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Abstract

A concept of strong necessary conditions for extremum of functional has been ap-
plied for analysis an existence of dual equations for a system of two nonlinear Partial
Differential Equations (PDE) in 141 dimensions. We consider two types of the dual
equations: the Bécklund transformations and the Bogomolny equations. A general
form of the second order PDE with a derivative-less non-linear term has been con-
sidered. In the case of a coupled system of equations the general conditions for the
existence of the Bogomolny decomposition are derived. In the case of an uncoupled
system of equations the Bogomolny equations become the Bécklund transformations.
It has been found a denumerable classes of coupled systems possessing the Bogomolny
relationship. Weaken the method into semi-strong necessary conditions is presented
together with an application to the Lax hierarchy. The method basing on both the
strong and the semi-strong necessary condition concept reduces the derivation of the
dual equations to an algorithm.

1 Introduction

Integrable nonlinear partial differential equations have attracted much interest both in
physics and in mathematics. These equations have rich mathematical structures which
showed up behind them. Properties of such structures are: Existence of the Lax pairs, the
Béacklund transformations, the Bogomolny relationship, infinitely many local conservation
laws, the Miura maps and the (bi-)Hamiltonian structures [1], [2], [3]. In this paper we
present a new way of derivation of dual equations (the Bécklund transformations, the
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Bogomolny equations and others) for nonlinear partial differential evolution equations.
There are different ways in which the dual equations may be achieved. For the derivation of
the Bécklund transformations we refer to [4] —[7] as well as to the Appendix A , and for the
derivation of the Bogomolny equations to [8]-[14] as well as to the Appendix B. Recently,
a new variational approach to the Bécklund transformations [15] and to the Bogomolny
decomposition [16] has been introduced on the basis of the strong necessary condition
concept [17] - [20]. The concept is grounded on the assumption that the considered
equation results from the necessary condition for an extremum of a functional to exist:

0@ [u] =0, (1.1)
where:
Dlu] = F(u,uz,uy)dedt, (1.2)
E2
0P[u] = / (Fuéu + Fy ,0uy + F,uiéuﬂg) dx dt (1.3)
E2

and

u(z,t) € C*(E x E)

Flu,uz,uy) € C*(R?)
Since we relate the developed method to the classical field theory we assume that the
structure of the Euclidean space for a domain of the independent variables x,t. Both

variables x and t are equivalent. Therefore, we have to determine the asymptotic conditions
for the dependent variables:

lim wu(z,t) = lim wu(x,t) =« (1.4)
x—»ioo t—>ioo

where « is an arbitrary constant (Jo| < 00). For u ,(x,t) and u (z,t) we assume analogous
conditions. These conditions lead to the Euler-Lagrange equation:

Fu—=DyFu, = DiFy, =0 (1.5)

However, the (1.1) can be satisfied by assuming the strong necessary conditions:

Fo,=0 (1.6)
Fu,=0 (1.7)
F,=0. (1.8)

Note that all solutions of (1.6),(1.7) and (1.8) satisfy (1.5). However, in most cases the
set of solutions of (1.6),(1.7) and (1.8) is trivial (u = const) or empty. In order to extend
this set to a nontrivial one we use the gauge transformation of (1.2)

O -+ 7] (1.9)

and instead of (1.5) we apply (1.6),(1.7) and (1.8). The scaling functional I is invari-
ant with respect to the local variation of u(x,t): 6I = 0. Therefore, the Euler-Lagrange
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equations resulting from the extremum of ® and the extremum of ® + I are equivalent.
The (1.6),(1.7) and (1.8) are not invariant however, with respect to ® — ® + I, i.e. the
gauge transformation contributes to the strong necessary condition. This contribution
can extend the subset of solutions to the nontrivial one. In such a way, we derive simpler
differential equations for extremales of ®, solutions of which form a subset of solutions
of the Euler-Lagrange equation. The aim of this paper is to present the application of
the strong necessary conditions to the analysis of the integrability of nonlinear partial
differential evolution equations. In the case of the integrable Euler-Lagrange equation the
concept of strong necessary conditions is applied to a derivation of the Backlund trans-
formations and in the case of two coupled equations to a derivation of the Bogomolny
equations. The paper is organized as follows: in Section 2 we apply the concept of the
strong necessary conditions to the non-linear PDE in 1+1 dimensions of the second order
with the derivative-less non-linear term. We derive the Backlund transformations and
the integrability conditions. Section 3 presents the same investigation program applied
to the system of two coupled PDE equations in 141 dimensions. In Section 4 we extend
our method into a semi-strong necessary conditions concept. As an application of this
concept we derive the auto-Backlund transformations for the fifth-order KdV equation.
In the summary section we discuss the algorithmic structure of the presented method and
differences between the Bécklund transformations and the Bogomolny equations.

