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Abstract

In this paper we consider the matrix lattice equation U, ;(U,;; — U,-;) = g(m)I, in both its
autonomous (g(n) = 2) and nonautonomous (g(n) = 2n — 1) forms. We show that each of these
two matrix lattice equations are integrable. In addition, we explore the construction of Miura
maps which relate these two lattice equations, via intermediate equations, to matrix analogs of
autonomous and nonautonomous Volterra equations, but in two matrix dependent variables. For
these last systems, we consider cases where the dependent variables belong to certain special
classes of matrices, and obtain integrable coupled systems of autonomous and nonautonomous
lattice equations and corresponding Miura maps. Moreover, in the nonautonomous case we present
a new integrable nonautonomous matrix Volterra equation, along with its Lax pair. Asymptotic
reductions to the matrix potential Korteweg-de Vries and matrix Korteweg-de Vries equations are
also given.

Highlights

e We give Miura maps for autonomous and nonautonomous matrix lattice equations and systems.
e We prove the integrability of an autonomous and also of a nonautonomous matrix lattice.

e We obtain integrable multicomponent autonomous and nonautonomous lattices and Miura maps.
e We give a new integrable nonautonomous matrix Volterra equation along with its Lax pair.

e We give asymptotic reductions of matrix lattices to matrix potential KdV and matrix KdV.
Keywords: Integrability, Asymptotics, matrix equations, differential-difference equations

1. Introduction

The aim of the present paper is to undertake a study of the nonautonomous lattice
U = Q2n=1D)(Uy = U, (1.1)
as well as of its autonomous limit
U, = 2(Upy = U,) ™ (1.2)

Equation (1.1) may be derived using the auto-Bécklund transformations (aBTs) of a certain matrix
partial differential equation (PDE), or alternatively those of a matrix second Painlevé (P;;) equation
[1] (see also [2]). The limiting process from (1.1) to (1.2) is presented later.

The scalar case of the autonomous equation (1.2), that is

2
Ung = ————, (1.3)

Upy1 — Up—1
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is known to be a completely integrable equation. The transformation

1
Wy = ————, (1.4)
Up+1 — Up—

maps solutions of (1.3) to solutions of the equation
Wis = =2Wa(Wast — Wat)- (1.5)

Alternatively, we may regard the system

Wy = —————, Uy = 2wy, (1.6)
Upy1 — Up—1
as a Bicklund transformation (BT) between (1.3) and (1.5). Solutions of equation (1.5) may in
turn be mapped to solutions of the (rescaled) Volterra lattice

Vi = =2Yn(Vne1 = Yu-1)s (1.7)

using the transformation
Yn = WnWyy1. (1.8)

Equation (1.5) and the Volterra equation (1.7) are well-known completely integrable equations.
The above three scalar equations (1.3), (1.5) and (1.7), results on their integrability, relations
between them as well as to other known equations, and also various generalisations thereof, can be
found in [3]—[21]. In particular, the Miura transformation from (1.5) to (1.7), and the composite
Miura transformation from (1.3) to (1.7), can be found for example in [13, 18]. We recall that in
[18] the integrability of scalar lattices is shown by constructing Miura transformations to known
integrable cases. For example, the existence of a Miura transformation from (a generalisation of)
(1.3) to the integrable Volterra equation (1.7) is used to prove the integrability of the former.

One aim of the present paper is to consider to what extent it is possible to extend the above
chain of transformations for the scalar autonomous lattice (1.3) to the matrix case (1.2). Here our
objective is two-fold: to establish the integrability of (1.2) by extending the mapping (1.4) to the
matrix case; and to obtain matrix generalisations of equation (1.7) and the mapping (1.8). A second
aim is to consider asymptotic reductions of autonomous matrix lattices to matrix PDEs. These
topics are considered in Section 2. In Section 3 we turn our attention to the nonautonomous matrix
lattice (1.1), and study the possible extension of the above chain of transformations to this case —
with the same two-fold objective as in the autonomous case — as well as the asymptotic reduction
of nonautonomous matrix lattices to matrix PDEs, and the derivation of autonomous lattices as
limiting cases of nonautonomous lattices. We also briefly consider results in the nonautononmous
scalar case. In each of sections 2 and 3 a variety of new results are presented. The final section of
the paper consists of a discussion and conclusions.

2. The autonomous matrix lattice

2.1. Integrability of the autonomous matrix lattice
We start by considering the autonomous matrix equation (1.2), that is

U, =2(Up = U,) (2.1)
It can be shown that solutions of this equation are mapped by the transformation
W, = (Un+l - Un—l)_la (22)

to solutions of the equation
Wn,t =-2W,(W,,; = W,_)W,. (2.3)
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As with the scalar case (1.6), we may regard the system
W, = (Un+l - Un—l)_la Un,t =2W,, (24)

as a BT between equations (2.1) and (2.3). Let the shift (F) and difference (A) operators be defined
by

Efy=fu1, A=E-E, (2.5)
so EXf, = f,. for any integer k and Af, = f,.1 — f.—1. The matrix equation (2.3) has the Lax pair
E¢y = Fudn,  bns = Gutpns (2.6)

where W=l 1 I W
F,= ( _I" 0), G, =-44 (_Wn—l _/{i), (2.7)

and I is the identity matrix. The compatibility condition of the system (2.6),
0= Fn,t + FnGn - Gn+1Fn, (28)

with the definitions (2.7), yields (2.3). Thus equation (2.3) is integrable, and we may deduce — as
in the classifications of scalar autonomous lattice equations in [18] — that equation (2.1) is also
integrable since it is related to (2.3) by the Miura-type transformation (2.2). We note that (2.3) is a
special case of the Jordan-algebraic multi-component generalisations of (1.5) given in [13] along
with their Lax pairs, and that the Lax pair (2.6), (2.7) readily gives that for the scalar case (1.5).
We note in addition that equation (2.3) can be found in [20] (see also references therein).

The Miura map (2.2) from (2.1) to (2.3) is a matrix version of (1.4) from (1.3) to (1.5). In the
next section we turn to the question of matrix generalisations of (1.7) and (1.8): we are unaware of
a matrix version of the Miura map (1.8), even though it is straightforward to write down a possible
matrix version of (1.7). We note the remark made in [13] that (1.8) is an example of a scalar
transformation which is lacking in the multi-component case, and that (1.7) does not have natural
multi-component analogs corresponding to Jordan algebraic structures.

