(6.9) 0 >k, i > uah,
k=0 k=0
do dyp
. ' - _ _ = >
(6.10) @ B Qp, k>0,
where
Qo = ﬁch 0 = ﬁ(Alcl + Ca),
(6.11) Qk:ﬁ(/\kcl—l—“'—l-/hck-i-okﬂ), 2<k<N-2,
O = 2\/1% (AkCr A4+ Ap_Ny2CNn-1), k>N-—-1.

Proof: It suffices to prove (6.9); since the proof of (6.9)2 is analogous to that
of (6.9);. By (5.7), (6.5)1, (4.23)1, (6.8) and (6.6), we obtain

dp 1 dp 1 Cdg?)
dty - 2cy dry - 2cy  dry
W\ Nl \ N—1
- X Yopie A N
2exa(A) = 2v2a/ R(AY) j=1

A oo N-1 ) oo
=N AN AT =) R,
2\/5%220 K ; ; kZ:O K
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From the Dirac-Poisson bracket (3.11) and (3.32), the comparison of coefficients of
A% on both sides of (6.9); and (6.9)2 gives rise to (6.10).

Based on theorem 4, it is clear that (6.10) can be integrated by direct quadra-
tures

(6.12) d=do—> Ulx, =10+ Y Qut,

k=0 k=0

because € is a constant of motion determined by {Az} (1 < k& < 2N — 1) and
{Fn} (m > 0). Noticing the commutativity of Neumann type flows over (M,w?),
the evolution behavior of various flows becomes very simple

(6.13) Hy flow: ¢ = ¢g — Qitr, v =)o+ Qcti, k>0,

(614) X flow: ¢ =¢g — Qox — Qtr, =g+ Qox + Qitr, k>1,

and

. . . ¢ = ¢o—Qor — Ny — Qat,
(6.15) 241 dimensional CDGKS flow : { Y = o+ Qor+ Qy+ Ot

From this point on, the remainder of this section is to transform the Abel-

Jacobi solutions (6.14) and (6.15) to the explicit solutions in the spectral potentials
u and v by the Jacobi inversion

(@.9) — (1, p2s -+ s pN—15 V1, V2,0, UN-1),
which permits abundant diversity in different examples. For this purpose, we use
the Riemann theorem [40], for ¢ and 1 given by (6.5), which asserts that there
exist two constant vectors M), M) € CN=1 (the Riemann constants) such that
o fMN) =0(APN)—¢— M) has N — 1 simple zeros at i1, , in_1;
o fAN) =0(APN) -1 — M®P) has N — 1 simple zeros at vy, ,Un_1.
To make the function f(™)()\) (m = 1,2) single value, the Riemann surface I is cut

along by all ak, b;, to form a simply connected region, whose boundary is designated
by v composed of 4N — 4 edges

tr4 —p— 4t —p— + g+ - -
ajbiaybyaybyagby - an_1by_1an_1bn_1s

where the symbols + and — represent the orientation. Since deg R(A) = 2N — 1,
I" has only one infinity point. Under the local coordinate z = )\*%, we attain the
residue formulae for the power sum of {yu} and {vy}

N-1
d_#y = Ix(l) — Resz™*dln fV(7%),
j=1 h
(6.16) s
UJ’-“ = I(T)- szsz_2kdln @72,
= z=0
where
1 N-1
I,(T) = —,?{)\kdlnf(m)()\) = Z/ MNews, m=1,2,
vy j=1 7 aj

is a constant independent of ¢ and 1 [24].
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LEMMA 1. In the local coordinate = = \™% near 00, the normalized basis w is

of the form
(6.17) w= —\/52 Qpz?kdz.
k=0

Proof: From (6.2), (4.21), (6.6) and (6.11), a direct calculation yields

1
2

,Cn—1) (@1, ON-1) ZOA J
4a\/R()\ 1)
N-—-1

Z CiA~ ZAM‘ mdA = \/_Zka2kdz

It is interesting to find from (6.17) that the asymptotic expansion coefficients
of normalized holomorphic differential w at the infinity point of I are nothing else,
but the evolution velocities of Abel-Jacobi variables ¢ and ¢ (up to an absolute
constant). Besides, for P(272) in the neighborhood of oo, by lemma 1 we have the
asymptotic expansion of A(P(X))

w = Co=(Cy, - AN\

o = 1 2k+1
(6.18) AP(N) = —x ﬁg%ﬂgkz ,

where x = foiow is a constant of integration. Let (; be the jth component of

Riemann theta function §. Denote 0; = a%, and 0j, = %;Ck’ etc. Following
J J

(6.18), a direct calculation leads to the Maclaurin expansion of f()()) in the local
coordinate z

,
FOWme = FO e =0 = 6= 2D

Py

P
:9(/ w—x—¢-MY)= \/_Z% Q22— — ¢ — MWD)

00 1 .
V2 2k+1ijZQk+1+Xj+¢j+M; L)
k=0

2 2
= 6‘( N ,\/590]‘2 + %Qljz?’ + %92]%5 + 0(2’5) + X3 + ¢j + M;l), . )

V2
=0, + (ﬁonajol)Z + (ononajk91)22 + ?(Qljajﬁl + onQOkaajklel)z3

1
+6(4on91k8jk91 + onQ()onlQOmajklmel)Z4 + 0(24)

- 91 - \/59112 + olxacz2 \/—(olxxx + oly)z + = (elzzzz + 491xy)z + 0( )

and the formula

din fM(X) 6, 203, 301,01 61, + 61

_— = — _z 2199“ 2 r TV 1lxx Yy TTTN\ 2
0z Va2 = VAT - T T
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where 6; = (¢ + x + M(V). Consequently, we derive
N-1
(6.19) 3wy =1(T) - 20°n6;.
j=1
Continuing an analogous calculation as above, we also have
N-1
(6.20) > vy =NL(T) - 20°Inb,,
j=1

where 0y = 0(¢)+x + M®@). On the other hand, comparing the coefficients of AN 2
on both sides of (4.13) and (4.14) gives