2 Dual equations for decoupled second order PDE in 1+1
dimensions

Let us analyze an integrability of the following class of equations:
AU gy + bu,tt + 2cu,xt = P(’LL) (21)

In order to apply the strong necessary conditions concept we supplemented the (2.1) with
an independent similar equation and we have:

AUz +buy +2cuy = P(u) (2.2)
AV gz + bVt + 2800 = Q(v)

where:
u(z,t) € C*(E x E), wv(z,t) € C*(E x E), (2.3)

and P(u) € LY(R), Q(v) € L'(R). These conditions guarantee the existence of p(u)
and ¢(v) such that: p, = P(u),q, = Q(v). The equation parameters a, b, ¢,a,b,é are
arbitrary real constants and A is the Lagrangean multiplier. The uw and v satisfy the
asymptotic conditions (1.4) which associates (2.2) with the 7(S?) homotopy group. Let
us formulate the following problem: What are the forms of the P(u) and the Q(v) and
what is the subspace of the equation parameters for which the (2.2) possesses the Béacklund
transformation? The strong necessary conditions start from the generating functional:

a b
Dlu,v] = / [§u72$ + 5“,215 +cugus + plu) + (2.4)
E2

A (gv?x + gv?t + v v+ q(v))]dx dt
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2.1 The topological invariant

Crucial role in the concept of the strong necessary conditions plays the topological invariant
I. Tt must be defined on the same domain as ®[u,v]:

Iu,v] = /E2 J (U, 0,0 3,V 3, U g, Vg ) dE (2.5)

where J(u,v,U 4,05, U, V1) € C?(RY). From the definition of the topological invariant
we derive the following conditions for J:

EA“J(u,v,u@,v,x,u,t,v,t) =0 2.6)
EA”J(u,v,uw,v,x,u,t,v,t) =0 2.7)
where
4 0 0 0
fv=2_p-2 p-2 2.8
ou Ou 4 tau,t 29
4 0 0 0
L’ D,— — D;— (2.9)

o m@v,x Ovy
We can formally treat (2.6) and (2.7) as a set of the simultaneous partial differential
equations for J(u,v,u z,v 4, ut,v). General solution of (2.6), (2.7) leads to the general
form for (2.5):
I[u,v] =L+1LL+1I3 (210)

where is {I1, I, Is} complete set of invariants.

Theorem 1. [22].
Let Hy = {J : J € C*(RE), (u, v, 4,V 0, U,V ) -, J(u,v,ug,v4,us,ve) € R} be the
linear space. Then the set of invariants

L = / Jidz dt = G1(u,v)(uzvs — uv g )de dt (2.11)
E? E?
I = / Jodx dt = D,Go(u,v)dzdt (2.12)
E? B2
I3 = / Jodx dt = D,G3(u,v)dz dt, (2.13)
E? E?

where Gy (u,v) € C*(RxR), Ga(u,v), G3(u,v) € C3(R x R), is complete in the sense that
J1, 2, J3 is a complete base of ker L.

Proof. By the assumption J(u, v, % 4,V 4, ut,v) can not depend on the second derivatives
of uw and v. Let us derive conditions for J resulting from this assumption. Expanding (2.6),
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0 62 62
i ) K Cre ) R G )
82 2 32 82
—9 . B B
(31@81@ > b Ou 10U, > et (01@511,,5 J) Ot <0u3u,t J) U
? 52
<3u tOv ) <8u t(%z > Gt = <8u7t2 J> Ut — <8u7t8’0,t J) v =0,

(2.14)

0 0? 0? 0?
%J B <8u8v7z J> he ((%(%z J) e (81@61}@ J> thaw =
0? 0? 0? 0?
<8v7z2 J> Yz = <8u7t6v,x J> that ~ ((%t(%x J> Vaat = <8u8vtj> tht ~

0? 52 52 92
(31}81}7{]) vt <8u7$(%7tj> that — <3U,tav7tj> et — (31%2 J> U =0

Therefore, all function coefficients of the second derivatives u gz, U ot U tt, V za, Ve, Vgt in
(2.14), (2.15) must vanish:

(2.7) we obtain:

0? 0? o2
J=0 J=0 J=0
du, 52 T Qugdug T Ouluy ’
0? 0?2 0?2 0?2
J J=0 ——J =0 J=0 2.16
Ouz0v, + Ou 10V 4 T Quy? T Quduy ’ ( )
82 82 82
——J =0 J=0,——=J =0
a’U,I2 ’ 81)715(9’0@ ’ 8’07152

These constrains lead to the following form for J(u,v,u 4, v 4, ut,v4):
J=Gi(u,v) (uzvs —uvy) +Aus,+Buy+Cvz+ Do+ E (2.17)

where, A(u,v), B(u,v),C(u,v), D(u,v), E(u,v) € C?*(R x R). Substituting (2.17) to
(2.14), (2.15) we derive additional constrains for A(u,v), B(u,v),C(u,v), D(u,v), E(u,v):

OE(u,v) OE(u,v) _
S =0, =0 (2.18)
oC(u,v)  O0A(u,v)
- =0 (2.19)
0D(u,v) 0B(u,v) _
S e =0 (2.20)
Therefore
E(u,v) = const (2.21)
3 Ga(u,v) = A(u,v) = % and C(u,v) = % (2.22)
3 Gs(u,v) : B(u,v) = %j’v) and D(u,v) = W (2.23)
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2.2 The strong necessary conditions