2.2. Matrix Volterra systems

Let us now consider this question of generalising the transformation (1.8) in order to obtain
a mapping from solutions of (2.3) to solutions of a matrix analog of the Volterra equation (1.7).
However, this process is complicated by the noncommutativity of matrix multiplication, and the
most straightforward matrix generalisation of (1.7) need not in fact be our sought-after matrix
analog of (1.7). We define the two products

Y, =W, W, Z,=W, W, (2.9)

which imply
Yo ==2(YsZni1 — Ly, Y)), (2.10)
Zn,t == 2(Yu11Zy — 2,Y 1) (2.11)

That is, solutions of (2.3) are mapped to solutions of the system (2.10), (2.11). We note, however,
that in the system (2.10), (2.11), the entries of the matrices Y, and Z, will be subject to constraints.
For example, if the entries of a k X k matrix W,, constitute a set of k*> independent functions, so
the W-system (2.3) has k> degrees of freedom, then the system (2.10), (2.11) will also have k?
— rather than 2k?> — degrees of freedom, and so the entries of Y, and Z, will be subject to k>
constraints. Such restrictions on the dependent variables of the system (2.10), (2.11) are important
for an understanding of its relationship to equation (2.3) under the transformation (2.9).
As an example of the constraints that may be required, let us consider the case where

a, b,
W, = (0 Cn)' (2.12)
3



Equation (2.3) is then written

(am bn’t) _ 5 (aflAan a,b,Aa, + a,c,Ab, + annACn) (2.13)

2
0 cu 0 c.Acy

where the operator A is defined as in (2.5). In general matrices of the form (2.12) do not commute,
and so the matrices Y, = W, W, and Z, = W, W, (2.9) are distinct: we have

Y = Up Yn 7 = Up Z2p Uy, = aplp+1, Yn = anbn+1 + bncn+1, (2 14)
" 0 Vn ’ " 0 Vn ’ Vn = CnCpt1, n = an+1bn + bn+lcn-

Whilst the expressions for y, and z, are similar, in general y, # z,. So the transformation (2.9)
maps the system (2.13) in the three variables (a,(?), b,(?), c,(?)) to the system (2.10), (2.11) in the
four variables (u,(t), v,(t), y.(?), z,(?)), that is,

Upy = — 2un(un+l - un—l)’ Yo = — 2yn(vn+l - un—l) - 2unzn+l + 2Vnzn—l’ (215)
Vot = — 2vn(vn+1 - Vn—l)’ int = — 2Zn(un+l - Vn—l) - 2Vnyn+1 + 2unyn—1 . (216)

Thus, there must be a consistency condition between the four variables (u,,, v,,, y,, z,). From (2.14)
note that

Ap+1Yn = an+lanbn+l + an+lbncn+l = unbn+l + Cn+1(zn - bn+lcn) = bn+l(un - Vn) + Cu+12ns (217)
and
CnYn = anbn+lcn + bncncn+l = an(Zn - an+lbn) + bnvn =apZ, + bn(vn - un) (218)
We thus obtain

An+1Yn — Cn+13n Upln — CpYn Ap+1n+1 — Cn+1Yn+l
by = ———i, by, = ———, bni1 = , (2.19)

Up —Vp Up —Vp Un+1 — Vit

where the first two formulae are obtained from (2.17) and (2.18), and the third formula is a shift
of the second. Equating the two expressions for b, gives

y Z +1 Z y +1
aptl - - - ) = Cn+l ( - - - 5 (220)
n— Vn Un+1 = Vit n~ Vn Un+1 = Vit
hence
Ap+1 Zn(un+l - Vn+l) _yn+l(un - Vn) ﬂ _ Zn—l(un - Vn) _yn(un—l - Vn—l) (2 21)
Cn+l yn(un+1 - Vn+l) - Zn+1(un - Vn), Cn yn—l(un - Vn) - Zn(un—l - Vn—l),

where, as in (2.19), the second expression is a shift of the first. Taking the product of these two
formulae yields

ﬂ — [Zn(un+l - Vn+l) - yn+l(un - Vn)][zn—l(un - Vn) — yn(un—l _ Vn—l)] (222)

Vn [yn(un+l - Vn+l) - Zn+l(un - Vn)][yn—l(un - Vn) - Zn(un—l - Vn—l)] ’

which is the required consistency condition on (u,, V,, Y, Z,). This constraint means that the system
in (U, vy, Y, Zn), that is, (2.15)—(2.16), corresponding to (2.13) under the mapping (2.9), is in fact
three-dimensional. We note that the expression (2.22) has no explicit dependence on (a,, b,, ¢,).

We believe that the mapping (2.9) from equation (2.3) to the system (2.10), (2.11) is new. It is
this system (2.10), (2.11) — along with any associated consistency conditions on the entries of the
k x k matrices Y, and Z, implied by the mapping (2.9) — that is our sought-after matrix analog of
(1.7). In the following two subsections, we consider two special subcases of the mapping (2.9) and
the system (2.10), (2.11), defined in terms of properties of the solutions W, of (2.3). We believe
that a general discussion of these two special subcases is also new.
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2.2.1. Symmetric W,

If we assume that the matrices W,, are symmetric (that is, W = W,), then we find Z! =Y,
since Z] = (W, /W,)! = WIW! = W,W,,, =Y,. (Note, however, that the symmetry of W,
does not imply that Y, = W, W, is symmetric.) Using the relation Z,, = Y,{ to replace Z,, in the
system (2.10), (2.11) yields the single equation

Y, =-20Y, Y., - Y Y, (2.23)
since (2.11) becomes the transpose of (2.10). We note once again, however, that there will be
constraints on the entries of Y,. For example, if the entries of a k X k symmetric matrix W,
constitute a set of k(k + 1)/2 independent functions, so the W-system (2.3) has k(k + 1)/2 degrees
of freedom, then the entries of Y, will be subject to constraints so that equation (2.23) also has
k(k + 1)/2 degrees of freedom. Such restrictions on the dependent variables of equation (2.23)
are important for an understanding of its relationship to equation (2.3) via the transformation
Y, =W,W,,..

2.2.2. Commuting W,

Let us assume that for all integers n and m, the matrices W,, and W,, commute. Then Z, = Y,
and equations (2.10) and (2.11) give rise to

Yn,l = _2(YnYn+1 - Yn—lYn), (224)

and
Yn,l = _2(Yn+1Yn - YnYn—l), (225)

respectively. However, since if all matrices W,, W,, commute then all matrices Y,,, Y,, must also
commute, we obtain in fact the single equation

Yn,t = _ZYn(Yn+l - Yn—l)a (226)

from both (2.24) and (2.25).
We remark that for any matrix Y,, that is, whether or not all Y, and Y,, commute, equation
(2.25) has the Lax pair (see equations (2.6) and (2.8))

I Y, -Y, AY, )¢m 2.27)