App) N~y Mgy N,
(6:20) (p,p) =2 1 ) _ZAJ g

Jj=1 J=1 Jj=1
And further, we have from (3.1) and (3.6) that

_ (A’q.q)  (Ap,p)
(6.22) T ) o)

which together with (6.21) yields the trace formula

N-1 N-1
(6.23) Uy = Z Wi — Z vj.
j=1 j=1

Finally, relying on (6.14), (6.15), (6.19), (6.20) and (6.23), we achieve the ex-
plicit solution expressed by Riemann theta functions for the k-th (k > 1) mKdV
equation (2.7)

0(Qow + Quty + o + x + MP)
6.24 u(z,ty) = 201n
( ) ( k) 9(—Qo$—9ktk +¢0+X+M(1))
and a new algebro-geometric solution for the 2+1 dimensional CDGKS equation
(1.3)

+ B,

0(Q0z + Oy + Dot M® ?
(625) v(x7y,t) = (28111 ( or + 1Z/+ 2 +1/}0 +X+ ) +62> ,

9(—Qox — Qly — ta + (b() + X =+ M(l))

where 31 and (32 are the integration constants along with the spatial variable .

7. Conclusions and Discussions

In the present paper, from the nonlinearization of Lax pair we perform the Neu-
mann type integrable reduction for both 241 and 141 dimensional INLEEs on a
symplectic submanifold, and then establish the relationship between the Neumann
type systems and the INLEEs that simplifies the procedure of getting explicit solu-
tions. As a result, a class of FDISs of Neumann type (3.7), (3.8), (3.9) and (3.28)
are presented, which enrich the content of integrable systems. By a hyperelliptic
curve of KAV type, we discuss the evolution behavior of Neumann type flows on the
Jacobian of a Riemann surface, from which some explicit solutions of INLEEs in
both 2+1 and 1+1 dimensions are derived through the Jacobi inversion. As for the
concrete process, the Lax matrix is generalized to the Lax-Moser matrix in view
of a bilinear generating function and the geometry conditions of Neumann type
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systems. Noting that the Dirac-Poisson bracket is indeed the directional derivative
on the symplectic submanifold, a Lax equation over the symplectic submanifold is
given to display the involutivity of constrained Hamiltonian, and the functional in-
dependence of constrained Hamiltonians is accomplished by virtue of a set of quasi
Abel-Jacobi variables (or by the so-called epsilon technique [41,42], see the Ap-
pendix A below). Therefore, an improved way is presented to verify the Liouville
integrability of a sequence of Neumann (type) systems.

It is evident that the recipe of Neumann type systems is much more compli-
cated than that of FDIHSs, where the essential difficulty is the geometry condi-
tion restricting finite dimensional nonlinear dynamical systems onto a submanifold.
Nevertheless, the application of Neumann type systems has its own advantage. For
instance, the FDIHSs have been adapted to obtain algebro-geometric solutions for
quite a few INLEESs, but it does not always work for all, like the derivative NLS [45]
and the 2-component Dym equations [46], where the reason is that the spectral po-
tentials can not be expressed as the symmetry functions associated with elliptic
variables. However, the Neumann type integrable reduction may provide a passage
attempting to construct some explicit solutions for those INLEEs. Apart from this
situation, it is also found that the peakon equations appeared in the negative order
hierarchy of eigenvalue problems, such as the CH and DP equations, are closely
connected with Neumann type systems [8,9]. Therefore, it is natural to consider
that the Neumann type systems are taken as the bridge in the calculation of ex-
plicit solutions of peakon equations. To summarize, the application of Neumann
type systems can be regarded as a possible way for getting explicit solutions of
INLEEs in both 241 and 1+1 dimensions.

Appendix A. An alternative proof of the proposition 2

To establish the functional independence of {F}, 0 < k < N — 2, let us first
specify the functional independence of {E;}, 1 < j < N. From [39], we just need
to verify the linear independence of differentials dFy,dFs, - ,dExN. Under the
condition of €2 = 1/N and N + Zjvzl Aj =0, let o9 = (p1,--- ,PN-q1," - ,qN) be
a point of (M,w?) satisfying

(A1) pi=¢ ¢q=c¢ €#0, 1<i<N,

where € is a small parameter. Recalling (4.11), after a straightforward computation
we have

OE, 0B, = OEn

0 0 0

oty oy OE v
(A-2) da2 0o 9z | =NV,

9k, 0B, = OEy

dgn - Iqn AN g,

which implies that when A, # 0 (1 < i < N) the polynomial functions {E;},
1 < j < N, are functionally independent over a dense open subset of (M,w?)
[41,42]. Tt is assumed that there are N — 1 constants by, bs, -+ ,by—_1, which
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satisfy
N-1

(A.3) brdFy_1 = 0.
k=1

Combining (3.23) with (4.10), we arrive at

—1
(A.4) me =0, 1<j<N,
j=1

in view of the linear independence of {dE;} (1 < j < N). Taking out the first
N — 1 equations in (A.4), it is easy to see that

1 )\1 )\{V72
1 A S VA
(A5) Lo M T (u— ) £0
1 AN—1 - )\N72 1<j<i<N-1
_ N

which results in by = 0 (1 < k < N — 1) and the functional independence of
{Fo, F1, -+ ,Fn_a} given by (3.24)-(3.27). This completes the proof.
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