Theorem 2. The Euler equations for (2.4) are invariant with respect to the gauge trans-
formation of ®[u,v]:

Proof. Since §I = 0, the variations of the both sides of (2.24) lead to identical Euler’s
equations for ®* and ®: 09*[u,v] = 0P[u,v] =0 [

However, as we have mentioned in the Introduction, the strong necessary conditions (1.6)-
(1.8) are not invariant with respect to (2.24):

u: P(u) + Gl,u(u,mv,t - u,tv,:v) + G2,uuu,m + GQ,uUU,m +

GB,uuu,t + G3,uvv,t =0 (225)
v A Q(U) + Gl,v(u,mv,t - u,tv,:v) + G2,uvu,m + GQ,M/U,m +

GB,vuu,t + G3,vvv,t =0 (226)
Uy : aty+cur+Gvg+Goy =0 (2.27)
Uy but+cu, —Grvg+Gsy =0 (2.28)
Vgt Aavg+Acvy —Giruy+ Goyy =0 (2.29)
Vg )\l;ut +Aévg+Gluy+Gs, =0 (2.30)

This property makes a chance to derive nontrivial solutions of (2.2) from (2.25)-(2.30).
However, since the necessary conditions (2.25)-(2.30) are stronger then (2.2) in general
case the solution space of (2.25)-(2.30) is a subspace of the solution space of (2.2). The
Egs. (2.25)+(2.30) have to be self-consistent. Note that (2.27)-(2.30) characterize all 14-1-
dimensional PDE of the type (2.1) because they do not depend on the P(u) (since Q(v) is
optional we do not mention it in this place). Formally, we have six simultaneous equations
for the five unknown functions: u,v,G1, G2, Gs. The system (2.25)-(2.30) becomes the
Bécklund transformations if there exists such an Ansatz for the G1, G2, G3 for which the
above equations reduce to two equations for the u and v [15],[20]. Essential role in this
procedure plays reduction of the number of independent equations by an appropriate
choice of the G, G2, G3. Ounly for very special P(u) and Q(v) such an Ansatz exists [23].
In the most cases of P and @ the system (2.25)-(2.30) cannot be reduced to the Backlund
transformations. The (2.25), (2.26) and (2.27)-(2.30) require different ways of treatment.
In order to make all (2.25), (2.26) and (2.27)-(2.30) self-consistent we reduce the (2.25),
(2.26) to a tautology and make the (2.27)-(2.30) linear dependent.

2.3 Reduction of the (2.25)-(2.30) to the Backlund transformations

We will reduce the system (2.27)-(2.30) to two equations by setting the following condition:

a c 0 G1 Goy
c b —-G1 0 Gz4 |
0 —Gi Aa A Gop | ° (2.31)

Gy 0 A b Gsy,

rank
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Then using (2.27)-(2.30) and the constrains for the equation parameters and G; functions
resulting from (2.31), we reduce (2.25),(2.26) to the tautology. The (2.31) can be satisfied
by three different classes of the equation parameters and the G; functions.

2.3.1 The class: Gy #0,a #0,a#0

The procedure reducing (2.25)-(2.30) to the Bécklund transformations we close in four
points.

I. Transforming the matrix of equations (2.27)-(2.30) to the Gauss-Jordan form we satisfy
(2.31) by setting the following relations for the equation parameters and Gi:

_ a
c=c—
a
~ a
b="b- 2.32
! (232
\g
G2 = Ta(ab — ) (2.33)
as well as
II. the following set of differential equations for Go and Gj:
(ab—c*)Goy+ G1(aGsy — cGay) =0 (2.34)
aGgw - G1 G27u - CGQW =0 (2.35)
where
G1#0,a#0,a#0 (2.36)
It results from (2.36) and (2.33) that
a c¢
Det [ . } 40 (2.37)

and G; = const. Therefore, we reduce four equations (2.27)-(2.30) to the Bécklund
transformations represented by (2.27)-(2.28).
III. Now we will make (2.25),(2.26) a tautology. Taking into account (2.33) we solve (2.27)
and (2.28) with respect to u , and u; and substitute them to (2.25),(2.26) and obtain:
P(u)(ab—c*) 4+ Av, + By +C =0 (2.38)
G2aQ(v) + Agvy 4+ Bovy +Co = 0 (2.39)
where
Al = —c GGy + abGayy — Gy + aG1G3 4y
By = —bG1Gouy + cG1G3 0 + ab Gy — G
C1 = cG2,uuG3u + cG3uuGou — a G304 G3u — bG2uuGou
Ay = —acG1Goup + @ ab Gy — @ Gayy + @0 G1G3up
By = —abG1Gaoyp +acG1G3 4y + aabGsay — actGs
Co = acGouwGsu+ acG3uGou — aaG3uG3u — abG2uwGay



38 K Sokalski, T Wietecha and D Sokalska

Theorem 3. If (2.34) and (2.35) is true then
./41 = 0, Bl = 0, ./42 = 0, 82 =0 (246)
Proof. Inserting (2.34) and (2.35) to (2.40),(2.41),(2.43),(2.44) we obtain (2.46). [