E¢n = (/1—11 0 )¢n’ ¢n’[ = 2( I _Yn—l - /lI

and so is integrable. A Lax pair for (2.24), again for any matrix Y,, is given by replacing Y,, with
Y” in (2.27) (since this will have as compatibility condition equation (2.25) in Y7, the transpose of
which then gives equation (2.24)). The Lax pair (2.27) readily reduces to the well-known Lax pair
for the scalar Volterra equation (1.7). Equations (2.24) and (2.25) are known matrix generalisations
of the Volterra equation (1.7), and can be found for example in [20] (see also references therein).
From the above we see that we also have a Lax pair for the special case (2.26). This special
case is the equation satisfied by the combination Y,, = W, W, of solutions W, of (2.3) having
the property that for all integers n and m the matrices W,, and W,, commute. We remark that
although all such solutions Y, of (2.26) also have the property that all Y,, Y,, commute, such a
construction still allows us to obtain nontrivial integrable coupled systems of lattice equations. For
the corresponding special case of (2.3), with solutions W,, such that any W, and W,, commute, a
Lax pair is provided by equations (2.6) and (2.7). This then yields integrable coupled systems of
lattice equations related to those given by (2.26) by transformations obtained from Y, = W, W, ;.
As an example let us consider the special case of 2 X 2 matrices,

a, b,
W, = (Cn dn)' (2.28)
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The commutativity condition W, W,.; = W,,; W, gives rise to the equations
buCpst = bysiCn,  Apbyit + bydyi = Gniiby + byiid,,  Cplpin + dyCpit = Cpi1Gy + dyii Gy (2.29)

Up to transposition (note that W,, — W is a symmetry of (2.3)), and excluding the trivial case
¢, = b, = 0 which gives W,, diagonal and leads to uncoupled systems, equations (2.29) lead us to

a, b,
Wos (6 adan) 230

where K and M are arbitrary functions of ¢ (in Appendix A we undertake a further discussion
of the derivation of commuting matrices). We may obtain (2.30) by writing the first equation in
(2.29) as

Cn\ _
(E - 1)(b_n) =0, (2.31)

which gives ¢,/b, = K and so ¢, = Kb,. The third equation in (2.29) then reduces to the second,
and this second we solve similarly to the first to obtain d,, — a,, = Mb,,.

We note that if W, is of the form (2.30), then all W,, and W,, commute, and soall Y, and Y,,
also commute (where Y, is given by Y,, = W, W, ;). We also note that Y, is then given by

Tn Sn
Yo = (Ks,, Fp + Msn) ’ (2.32)
where
'n = Quapyy + Kbyby,y, Sp = Apbyi1 + yi1by + Mbyby .. (2.33)

Equation (2.3) may then be written as
W, = 2Wi (W, = W, ). (2.34)
This and equation (2.26), which, using the operator A introduced in (2.5), we rewrite as
W,, = 2W?AW, and Y,, = -2Y,AY,, (2.35)
where W), and Y, are given by (2.30) and (2.32), then give the coupled systems

a,; = —2(a: + Kb>)Aa, — 2K(2a,b, + Mb>)Ab,,

b, = —2(a*> + Kb*)Ab, — 2(2a,b, + Mb*)(Aa, + MAb,), (2.36)
and
Toy = — 21,Ar, — 2Ks,As,,
Spy = —2r,As, — 25,Ar, — 2M 5, A5, (2.37)

respectively. In the above coupled systems in (a,(t), b,(?)) and (7,(?), s,(t)), K and M are now both
constant, as is required by the consistency of each of the entries of the second row in each equation
of (2.35). Equation (2.33) maps solutions of the coupled system in (a,(?), b,(t)) to solutions of the
coupled system in (r,(%), s,(¢)). Since (2.6), (2.7) provide us with a Lax pair for the coupled system
in (a,(1), b,(t)), and (2.27) provides us with a Lax pair for the coupled system in (r,(?), s,(¢)), each
of these coupled systems is integrable.

We may recover standard examples of commutative 2 X 2 matrices as follows:

Elliptic/complex case. We set K = —1 and M = 0 to obtain

ay bn _ Ty
Wn - (_bn an) ’ Yn - (_Sn rn) ’ (238)



with the corresponding systems of equations in (a,, b,) and (r,, s,), being given by

a,, = 2(b> - a’)Aa, + 4a,b,Ab,, b, = 2(b> — a>)Ab, — 4a,b,Aa,,
Tuy = — 21,Ar, + 25,As,, Spy = — 2r,As, — 25,Ar,.
These are several special cases of (2.36) and (2.37), with the transformation between these pairs

of variables being given by the corresponding special case of (2.33), that is, r, = a,a,+1 — byby+i
and s, = a,b,.1 + a,1b,.

Dual/shear case. We set K = 0 and M = 0 to obtain
W, = (“6 b:) .Y, = (’E) i) : (2.39)
with the corresponding systems of equations in (a,, b,) and (r,, s,) being given by
a,, = -2a*Aa,,  b,, = —2a’Ab, - 4a,b,Aa,,
Tng = — 21y Ary, Spy = — 28,1, = 2r,As,, (2.40)
and the transformation between these pairs of variables by r, = a,a,, and s, = a,b,1 + a,41b,.

Hyperbolic/cyclic case. We set K = 1, M = 0, to obtain

W, = (Z Z ) Y, = (;’ i) (2.41)
with the corresponding systems of equations in (a,, b,) and (r,, s,), being given by

an = — 2a, + b))Aa, — 4a,b,Ab,, b, = —2(a, + b,)Ab, — 4a,b,Aa,,

Tny = — 2ryAr, — 25,As,, Spy = — 2r,As, — 25,Ar,.
These are special cases of (2.36) and (2.37), with the transformation between these pairs of vari-

ables being given by the corresponding special case of (2.33), that is, r, = a,a,+; + b,b,,; and
Sp = Apbyi1 + Gui1by.

A generalised hyperbolic case. Weset K =1, M = -2, a, = e, + f, and b, = f, to obtain

W = . 2.42

( fn €n — fn) ( )
The corresponding system of equations in e, and f;, is

ens = — 2(e2 +2fH)Ae, — 8e, f, A f,, (2.43)

for = — 4e,fulhe, — 2(e* + 2fAS,. (2.44)

With r, =y, + z, and s, = z, we obtain

Y, = (y" T ) (2.45)
<n yn —Zn

and corresponding system of equations
Vs = =2V, Ay, — 42,AZ,, Zny = =22,y — 2y,Az,. (2.46)
The transformation between (e, f,,) and (y,, z,), namely
Yn = eneni1 + 2fufus1, Zn = enfur1 + €nsi s (2.47)

follows from that between (a,, b,) and (r,, s,), that is, (2.33).

For a discussion of higher-dimensional commuting matrices, see Appendix A.



2.3. Asymptotic reduction of the autonomous U-equation to matrix potential KdV

We consider the matrix autonomous equation (2.1), which we write as
2 =U,; AU, = Uy (1) [Upar (1) = Uy (0 . (2.48)

We use asymptotic techniques to approximate long waves introducing a long spatial scale (y),
corresponding to large values of n, that is, n = O(h™') with h < 1, and a fast timescale (7) via

y=hn, t=h"t Ut =U®y1) =Uyy1)+hU»,71) +h00,7).... (2.49)

Here we have expanded the long-wave solution (U) as a power series in the small parameter /. For
these asymptotic calculations, we make no assumptions about commutativity or symmetry of U;.