Finally, (2.25),(2.26) become:

1
P(u)(ab—c*) + 3 (—a Gg,u - bG%u +2cGa,uG3y), =0 (2.47)

u

v

AQ()(ab—c?) + % (—a G%u - bG%u +2c¢GuGsy) , =0 (2.48)

(2.47) and (2.48) can be integrated into one condition:

/

2(ab—c*)(p(u) + Aq(v) + (—a G5, — bG35, +2cGauGsy) =C (2.49)
where C € R.
Solving (2.34), (2.35) we obtain solutions for G5 and Gs:
(—\/—ab+02+c) Fs (¢) (\/—ab+cz+c> Fi(§)
Gy = b + b + (4, (2.50)
Gs = Fo (¢) + F1 (§) (2.51)
where
1
£ =-1/2v———+1/2u, (2.52)
—ab=
2
(=v+y /-2, (2.53)
Gy

Fy, Fy are arbitrary functions of C?. In order to determine admissible set of solutions of
(2.47) and (2.48) we set the following conditions: %P(u) =0 and a%Q(v) = 0, which can
be expressed by the F} and Fj:

4D (Fy) (€) (D) (F2) (¢) (ab — ) + (D) (F1) (§) G/*D (F2) () =0 (254)

where

DW(F)(() = j—;nc). (2.55)

Separating variables in (2.54) we obtain:

F(§) _ 4ab—)F () _
e R T (256)

where w is a separation constant.
IV. Therefore, if the equation coefficients satisfy (2.32), if F} and F; satisfy (2.56) then
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(2.49) is the tautology and the equations (2.27) and (2.28) are the Bécklund transfor-
mations for the system (2.2) subjected to (2.32) . The solutions of (2.56) together with
(2.50), (2.51) and (2.47), (2.48) determine all subjected to (2.32) systems possessing the
Béacklund transformations of the following forms:
aug+cur+Grog+ Goy =0 (2.57)
bus+cuy—Grugy+ Gz, =0 (2.58)
where G2 and Gy are given by (2.50), (2.51) and (2.52), (2.53). In the particular case of

a=a=b=b=1and ¢ = ¢ = 0 we derive the known result for the non-linear wave
equations:

G=S1, A=1
Gy = —i Fy(v +iw) +i F (222
u—l—iv)
2
p(u) + q(v) = F1F, (2.59)
u,x+v7t+%F1l+F2/ =0

Gs3 = FQ(’U —i—zu) —|—F1(

1 / ’
u7t—U’x+§F1+Z.F2:O

where Fi, F satisfy (2.56). Therefore we have obtained results for the elliptic equations.
This means that the results of this subsection concern whole class of the elliptic equations
covering their particular form of the Klein-Gordon type [20], [24] — [28].

2.3.2 The class: G; #0,a=0,a=0

Note that a = 0 results from a = 0. Repeating whole procedure of the previous subsection
we derive the following results.
I. The conditions for the equation parameters and Gfi:

c¢b=cb (2.60)

G3 = —-\cé (2.61)

In order to much the parameter conditions of this class we have to set also the following
conditions: ¢ # 0 and ¢ # 0.
II. The following set of the differential equations for Go and G3:
c GQW + Gy G,g,u =0 (2.62)
& Ggw —cGy G37u +bGy G,g,u =0 (2.63)

III. The following condition for p(u) and ¢(v):

b
2

1"

Go® = ¢Gau Gyu+ A (p(u) + Aq(v)) = C (2.64)
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where C” € R..
Solving (2.62), (2.63) we obtain solutions for G and Gs:
G2 (u,v) = Fy (z), (2.65)
1bF 2F
Gy () = L L@+ 2P (y)e (2.66)
2 &
where
-vG; +cu
= 2.67
o= -THHE (267
vG; +cu
= " 2.68
y c, (2.68)

and Fy, Fy are arbitrary functions of C2. Expressing P(u) and Q(v) by Fy and F, we
obtain:

02

P() = g5 ((P%) (F) @)D (F2) () = D (F1) @) (D) (F2) () (269

___° (2) (2)
QW =5 ((P®) (F1) (#)D (F2) (9) + D (F1) () (DP) (F2) (), (270)
In order to determine admissible set of solutions of (2.69) and (2.70) we set the following
conditions: B%P(u) =0 and 8%@(1)) = 0, which can be expressed by the F} and Fb:

" "

Fy (z) _ Fy (y)
Fi(x) Fy(y)
The separation constant w labels the solutions of the one parameter family equivalent to

the results tabulated in [20].
IV. And the Bécklund transformations for (2.2):

=w (2.71)

cur +Girvg+ Go =0 (2
bu; +cuy — Grug + Gg oy =0 (2.

where G and G5 are given by (2.65) and (2.66). In the particular case of a =a@ =b=b=0

and c=¢ = % we recover the result for the hyperbolic equations [20]:

+ 1

Gl —_— 5

A=-—1

GQZFl(u—U); G3:F2(u—|—v)
p(u) — q(u) =2 F{ F, (2.74)

Uy — Vg +2F(u+v)=0
ur+ve+2F(u—v)=0

where F; and F» are solutions of (2.71).