The spatial difference of f(n) = f(y) is expanded in terms of derivatives
Af(n) = iy +h) = F =) = 20 G) + 077 O) + ... (2.50)
Expanding all quantites in (2.48), we find
20 = 27! (U + WU« + h*U0s +..) (Uoy + KUy, + KU,
+ 117 Uoypy + £h* U1y + 55 Vo + .. ). (2.51)

Before equating terms of equal order in 4, we transform to a moving coordinate frame and intro-
duce a new longer timescale via

z=y-ct, T=h1, 0,=0, 8.=0,—co,+h’r, (2.52)
so that (2.51) becomes
1=h""" (U, — U + WUz + hUy; = ch®Uy + B0 g + WUy — ch*Us + .. )
X (U + Uy + h*Us + th°Ug o + 21U o + h5h* U + ). (2.53)
Expanding and equating leading order terms, we find

I=hr""(Uy; - cUy.)Uy._, (2.54)

hence we assign oo = —1 and choose
Uy=zK+™M +L(T), M=cK+K", (2.55)

where K is an arbitrary constant matrix, and L.(7') is an arbitrary matrix function of 7. For simplic-
ity, and to obtain the most general form of solution for the higher order term U, we take K = kI,
so that M = (ck + kDL

2.3.1. First correction terms
The first correction terms from (2.53) imply

0 = (Uor = Up)(Ui + §Uoz) + (Uor + Ui = Uy )Ug, (2.56)
from which, using the leading order solution (2.55), we find
0=k2U . +L(T)+ U, -cU,.. (2.57)

From this equation, we determine the speed of the wave, ¢, leaving U; to be determined from
higher order equations. We assume L’(7") = 0 so there is no evolution of Uy on the long timescale;
also Uy, = 0, so that U, has no 7-dependence. Then, from the coefficients of U, ,, we find ¢ = k2.

8



2.3.2. Second correction terms
The second correction terms in (2.53) yield

0= (UO,T - CUO,z)(UZ,z + éUl,zzz + ﬁUO,zzzzz) + (U2,T - CUZ,Z + Ul,T)UO,Z
+ (Ul,‘r - CUl,z + UO,T)(ULZ + %UO,zzz); (258)

using the formulae (2.55) for Uy, this simplifies to
0=1U,,—k'Ul.+ kU7, (2.59)

where we have assumed no dependence of U, on 7. This last equation is the matrix form of the
potential KdV equation; U ; satisfies the matrix KdV equation. Here there are no other restrictions
on U;: it may be asymmetric and we have not imposed any commutativity properties.

2.4. Asymptotic reduction of the autonomous W-equation to matrix KdV

To consider the small amplitude behaviour of solutions of (2.3), we introduce a small parame-
ter, h < 1, writing

W) = Wo(z, T) + ®°W, (. T) + i*W,(z, T) + ... .. (2.60)
Using the same notation as in (2.50) and (2.52), we obtain

(CAVVaO’Z - h2W0,T + Ch2AV‘7LZ — h4AWa1’T + ch4VVd2,Z + .. )
= 4(W0 + h2W1 + h4W2 +.. -)(WO,Z + %hZWO,Zzz + Lhél’WO’ZZZZZ

120
+ IPW i + L0 W L+ B W+ )W + BPW + B W, + ). (2.61)

At leading  order, we find CWO,Z = 4W0W0,ZWO, which has the solution Wo = K(T).
Using Wy = K(7'), the first correction terms give

(Wi, — Wor) = 4WoW, W, (2.62)

which simplifies to . .
W - K'(T) = 4K(T)W K(T). (2.63)

In the case K(T) = kI we have ¢ = 4k?, and this equation is trivially satisfied. Since W, is then
diagonal, it commutes with any other matrix.
The second correction terms give

(CWZ,Z - WI,T) = 4W0(W2,z + éWLZZZ)WO + 4WOWI,ZWI + 4W1W1,ZWO' (264)
which, with WO = K(T') = kI and W, = 0, simplifies to the matrix KdV equation

0=W, 7+ 2°W, .+ 4W, W, +4W,W,_, (2.65)

a well-known integrable equation. Here there is no assumption that W, is symmetric or has any
special properties to allow commutativity with other matrices.

3. The nonautonomous matrix lattice

In this section we give results for the nonautonomous matrix lattice (1.1). These results are
analogous to those given in the previous section for the autonomous case. In addition, we show
how the autonomous case may be derived from the nonautonomous case via a limiting process,
and also briefly discuss results for the scalar case of the nonautonomous lattice.



3.1. Integrability of the nonautonomous matrix lattice
Let us consider the nonautonomous matrix equation (1.1), that is

U, = Q2n= 1)Uy = U,) ™ (3.1
Solutions of this equation are mapped by the transformation
W, = Upi - U, (3.2)
to solutions of the equation
Wii=-W, [Cn+ DW,y —Q2n=3)W,1 | W,.. (3.3)

We may alternatively regard the system
Wn = (Un+1 - Un—l)_la Un,t = (2]’1 - 1)Wn’ (34)

as a BT between equations (3.1) and (3.3). Equation (3.3) has the nonisospectral Lax pair (see
equations (2.6) and (2.8)),

_[220W,! 1 _ —2n-1DAOI (1 -2n)W,
E¢n - ( _I 0) ¢n’ ¢n,l - 2/l(t) ( (2n _ 3)Wn—l 2(n _ 1)/l(t)l) ¢n’ (35)

where A(f) satisfies A,(f) = —4A(f)?, and so is integrable. Thus equation (3.1) is also integrable, as
it is related to (3.3) via the Miura-type transformation (3.2).

3.2. The scalar case
In the scalar case we obtain the nonautonomous equation

2n — 1
tyy = ———, (3.6)
Upt1 Up-1
related by the transformation
1
Wy = ————, (3.7
Upy1 — Up—)
to the nonautonomous equation
Wt = _Wer [2n+ Dwyp —2n = 3w, ]. (3.8)
In addition, the transformation
Y = WpWnsl, (3.9)

maps solutions of (3.8) to solutions of the nonautonomous Volterra equation

Ve =Yn [ 21 =3)y1 — 0+ 3)ype1 — 290 ] - (3.10)

This equation and its nonisospectral Lax pair can be found in [17] (equation (67) witha; = 1, 8y =
2 and 8; = 0); nonisospectral Volterra flows have also been discussed for example in [8, 14, 16].
We note that the nonautonomous matrix lattice (3.3) is a special case of Jordan-algebraic multi-
component generalisations of (3.8) given in [13] along with their Lax pairs, and that the Lax pair
(3.5) readily gives that for the scalar case (3.8). Moreover, the limiting process to autonomous
equations, and the asymptotic reductions of (3.1) and (3.3) to matrix PDEs, as discussed in later
subsections, also readily give corresponding results for the case of scalar dependent variables.