Therefore we have obtained results for the hyperbolic equations. This means that the
results of this subsection concern whole class of the hyperbolic equations covering their
particular form of the sine-Gordon type [20], [21].
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S

2.3.3 The case: G1=0,a=0,b=0,c=0

(Note that a = b=¢=0+=G = 0). This case is trivial because the second equation of
(2.2) does not correspond to any differential equation:Q(v) = 0.

3 Dual equations for coupled second order PDE in 141 di-
mensions

Let us consider the following set of two coupled PDE-s:

AU gy +buy +2cu gy = P(u,v) (3.1)
av g + Bv,tt +2¢vg = Q(u,v)

where u(x,t) and v(z,t) satisfy (2.3), P(u,v) € L'(R x R) and Q(u,v) € L'(R x R).
Additionally we assume that V,, = P(u,v),V, = Q(u,v). The equation parameters
a,b,c,a,b,é are arbitrary real constants. All considerations run parallel to Section 2.
Therefore the action functional takes the following form:

b
Dlu,v] = / [Eu%ﬁ + —u2t +ecu g+ (3.2)
B2 2 2 ’ ’
a5 by
SUe T 5Vt Cvavet V(u,v))|dz dt

Using the concept of the strong necessary conditions we derive the following field equations:

u: P(ua ’U) + Gl,u(u,xv,t - u,tv,:v) + G2,uuu,x + GQ,uUU,m + G3,uuu,t + G3,uvv,t =0

(3.3)
v Q(U, U) + Gl,v(u,mv,t - u,tv,:v) + G2,uvu,x + GQ,M/U,m + G3,vuu,t + G3,vvv,t =0
(3.4)
Uy : aug+cuy+Gug+Goy =0 (3.5)
Uy bus+cuy,—Gug +Gsy =0
Vgt avy+ cvy—Grug+Gap =0 (3.7)
Vg Bv,t + cvg+Glugy,+Gs, =0 (3.8)

The equations (3.3)-(3.8) have to be self-consistent. Again, we have six simultaneous
equations for the five unknown functions: u,v, Gy, G2, G3. The system (3.3)-(3.8) becomes
the Bogomolny equations if there exists such an Ansatz for G1, Gy, G3 for which the above
equations reduce to two equations for u and v [20], [16]. Like in Section 2 the reduction of
the number of independent equations by an appropriate choice of G1, G2, G3 plays essential
role in this procedure. Only for a very special V'(u,v) such an Ansatz exists [29]. In most
cases of V(u,v) the system (3.3)-(3.8) cannot be reduced to the Bogomolny equations.
The (3.3), (3.4) and (3.5)-(3.8) require different ways of treatment. In order to make all
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(3.3), (3.4) and (3.5)-(3.8) self-consistent we reduce (3.3), (3.4) to a tautology and make
(3.5)-(3.8) linear dependent. The condition for the reduction of the (3.5)-(3.8) is:

c 0 G1 Gay
b —-Gi 0 Gz,

rank 0 —G. a P Gy | T 2 (3.9)
G1 0 c b GB v

3.1 The Bogomolny equations

In the limit case of V' (u,v) = p(u) + Ag(v) the (3.1) becomes (2.2) for A = 1. Therefore,
all considerations for the coupled equations run as in Section 2. However the fixed \ value
causes additional conditions for the equation parameters.

3.1.1 The class: G; #0,a #0,a #0

I. Transforming the matrix of equations (3.5)-(3.8) to the Gauss-Jordan form we satisfy
(3.9) by setting the following relations for the equation parameters and Gi:

. a
c=c—
a
~ a
b="b-— 1
) (3.10)
G2 = g(ab — ) (3.11)
ab>c® A aa>0 \ ab<c® A aa<0 (3.12)
and
II. the following set of differential equations for Go and Gj:
(ab — 62) GQ,U + Gq (a G37u — CGQ,U) =0 (3.13)
CLGg,U — G1 G27u — CGQW =0 (3.14)

It results from (3.11) that G; = const.
III. Analogously to the considerations in 2.3.1 we derive the condition which reduces the
(3.3), (3.4) to tautology:

aG3, +bG3, —2cG2uGsy—2((ab— ) V() =C® (3.15)

where C®) € R.

Since, (3.13), (3.14) are equivalent to (2.34), (2.35) we apply the solutions for G; and Gs
given by (2.50), (2.51).Substituting G2 and G3 to (3.15) we derive the following form for
the integrable potential V (u,v) ( in the Bogomolny decomposition sense):

V(u,v) = 2D (F1) (€)D(F2) (¢) (3.16)
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where I, and F3 are arbitrary functions of C?,

1 —v+au
5_5 o )
(=v+au,
ab — c2

a=4/—
G2

IV. Therefore if there exist Gy (u,v), G2(u,v) and G3(u,v) obeying the (3.13)-(3.15) then
for (3.1) with coefficients satisfying (3.10) the (3.5) and (3.6) become the Bogomolny
equations:

aug+cuyg+Grog+ Goy =0 (3.17)
bus+cuy—Grugy+Gsy =0 (3.18)
In comparison to the decoupled systems we obtain denumerable class of integrable poten-
tials V(u,v). Which means that each smooth enough F; and F, generate V (u,v) leading
to the system which is integrable in the sense of the Bogomolny decomposition. In the

particular case of a = a =0 =0 =1 and ¢ = ¢ = 0 we derive the known result for the
non-linear wave equations:

G =11
Gs3u=—Gaop
G300 = Gay
Viuv) = 5 (Gh, +G,) (3.19)
Ug+vi+Goy =0
Ut =V +Gzy =0

3.1.2 The class: G; #0,a=0,a=0

Note that a = 0 results from a = 0.
I. Analogously to the results of the previous subsection we obtain the equations for the
equation parameters and G:

é¢b=cbh (3.20)
G2 = —cé (3.21)
cé<0 (3.22)
I1. The following set of the differential equations for G and Gy is:
cGoy+G1Goy =0 (3.23)
? Gy —cG1G34 +bG1Gopy =0 (3.24)
and
I1I. the following condition reduces (3.3),(3.4) to tautology:
b GQ,UQ —cGgy Gy + AV (u,v) = c® (3.25)

2
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where CY) € R..

Since, (3.23), (3.24) are equivalent to (2.62), (2.63) we apply (2.65), (2.66) for further
considerations. Substituting formulae for Gy and G3 to (3.15) we derive the following
form for the integrable potential V (u,v) ( in the Bogomolny decomposition sense):

V(u,v) = —GLJQD (F) <M> D (Fs) <M> (3.26)

IV. And the Bogomolny equations for (3.1):

cut+Grug+ G =0 (3.27)

buy+cuy — Gy + Gg o =0 (3.28)

we obtain denumerable class of integrable potentials V(u,v). Which means that each
smooth enough F; and F5 generate V(u,v) leading to the system which is integrable in

the sense of the Bogomolny decomposition. In the particular case of a =@ =b=05b=0
and c=¢ = % we recover the result for the hyperbolic equations [29]:

V(u,v) = 2G27uG3u (3.29)
Uy —Vgz+2G3, =0
U,7t + 1)7,5 + 2G27u =0

3.1.3 The class: G; =0,a=0,b=0,6=0

This case is trivial because it excludes from considerations the second equation of (3.1),
which means no Bogomolny decomposition.

4 Semi-strong necessary condition concept and the Lax hi-
erarchy fifth-order KdV equation

In order to make our formalism more universal we have to extend the strong necessary
condition concept to a semi-strong one [16]. Let ® be a functional on a set of differentiable
functions. These functions can be regarded as elements of the space C?. Let ® depend on
the higher derivatives of u(x,t):

to
:/ /F(u,u7t,u7m,u7m)dxdt (4.1)
t1 X

Accordingly, one can investigate the necessary condition for the extremum of (4.1) to exist:

to F
/ / —5 + 5u &+ 0 00Uy + oF ——0U g )dxdt =0 (4.2)
t1

ou U
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Now, there are more then one possibilities to satisfy (4.2) beyond the Euler-Lagrange’s
equation. One of them is a semi-strong necessary condition:

u: F,=0 (4.3)
Uy - Eu,t =0 (44)
0

If (4.1) depends on the higher derivatives of u(x,t) until u(z,t) , then (4.5) takes the
following extended form:

Fu,—DyFu,, +D2F.y,,., —D3Fy ...+ ..+ (-)"'Di'F,

U, zza x* U zzxx

=0 (4.6)

U zx

where u 1, means the derivative of the order k. Semi-strong necessary condition concept
supplies a helpful tool for the theory of non-linear partial differential equations.

4.1 The fifth-order KdV equation
We present its application to the Lax hierarchy of the fifth-order KdV equation
ut+ 30u2u7m — 20Uz U gy — 10U g0 + U5, =0 (4.7)

The topology associated with (4.7)is equivalent to that associated with the (2.1). Since
(4.7) is Lagrangean-less equation we transform the field functions v — @ ,

Ut + 30U U g0 — 20U 5o ll gz — 10U 21U 40 + Uy = 0 (4.8)
This equation possesses the following density of the Lagrangean functional

- 4 _ 2 2
L=~z —5u, — 100,075, — U, (4.9)

For further considerations we omit bars 4 — u. Therefore, we have to consider two
independent fields v and v governed by:

2
Uzt + 30u7xu7m — 20U 22U poe — 10U 2 U 40 + U gy =0

V,at + 30020 40 — 200,200 gzp — 100,30 40 + V.65 = 0 (4.10)
The action functional generating (4.10) takes the following form
Du,v] = / [uzu + 5ut, + 10u gu?, +u’,, (4.11)
E2 b b b
+Xo (Vv + 52}5196 + 101)711)’23“ + U,me)] dx dt

4.2 The Topological invariants

According to the Theorem 1 we complete the set of independent invariants with the func-
tionals (2.11), (2.13) and

I, = , D:BG2(U,Uau,mav,xau,:m:av,mma ---,u,5m,v,5m)d$ dt (4-12)
E
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4.3 The semi-strong necessary conditions for the fifth-order KAV equa-
tion