We believe the matrix and scalar nonautonomous equations (3.1) and (3.6) derived in [1] (see
also [2]), and their relation to (3.3) and (3.8) under the mappings (3.2) and (3.7) respectively, to be
new. We also believe the relation between the scalar nonautonomous equations (3.8) and (3.10) via
the transformation (3.9) to be new. This mapping relies on the commutativity of scalar functions;
we now turn to the question of generalising the transformation (3.9) and equation (3.10) to the
matrix case, where (in general) multiplication is noncommutative. At this point we recall once
again the remark made in [13], albeit in the autonomous case, that a multi-component version
of the transformation (3.9) is lacking, and that the scalar equation in y, does not have natural
multi-component analogs corresponding to Jordan algebraic structures.
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3.3. Nonautonomous matrix Volterra systems

In order to address the question spelt out above, we proceed as in the autonomous case. We
use the definitions (2.9), namely Y, = W,W,1, Z, = W,..;W,,, which imply

Y, =2n = 3)Zy Yy — 21 +3)Y,Zny - 2Y>, 3.11)
Zo, =21 =3)2, Y, — 20 +3)Y, Z, — 272, (3.12)

That is, solutions of (3.3) are mapped to solutions of (3.11), (3.12). As in the autonomous case,
the mapping (2.9) implies constraints on the entries of the matrices Y,, and Z,. Such restrictions
on the dependent variables of the system (3.11), (3.12) are important for an understanding of its
relationship to equation (3.3) under the mapping (2.9). It is this system, along with any such
consistency conditions, that is our sought-after matrix analog of (3.10). We believe these results
to be new. We now consider, as in the autonomous case, two special cases defined in terms of
properties of the solutions W,, of (3.3).

3.3.1. Symmetric W,
If W, is symmetric, then from (2.9) we have Z] = WIW! = W,W,,; = Y,, hence the
system (3.11), (3.12) yields the single equation

Y,, = 2n-3)Y" Y, - Q2n+3)Y, Y., -2Y2, (3.13)

n+l

since (3.12) becomes the transpose of (3.11). We note once again, as in the autonomous case, that
there will be constraints on the entries of Y,,, such restrictions being important for an understanding
of the relationship of (3.13) to (3.3) via the transformation Y,, = W, W, ;.

3.3.2. Commuting W,

In the case of commuting matrices W,,, that is, such that for all integers n and m the matrices
W, and W,, commute, then Z, = Y,, and equations (3.11) and (3.12) yield

Y, =2n-3)Y,.1Y, - 2n+3)Y,Y,. - 2Y,, (3.14)
Y, =2n-3)Y,Y, | - 2n+3)Y,. Y, - 2Y,, (3.15)

respectively. Since if all matrices W,,, W,, commute then so do all matrices Y,,, Y,,, we obtain the
single equation
Y. =Y, [2n=-3)Y,.1 —2n+3)Y,1 —2Y, ], (3.16)

from (3.14) and (3.15).
Let us now consider the nonisospectral Lax pair (see equations (2.6) and (2.8))

Eg. — I Y, _(-2n-1Y, -2X, 2n+ DAY,
Pn = AT 0 s Pt = 2n—- DI -2n-3)Y,.1 = 2X,.1 — 2n+ DHAI Pn
(3.17)
where A(f) satisfies A,(f) = 2,(t)%, but where no assumptions are made about the commutativity of
any matrices Y,, Y., X, X,,. The compatibility condition of this Lax pair yields the system

Yn,l = (21’1 - 3)YnYn—l - (21’1 + 1)Yn+1Yn +2 (Yan—l - Xn+1Yn) ’ (318)
Xor1 = Xo = Your, (319)

which is therefore integrable. This system can be written alternatively as

Yn,l = (Zn - 3)YnYn—l - (211 + 3)Yn+lYn - 2Yi + 2 [Yn’ Xn] s (320)
X1 — X0 = You, (3.21)

where the last term on the right-hand-side of (3.20) is (twice) the commutator of Y, and X,. We
believe the matrix system (3.20), (3.21) and its nonisospectral Lax pair (3.17) to be new.

11



In the special case where, for all integers n and m, all matrices Y,, Y., X,, and X,, commute, the
above result gives a Lax pair for equation (3.16) (along with equation (3.21) to be satisfied by the
potential X,,). This special case (3.16) is the equation satisfied by the combination Y, = W, W,
of solutions W,, of (3.3) having the property that all matrices W,, and W,, commute. We remark
that even though all such solutions Y, of (3.16) have the property that all Y, and Y,, commute, we
are still able to obtain nontrivial integrable coupled systems of nonautonomous lattice equations.
For the corresponding special case of (3.3), with solutions W,, such that all W,, and W,, commute,
which we may write as

W, = =W, [Qn+ DW= 2n=3)W, ], (3.22)

a Lax pair is provided by (3.5). This then yields integrable coupled systems of nonautonomous
lattice equations related to those given by (3.16) by transformations obtained from Y, = W, W, .
In the autonomous case, whether or not all Y,, and Y,, commute, we were able to give a Lax pair
for (2.25) (and for (2.24), equivalent to (2.25) under Y,, — Y!). However, in the nonautonomous
case, without making the additional assumption that all Y,, and Y,, commute, we are unable to give
Lax pairs for equations (3.14) and (3.15). Whereas in the autonomous case, the noncommutative
generalisation of (2.26) is the similar-looking (2.25) (or (2.24)), in the nonautonomous case the
noncommutative generalisation of (3.16) is the system (3.20), (3.21), or the equivalent system

Y, =2n-3)Y,.1Y, - 2n+3)Y, Y, — 2Y,2l -21Y,, X,], (3.23)
X1 — Xi = Your, (3.24)

(note the sign of the last term of (3.23)). A Lax pair for (3.23), (3.24) is given by replacing Y,
and X,, in (3.17) by Y? and X, since this will then have the system (3.20), (3.21) in Y and X7 as
compatibility condition, the transpose of which then gives the system (3.23), (3.24). We remark in
passing that the solution X, of (3.21), or (3.24), may be expressed nonlocally as

X, = () + Z Y, (3.25)
j=—00
where I'(7) is an arbitrary matrix function of ¢.
As an example, we consider once again the special case of commuting 2 X 2 matrices. As in
the autonomous case, we obtain the expressions (2.30) and (2.32) for W, and Y,,. Equations (3.22)
and (3.16) then give rise to the systems

any = — (ay+Kb)[2n+1)ay1 — 2n—3)au1] — Kb, (2a,+Mb,)[(2n+ )b,y — (2n—3)b,1],
bui = — (ap+Kb)[2n+1)bysy — 2n=3)b,1] = by(2a,+Mb,)[(2n + D,y — (20 = 3)a,_1]
- Mb,2a,+Mb,)[(2n+1)b,.1 — 2n—3)b,_1], (3.26)
and

rn,t = rn[(zn_?’)rn—l - (2n+3)rn+l - 2}’,,] + Ksn[(zn_?’)sn—l - (2n+3)sn+l - an]’
Snt = rn[(zn_3)sn—1 - (2n+3)sn+1 - 2sn] + sn[(zn_3)rn—1 - (2n+3)rn+l - 2rn]
+ Ms,[(2n—=3)s,_1 — 2n+3)s,.1 — 25,1, (3.27)

respectively where K and M are arbitrary constants. Here the pairs of variables (a,, b,) and (r,, s,,)
are related by (2.33) (obtained from Y,, = W, W,,1). Each of the above two systems is integrable:
(3.5) gives us a Lax pair for the system in (a,, b,), and (3.17) gives us a Lax pair for the system in
(rn, sp). We note that in this commutative case, we may take I'(¢) in (3.25) to be given by

_ (@ s(1)
re = (Ks(t) F(t) + Ms(t)) ' (3.28)

The systems of nonautonomous lattice equations in (a,, b,) and (r,, s,), or (e,, f,) and (y,, Z,),
corresponding to standard examples of commutative 2 X 2 matrices (elliptic/complex, dual/shear,
hyperbolic/cyclic, generalised hyperbolic), as considered previously in the autonomous case, can
be found in Appendix B.
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3.4. Autonomous limits

Let us consider how to obtain (1.2), (2.3) and the system (2.10), (2.11) as autonomous limits

of (3.1), (3.3) and the system (3.11), (3.12), respectively.
If we write .
U, =U,1) = y/pU(m,1), n=m+p,

for any given p € N, then we obtain from (3.1) a lattice equation in ﬁm = ﬁ(m, 1), given by

T = (220 +2) (O - T

In far-field limit when p — oo this then yields

—_

ﬁm,t =2 (ﬁmﬂ - Ul‘n—l)_l s

that is, the autonomous lattice (1.2).
Similarly, defining W,, = W(m, t) via

1 —~
W, =Wwn,t) = —W(m,1), n=m+p,
\p

for any given p € N, we obtain from (3.3) the equation

_ _ [{2m+1 _ 2m—3 ]~
W, = -W,, [( " +2)Wm+1—( " +2)Wm_1]wm,
p P

which, in the far-field limit p — oo then gives

— —

Wm,t = _2Wm (Wmﬂ - Wm—l) Wm,

that is, the autonomous lattice (2.3).
Finally, defining Y,, = Y(m, t) and Z,, = Z(m, t) by

1=~ 1 ~
Y, =Y(nt)=—-Y(m,1), Z,=7Zn,t)=—1L(m1), n=m+p,
p p

for any given p € N, we obtain from (3.11) and (3.12) the system

—  [(2m-3 \s < [2m+3 \e=  2<

Y, :( moc 2) Z,. Y, —( mrey 2) Y, Zpi1 - ~Y2,
p p p

— [2m-3 \s < 2m+3 )< _

Zm,t:( m Jrz)szm_l —( - +2)Ym+1Zm 78
P p

When p — oo this system becomes

/Y\m,t = 2/Z\m—l?m - 2/Y\m/Z\mH s
zm,t = 2/Z\m?m—l - 2?mHIZ\m,

that is, the autonomous system (2.10), (2.11).

3.5. Asymptotic reduction of the nonautonomous U-equation to matrix potential KdV

We return to the non-autonomous differential-difference equation

2n - DI =U,, AU,
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which was previously studied in [2]. We start by transforming the independent variable n via
2n — 1 = 2x so that the equation has a more symmetric form 2xI = U,AU, where now U = U(x, 7).
We then apply the same far-field expansion of this equation as in [2], by defining

x=ah@ +hly, t=h"t, U,t) = Uy, 1)+ hU@y,7) + U0, 7) +... (3.41)
The initial expansion of this leads to
207 (@ + h'y) = 207 (Upe + WUy + BUs +..) (Uoy + B0y, + B*Us, + 217 Up,y,
+1h* ULy + T35 Vo + -+ -). (3.42)

thus we choose o = —6.
We now introduce a long timescale (7") at the same time assuming that the leading order dy-
namics are governed by a travelling wave; thus we define

z=y—act, T= W, 0.=0.- acd, + h*or, y=2z+ h~2acT, (3.43)

where 7 < 1 is a small parameter, ¢ is a wavespeed that will be determined later.
The expansion (3.42) thus becomes

(a+h'z+acTh*)I = (UO,T —acUy, + h*Uyz + h*U, ; — *acU, . + i*U, 7 + h*U,;
—h*acUy +...) (Up: + B?Uy . + B0y + 207U .
+2HU) e + 5 Oozeees + ). (3.44)

We assume that U;, U, depend only on (z, T') and not on 7.
Expanding (3.44) leads to a sequence of equations at successive powers of /2, namely

al = (Uy; — acU,.)U_, (3.45)

acTI = (Uy; — acU,)(Uy, + tUg.) + (Ugr — acU; U, (3.46)
A = Uy — acUp) Uy, + U z; + 135 Uo.2222)

+ (Uor —acU;)(Uy, + tUo ) + (Up 7 — acU, )U... (3.47)

Solving the leading order terms gives
Uy =zK+ ™M+ L(T), M =acK +aK™', (3.48)

where K is an arbitrary constant matrix and L is an arbitrary function of 7. To allow the generality
of solutions obtained at higher order, we take K = kI, then M = a(1 + ck*)I/k.
Using (3.48) to simplify (3.46), we find

acTk™'1 = ak*U, . + L'(T) — acU, .. (3.49)

Our aim here is to find the speed, ¢, leaving U, to be determined by higher order equations. Thus
we define

c=1/k  L'(T)=ack'TI, sothat L(T)=iack”'T’I+C. (3.50)
Considering now the next order terms, namely (3.47), and, using (3.48) to simplify, we find
kI = aUy, + 1aU ., + kL'(T)Uy, — ackU, Uy, + KU, 1 — ack’Us,, (3.51)

which can be simplified by using ¢ = k=2 to give a perturbed matrix potential KdV equation
KUy 7 — ackU; , + LaU, ,,, = kzl — acTU; .. (3.52)

This equation has the form of a forced matrix potential KdV system. The forcing terms can be
removed by the transformation

T 1 72 T
%1 +=VED,  E=z+ ac 6= (3.53)

p) 6k?’
to leave the matrix potential KdV system
Vo —6V; + Ve = 0. (3.54)
14
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3.6. Asymptotic reduction of the nonautonomous W-equation to matrix KdV
We outline asymptotic reduction of the nonautonomous differential-difference equation for W,
to the matrix KdV equation. In

W =-W, [Cn+ DW,y —(2n=3)W,1 | W, (3.55)

we introduce a shifted independent variable, x = n — %, to symmetrise the discrete difference, and
then expand