Since (2.11), (2.13) and (4.12) establish the complete set of the topological invariants we
are able to create the following gauge transformed functional:

@*[u,v] = @[u,v] — Il — IQ — Ig (413)

Corresponding set of the semi-strong necessary conditions for the system (4.10) reads:

oL*
U . 0
oL*
v 9 0
5 oL* oL* 5 OL* 3 OL* 4 0L
duy,  Ouy ~Da OU + D OU g3 —Da Ou 4 +Da Ouse 0
) oL* oL* oL* oL* oL*
. ——-D D? - D3 D? =
0V 4 v 4 O 4 T 0V gz " OV 4z TP 0V 54 0
oL*
Uy - 8u’t =0
oL*
Vit - 8’0’t =0

where £* denotes the functional density of (4.13). The explicit form of these conditions
is:

u:  Giry(ugvy —uwy) + DyGay + DiGsy =0 (4.14)
v Gip(ugvy —uvy)+ DyGay + DiGspy =0 (4.15)
0
5 Uyt + ZOU‘EB — 10“,211 — 20U g U gpx + 2u 5. = GrUg 4+ Gay
T
(4.16)
0
50 Xo(ve + 201):1 — 101)729595 — 20030 gap + 20 5,) = —Gruy + Goy
T

(4.17)
Uy Uy = =GV, + Gay (4.18)
Vg )\va = Glu,x + Ggw (4.19)

According to the general rules described in the subsection 2.2 we set the following problem.
For which forms of G1,G2,G3 and Ao the set (4.14) =+ (4.19) reduces to the Bdcklund
transformations?. In the first step we reduce (4.18) and (4.19) to the one equation by
making them linear dependent by setting:

Gi=1, X=-1 (4.20)
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and
1
Gs(u,v) = E(U —v)+E(u—v)+D (4.21)
where D and E are arbitrary real constants.
The following Ansatz for Ga:
G2(u, v, ..., U g, Vsy) = (U — ) [10(u‘?$ + v?;) - 5(u2m + UQM)
—10(v 2U gzo + V20 z20) + (U + V) 52] (4.22)
and (4.20),(4.21) reduce (4.18),(4.19) to the first Backlund relation:
1
Up+ Vg = i(u —v)?+D (4.23)
and (4.16), (4.17) to the second Bécklund relation:
U =V = _10(u?x - v,gx) + 5(u72mar - U,ZJ:J:) + 10(u,$u7$$$ - U,xv,mmm) — Use T Vs (424)

We have to show that (4.14) and (4.15) become a tautology or they are equivalent to linear

combination of (4.23) and (4.24).

Theorem 4. If Gy,G2,Gs and \g have the form of (4.20),(4.21) and (4.22) then (4.14),

(4.15) are equivalent to the Bdcklund relations.

Proof. Let us consider (4.14). Taking into account (4.20) the (4.14) reduces to:

D,Gyy + DiG3, =0

According to (4.21) the second term of this relation takes the following form:
DiG3y = (u—v)(uyr —vy)

whereas, the first one needs the separate considerations:
Gau = 10(u?, + v2,) — 5(u%y + v7%,) — 10(U gt zoz + VoV ara) + Use + Ve

For further considerations we need the four first derivatives of the (4.23):

1
Uy +V,; = §(u—v)2 +D
(u,:v + v,m),:v = (u - v)(u,l“ - 1)71))

(U — v,:l:)2 + (U =) (Uzz — Vaz))

3(ue = va)(Uar = Vaz) + (U= 0)(Ugze = Vzar))

(u7:l: _|— 1)71. ) 7:B:B

(uvm + 'U,x) »TLT

(4.25)

(4.26)

(e +v0)ae = B(ae —Vaz)’ + 4 (e = Va) (Uare — Vawe) + (14— 0) Uz — Vo

Using (4.28) + (4.31) we reduce expression for D;Ga,, to the following form:
D,G2y = (u— ) [15(u72$ + vzw)(ux — V) — 10U U ggn

+1ov,mv,xmm - 5(“,@‘ - U,m)(u,xxx + U,J:J:J:) + U5 — U,5J1]
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Assuming (4.28) + (4.31) we prove the following relation:

15(u?, 4+ v%) (Ue — va) = 5(the — Vo) (Ve + Vzca) (4.33)
= 1O(u?:v - 7},3:1:) - 5(u2 2 )

XT U,:m:

Therefore, D,G2,, takes the following form:

D,Ga, = (u—v) [10(u?x - v?x) (4.34)
—5(u72m — UQM) — 10U 3 U grg + 10V 20 gpz + U5z — v75x]
Substituting (4.26) and (4.34) to (4.25) we derive:
DGy + DiGs o = (u —v) [u,t — v+ IO(u‘?x — v?’x) (4.35)
—5(u72m — v?xx) — 10U 3 U gog + 10V 20 goa + U5z — 1)75;,3] =0

Therefore we derive (4.24). By the analogous way we can prove that (4.15) is equivalent
to the Béacklund relations. [

Concluding, we have prove that (4.23) and (4.24) establish the auto-Bécklund transfor-
mations for the fifth-order KdV equation.