W, (x, 1) = 2W(x,0) [(x+ DW(&x+ 1,6) = (x = DHW(x = 1,1) ] W(x, 1), (3.56)
in the far field (x > 1), using the new variables given by
x=ah™ +yh™, t = h'r, h<1, W(x, 1) = W(y, 7). (3.57)
Taking the continuum limit of (3.56), we find the first few terms, up to O(h*) as
W, = =AW [aW, + 2ah*W,y, + 15h* Wy, + h'YW, + h*W|W. (3.58)
We transform to a moving coordinate frame given by
z=y-ctr, T=I" (3.59)

where T is a long timescale. We assume that there is no 7-dependence in Wo, Wl or Wz used
below, so (y,7) are replaced by (z,T) via y = z + ¢T/h?, and 3; = —cd, + h*dr. We assume
W(x, t) = W(y, 7) can be described by an asymptotic expansion of the form

Wx,0) = Wy, 1) = Wo(z, T) + ®Wi(z, T) + *Wa(z, T) + ... .. (3.60)
Hence (3.58) becomes, up to order O(h*)
h2W0,T - chdo,Z + h4WLT - chZWLZ - ch“dez,Z
= — 4 Wo + W, + h*Wol [aWo. + al® W . + ah* W, + Lah* W + tali*W ..
+1a5@h Wo oo + h* (2 + cTH)Wo,, + cTHW, , + W, | [Wo + B°W, + h*Wal. (3.61)
We now consider terms at each order of 4, finding at leading order
—cWy,, = —4aWoW,. W, (3.62)

We take the solution Wo,z = 0, which implies W, = L(T).
At next order, we find

WO,T - CWI,Z = —461W0W0,ZW1 - 461W1W0,ZW0 - 4W0 [an,Z + %QWO’ZZZ + CTWO’Z] W(), (363)

which simplifies to . .
L'(T)— cW,, = —4aWyW, ;W,. (3.64)

From this equation we choose L'(T) = 0, and then if WO = LL = kI for some arbitrary constant, &,
W (z, T) is arbitrary, with the speed ¢ being given by ¢ = 4ak>.
At the following order, from (3.61) we have

Wir— Wy, = — 4aWo W, W, — 4aWo W, . W, — 4aW W, W,
— 4W, [aWLZ + éawom + cTAWiO,Z] W, — 4W, [aWLZ + %awom + cTAWiO,Z] W,
- 4W0 [aAWdz’Z + éanm + cTAWiLZ + %awoﬂm + z’\WiO,Z + Wo] Wo, (3.65)
which can be simplified to
Wir = —4akW, W, — 4akW,\ W, — 2ak’W, .. — 16ak*TW, , - 4K°1, (3.66)

using the leading order solution W, = kI, with ¢ = 4ak®. This has the form of a forced matrix
KdV equation which can be mapped onto the standard matrix KdV equation

Vy = 3(VV§ + Vé:V) + V§§§, (367)
by the transformation
Wiz T) = 4TI+ LkV(£,6), ¢ =z+8ak*T?, 0 =-2ak’T. (3.68)
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4. Conclusions

We have considered the matrix lattice equation U, ,(U,;; — U,-;) = g(®)I, in both its au-
tonomous (g(n) = 2) and nonautonomous (g(n) = 2n — 1) forms. For each of these cases we have
proved integrability by constructing a Miura map to a corresponding integrable equation in W,
that is, equations (2.3) and (3.3) respectively. We have also sought transformations from these
equations in W, to corresponding autonomous and nonautonomous matrix Volterra systems, in
two matrix dependent variables Y, and Z,. However, in general, the entries of Y, and Z, will be
subject to consistency conditions. Such constraints would seem difficult to embody in any Lax
pairs wherein the only dependent variables are matrices.

This then led us to consider special classes of matrices Y, and Z,, defined in terms of properties
of the matrices W,,. The case of symmetric matrices W, still requires constraints on the entries of
Y, and Z, to be taken into account. However, in the case where all matrices W,, W,, commute
— which implies that Z,, = Y,, and that all Y,,, Y,, also commute — we obtain integrable coupled
systems of autonomous and nonautonomous lattice equations, along with Miura maps and Lax
pairs. Such coupled systems, Miura maps and Lax pairs can be obtained beginning with any
size of square matrix; here we have considered in detail the example of 2 X 2 matrices, with the
structure of commuting 3 X 3 matrices being explored in Appendix A. These integrable coupled
systems are multicomponent analogs of the scalar equation (1.5) and the Volterra equation (1.7),
in the autonomous case, and of the scalar equation (3.8) and the nonisospectral Volterra equation
(3.10), in the nonautonomous case. In the autonomous case, the Lax pairs for the multicomponent
systems are obtained from Lax pairs for matrix equations in W, and Y, under a commutativity
assumption, and it is the link we obtain between these equations in commuting matrices that
yields multicomponent Miura transformations. Similarly in the nonautonomous case. It is worth
noting that in the nonautonomous case, even the relation between the scalar equation (3.8) and the
nonisospectral Volterra equation (3.10) via the transformation (3.9) — that is, corresponding to
one component — seems to be new. Moreover, the nonisospectral matrix Volterra system (3.20),
(3.21) and its Lax pair — which under a commutativity assumption gives rise to Lax pairs for
multicomponent nonautonomous lattice equations of Volterra type — also appear to be new.

In addition, we have considered asymptotic reductions to matrix PDEs. In both the autonomous
and nonautonomous cases, the U-equation admits such a reduction to the matrix potential KdV
equation, and the W-equation to the matrix KdV equation. Finally, we have shown how the au-
tonomous matrix lattice systems can be obtained as limiting cases of the nonautonomous matrix
lattice systems. In future work, we will explore further the systems discussed here, including for
example their connections with autonomous and nonautonomous matrix lattices of Toda type.
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Appendix A. General classes of commuting matrices

Appendix A.1. Commuting 2x2 matrices
To construct the most general class of 2x2 matrices which commute under multiplication, let

us consider
a b\fa b a b\fa b
i [ A =

The elements on the leadin/g diagonal imply bc = /l;c, or, equivalently, ’E/Z = ¢/b, thus if ¢ = Kb,
we necessarily have ¢ = Kb, with the same constant K. Similarly, the upper right element of the
products implies ab + bd = ab + bd, so we may set

—

d—?i_d—a_
» b
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for some constant M. It can be confirmed that the equation from the lower left element is auto-
matically satisfied. Thus the most general class of commuting 2x2 matrices is

a b
(5 a s (a3)

where a, b can be chosen freely and K, M are fixed.
We note that this class of matrices is closed under multiplication, that is, the product of two
matrices of the form given in (A3) has this same form (see (2.32) and (2.33)):

a b \(a b \_{( (da+Kbb) ab + ba + Mbb (Ad)
Kb a+MbJ]\Kb a+ Mb)] \K(@ab+ ab+ Mbb) (da+ Kbb) + M(ab + ab + Mbb)|"

This class of matrices is also closed under linear combination. These facts are important because
they assure the consistency of the coupled systems of autonomous and nonautonomous lattice
equations derived in Sections 2.2.2 and 3.3.2. (In fact, they assure consistency of the coupled lat-
tice equations derived from a matrix lattice equation, where the evolution of the matrix dependent
variable is polynomial in shifts of the same, when the matrices are assumed to be of this form.)

Appendix A.2. Commuting 3x3 matrices

Following the same procedure, we obtain the general class of commuting 3x3 matrices given
by

a b c
k7b + kgc a+ ksb + ksC klb + kyc , (AS)
kgb + k9C k5b + kgC a+ kgb + k3C

where a, b, c can be chosen freely, k; (1 < j < 6) are fixed, and k; (7 < j < 9) are given by
k7 = ki(ks — k3) + ka(ka — ks), kg = keky — ksks, ko = ks(ks — k3) + ke(ka — k4).  (A6)

Once again, this class of matrices is closed under multiplication, that is, the product of two
matrices of the form given in (A5) — one given in terms of a, b, ¢ and the second in terms of @, b,c
— has this same form, given by

r S t
ks + kgt v+ kys + kst kis+kt |, (A7)
kgs + kot kss + ket r+kys + kst

where

r = kobb + kg(bc + b¢) + koCC + da,
s = kybb + ks(bc + bC) + kecc +ab + ab,
t = kibb + ky(bc + b¢) + kscc +dc + dc. (A8)

This class of matrices is also closed under linear combination. These facts are important because
they assure the consistency of any coupled systems of autonomous and nonautonomous lattice
equations derived as explained in Sections 2.2.2 and 3.3.2 using 3x3 commuting matrices of the
form given in (AS).

A second class of commuting 3x3 matrices is given by

a b kob
kib a+ kb k3b
k4b ka a+ k6b

; (A9)
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where a, b can be chosen freely and k; (0 < j < 6) are fixed. However, in the general case,
matrices of this form are not closed under multiplication. They are closed under multiplication in
the special case where

ky = koks(koks — ke) — ke (ko + koks — ke) + kokoks, k3 = ko(ky + koks — ke), ky = ks(koks —ke).

(A10)
They are also closed under linear combination. Thus in this special case (A10), the consistency of
any coupled systems of autonomous and nonautonomous lattice equations derived as explained in
Sections 2.2.2 and 3.3.2 is assured.

Appendix B. Examples of coupled systems in the nonautonomous case

Here we return to the nonautonomous systems (3.26) and (3.27), and quote the results corre-
sponding to the standard examples — elliptic/complex, dual/shear, hyperbolic/cyclic, and gener-
alised hyperbolic — of commuting 2x2 matrices, as referred to at the end of Section 3.3.2. These
systems are

pt = — (ai'l'Kbﬁ)[(zn-"l)anH - (211—3)61,,_1] - Kbn(zan+Mbn)[(2n+1)bn+l - (2n_3)bn—l]’
by = — (@ +Kb)[2n+1)b,iy — (2n=3)b,1] = by(2a,+Mb,)[(2n + Day — (20 = 3)a,-]
- Mbn(zan+Mbn)[(2n+ 1)bn+1 - (2n_3)bn—1]a (Bl)

and

oy = rn[(zn_3)rn—l - (2n+3)rn+1 - 21",,] + Ksn[(Zn—3)sn_1 - (2n+3)sn+l - an],
Sn,t = rn[(zn_?’)sn—l - (2n+3)sn+1 - an] + Sn[(zn_3)rn—l - (2n+3)rn+l - zrn]
+ Ms,[(2n—=3)s,_1 — 2n+3)s,.1 — 25,]. (B2)

The elliptic/complex case is given by M = 0, K = —1, which leads to the governing equations
fOI‘ (al’l’ bn)7 (rn’ Si’l) as

pt = — (ayzz - byzl)[(zn + 1)an+1 - (21’1 - 3)an—1] + zanbn[(zn + 1)bn+1 - (21’1 - 3)bn—1],
by = = (a, — b)[2n + Dbyyt — (20 = 3)byi] = 2a,b,[(20 + Dayey — 2n = 3a,1],  (B3)

and

Tt = rn[(zn - 3)rn—l - (21’1 + 3)rn+1 - 2}’"] + Sn[(zn - 3)Sn—1 - (21’1 + 3)Sn+1 - an],
Snt = rn[(zn - 3)Sn—1 - (21’1 + 3)Sn+l - 2sn] + sn[(zn - 3)rn—] - (2]1 + 3)rn+l - zrn]- (B4)

In the dual/shear case with K = M = 0, the systems for (a,, b,), (r,, s,) are

apy = — ap[@n+ Daya — (20— 3)a,],
bn,t = - ayzl[(zn + 1)bn+1 - (2n - 3)bn—l] - 2anbn[(2n + 1)an+1 - (2n - 3)an—l]’ (BS)

Tne = rn[(2n - 3)1”,,_1 - (2n + 3)rn+1 - 21",,],
Sne = Fal(2n = 3)sp1 = 21+ 3)sp41 = 28] + 5,[(20n = 3)ry — 2+ 3)rypg — 2r,]. (B6)

The hyperbolic/cyclic case is given by K = 1, M = 0, which leads to
ans = = (@+b)[Q2n+Day — 2n=3)a, 1] = 2a,b,[2n+ )by — 2n=3)b, 1],
buy = = (@ +b)2n+ Dbyt = 2n=3)b,m1] = 2a,b,[2n + Daper = 20 =3)a,], (BT
and

rn,t = rn[(zn_3)rn—l - (2n+3)rn+l - zrn] + Sn[(zn_3)sn—l - (2n+3)sn+l - 2Sn]a
Snit = rn[(zn_3)sn—l - (2n+3)sn+l - 2Sn] + sn[(zn_3)rn—l - (2n+3)rn+l - 21",,]. (Bg)
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Our generalised hyperbolic case is given by K = 1, M = -2, with a, = e, + f,,, b, = f,, which

leads to

— €y + 220 + Deqss = 2n = 3)ep 1] = 4e, ful2n + 1 frr = 2n = 3)f1],
— (€3 + 2fDI2n + D) furr = 2n = 3)fu1] = 2€,fu[2n + Ve — 2n=3)e, ], (BI)

€nt

ot

and, with r, =y, + z, and s, = z,, to

yn,t = yn[(zn - 3)yn—1 - (21’1 + 3)yn+1 - 2yn] + 2Zn[(2n - 3)Zn—1 - (21’1 + 3)Zn+l - 2Zn],
Zne = Yal(2n = 3)z01 = 20+ 3)Zu11 — 22,1 + 2[ 21 = 3)y,-1 — 21+ 3)yus1 — 2y4]. (B10)
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