5 Conclusions

We have shown that due to the strong necessary condition concept the derivation of the
dual equations for the systems of the PDE-s of the second order with the derivative-less
non-linear term can be reduced to an algorithm. The algorithm works both for uncoupled
and coupled systems.

The decoupled systems play an important role in the derivation of the Béacklund trans-
formations for the non-linear PDE-s. It means that in order to derive the Bécklund
transformations for the non-linear partial differential equation we have to complete this
with an independent partial differential equation in such a way that the whole system of
equations is associated with the non-trivial homotopy group m2(S?). Next, applying the
described method we obtain the Béacklund transformations and the conditions for their
existence. The described procedure for coupled equations runs very similar to that for
decoupled ones. However, there are significant differences between the uncoupled and
coupled systems.

In Table 1 we summarize conditions for the potential of decoupled and coupled PDE’s
which admit the dual equations. It is easy to understand why it is possible to derive
denumerable classes of the coupled equations admitting the Bogomolny decomposition,
whereas the decoupled ones admit only few classes of systems possessing the Backlund
transformations. As we see for both cases the integrability conditions are expressed by
two arbitrary functions F; and Fb. In the case of decoupled system the function variables
u and v apearing in must be separated in (2.47) and (2.48) which means tha u can’t appear
in (2.48) and vice versa. This leads to the strong constrain for F; and F5 (2.56), which
can be satisfied by very few functions. Whereas, in the coupled case such a constrain does
not exist and any smooth enough functions F; and F3 correspond to the integrable system
in the Bogomoly sense.

In some cases of the nonlinear PDE the strong necessary conditions must be weaken into
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Table 1. Conditions for existence of the Backlund transformations and the Bogomolny decompo-

sition.
the Backlund transformations the Bogomolny decomposition
(uncoupled equations) (coupled equations)
elliptic hyperbolic elliptic hyperbolic
conditions constrains conditions constrains conditions | constrains | conditions | constrains
for for for for for for for for
P(u),Q(v) F1,Fy P(u),Q(v) Fi,Fy V(u,v) F1,F» V(u,v) F1,F»
(2.47),(2.48) (2.56) (2.69), (2.70) (2.71) (3.16) no (3.26) no

the semi-strong necessary conditions concept. Which is closer to the Euler-Lagrange equa-
tions method. For the first time we have applied this procedure to the KdV equation [15].
In this paper we present application of the semi-strong necessary conditions to the fifth-
order KdV equation. As the finale result we present the Bécklund transformations.

The described here algorithm can be easily extended into the systems of m partial dif-
ferential equations for p unknown functions in an arbitrary n-dimensional space of the
independent variables. The simplest case occurs if p = n. Then we set up boundary con-
ditions for which any continuous solution ui,us..., u, generates a mapping belonging to
the 7, (S™) homotopy group. Therefore, we should take into account an optimal number of
topological invariants [22]. In the case of p < n we have to supply the investigated system
with some independent systems in such a way that the supplemented system will generate
the 7,(S™) homotopy group. This procedure is a combination of both: the Backlund
transformation and the Bogomolny decomposition.

6 Appendix A

In this Appendix we approach to the simplest case of the Backlund transformations [1]—[6].
Suppose we consider two uncoupled partial differential equations, in two independent
variables z and ¢, for the two functions u and v:

Eqi(u) =0, Eg(v)=0 (6.1)

where Fq; and FEqy are two operators, which are in general nonlinear. Let R; = 0 be a
pair of relations,

Ri(u,v,up,vg,ut, vy, - s2,t) =0, =12 (6.2)

between the two functions v and v. The R; = 0 is a Bécklund transformation if it is
integrable for v after the Fqj(u) = 0 is fulfilled and if the resulting v is a solution of
Eqg2(v) =0, and vice versa. If Eq; = Eq9, so that u and v satisfy the same equation, the
R; is called an auto-Bécklund transformation. This approach to the solution of (6.1) is
useful if (6.2) are simpler than (6.1). Usually the order of (6.1) is lower than the order of
(6.2).
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7 Appendix B

An elementary approach to the Bogomolny equations can be explained with the problem
of minimum of the following functional [8], [30]:

Hu] = /foo E (di‘l—f)f + Ulu(2)]

[e.9]

dx (7.1)

where u(z) € C*(R),U(u) € C}(R) and U(u) € L*(R). Then the ground state of (7.1)
must satisfy the associated Euler’s equation:

Following the Bogomolny decomposition one splits H[y]:

[’ 2
mi=; [ YD BT 0)] et (7.3

oo dx

where

Ip =+ /+OO dZ—(x)\/2(U[y] — C)dx +/ Cdx (7.4)
e x X

is a topological invariant. C'is a constant satisfying the following condition:

+oo
| Cdzx |< o0 (7.5)
—0o0
It results from (7.3) that, y(x) is the minimum of (7.1) if and only if y(x) satisfies the first
order differential equation:

dy(z) +
dx

2(Uyl -C) =0 (7.6)
The (7.6) is called the Bogomolny equation.
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