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Abstract

We show that the Painlevé VI equation has an equivalent form of the non-autonomous
Zhukovsky-Volterra gyrostat. This system is a generalization of the Euler top in C* and
include the additional constant gyrostat momentum. The quantization of its autonomous
version is achieved by the reflection equation. The corresponding quadratic algebra gener-
alizes the Sklyanin algebra. As by product we define integrable XYZ spin chain on a finite
lattice with new boundary conditions.
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1 Introduction

In this paper we discuss a few issues related to isomonodromy problems on elliptic curves,
integrable systems with the spectral parameter on the same curves and the XYZ spin-chain on
a finite lattice. Our main object is the Painlevé VI equation (PVI). It is a second order ODE
depending on four free parameters (a, 3,7, 6)

X 1/(1 1 1 dx\* (1 1 1) dX
Wﬁ(i*ﬁu—_t) <E> - <§+t_—1+x—_t> @
XX -1)(X -t t t—1 tt—1
<t2(t_><1)2 )<a+ﬁﬁ+7(X_l)2+5()((_t))2>. (1)

PVI was discovered by B.Gambier [9] in 1906. He accomplished the Painlevé classification
program of the second order differential equations whose solutions have not movable critical
points. This equation and its degenerations PV — PI have a lot of applications in Theoretical
and Mathematical Physics. (see, for example [40]).

We prove here that PVI can be write down in a very simple form as ODE with a quadratic
non-linearity. It is a non-autonomous version of the SL(2, C) Zhukovsky- Volterra gyrostat (ZVG)
[41, 38]. The ZVG generalizes the standard Euler top in the space C? by adding an external
constant rotator momentum. The ZVG equation describes the evolution of the momentum

vector § = (S1,52,53) lying on a SL(2,C) coadjoint orbit. We consider Non-Autonomous
Zhukovsky-Volterra gyrostat (NAZVG)

.S =5x(J(r)-§)+ S x (1.2)

where J(7) - § = (J1S1,J25%,J353). Three additional constants 7 = (1,14, 4) form the
gyrostat momentum vector, and the vector J = {J,(7)}, (o = 1,2, 3) is the inverse inertia vector



depending on the "time” 7 in the following way. Let ¥, = C/(Z + 7Z) be the elliptic curve,
and p(x,7) is the Weierstrass function. Then Jo(7) = p(wa, 7), where w, are the half-periods
(3,%,47). The constants v, along with the value of the Casimir function Y, 52 = (1))? are
expressed through the four constants («, 3,7, 0) of the PVL. If the gyrostat momentum vanishes,
V' =0 the ZVG is simplified to the non-autonomous Euler Top (NAET) equation

-

8.5 =5 x (J(r)-5). (1.3)
To establish the connection between the PVI eq. (1.1) and (1.2) we start with the elliptic
form of (1.1) [28, 22]

d’*u 3
gz =~ 2 vt we ), (wa=(0.wa)). (1.4)
a=0

The interrelation between two sets of the constants v, and v, is explained in Sections 5.3 and
5.4. We call this equation EPVT to distinguish it from (1.1). By replacing 7 on the external
time ¢ we come to the BC; Calogero-Inozemtsev system (CI)

d*u > 9
-7 = —Zyap’(u—i—wa,T). (1.5)
a=0

This equation is the simplest case of the integrable BCy CI hierarchy [13]. When the constants
are equal, (1.5) describes the two-body elliptic Calogero-Moser (CM) system in the center of the
mass frame

d*u

i —%0' (2u,T). (1.6)
In this case EPVI (1.4) assumes the form

d?u

proi —120,0(2u, 7). (1.7)

The genuine interrelations between integrable and isomonodromy hierarchies arise on the
level of the corresponding linear systems. The linear equations of the isomonodromy problem
look like a quantization (the Whitham quantization) of the linear problem for the integrable
hierarchy [19]. While for the integrable systems the Lax matrices are sections of the Higgs
bundles (one forms on the spectral curve), they become the holomorphic components of the flat
connections for the monodromy preserving equations. Recently, the Lax representation for (1.5)
was proposed in Ref. [42]. It allows us to construct the linear system for EPVI (1.4).

In our previous work [21] we proposed a transformation of the linear system for the N-body
CM system to the linear system for the integrable SL(N,C) elliptic Euler-Arnold top [29]. It is
the so-called Hecke correspondence of the Higgs bundles. It is accomplished by a singular gauge
transform (the modification) of the Lax equations. This action on the dynamical variables is a
symplectomorphisms. In the simplest case it provides a change of variables from the two particle
CM (1.6) to the sl(2,C) autonomous Euler Top (ET)

S =S5x(J-8), (J-5)=(JsSa). (1.8)

It opens a way to define the Lax matrix LET(2) of the ET from LM . The both models contain
a free constant which is the coupling constant for CM and the value of the Casimir function of



the SL(2,C) coadjoint orbit for ET. It should be mentioned that the analogous transformation
was used in [11, 35, 37] for other purposes.
In the similar way we prove that the autonomous SL(2,C) ZVG

0,S=8xJS+8x7i. (1.9)

is derived from the BC; CI eq. (1.5) via the same modification. In this way we obtain the
Lax matrix L?Y%(z) from the Lax matrix of the CI system. The change of variables is given
explicitly. For SO(3) ZVG the Lax pair with the rational spectral parameter was constructed
in Ref. [8] and discussed in Ref.[4]. In our case the Lax pair depends on the elliptic spectral
parameter.

In fact, the modification can be applied to the isomonodromy problem [1, 26]. It acts on
connections and, in particular, transforms (1.7) to NAET (1.3) and the generic EPVI (1.4) to
the NAZVG (1.2). We present the explicit dependence S (u,0-u). In this way we establish the
equivalence between PVI (1.1) and NAZVG (1.2).

There exists another way to define the Lax matrix LZV%(z) and thereby to derive ZVG
(1.9) that will be used in this paper. The starting point is a special Elliptic Garnier-Gaudin
system (EGG). EGG is an example of the Hitchin systems [21]. It is derived from the rank two
quasi-parabolic Higgs bundle [30] over X, of degree one. We assume that the Higgs field has
simple poles at the half-periods wg, (@ = 0,...,3). The invariant part of the Higgs field with
respect to the involution z — —z leads to LZV%(2).

Finally, we can derive ZVG starting with the quantum reflection equation. Consider first
the quantization of SL(2,C) ET. It can be performed by the quantum exchange relations with
the Baxter R-matrix [2]:

R(z,w) LT (2) L5 (w) = Ly (w) LT (2)R(z,0) (1.10)

where fJET(z) is the quantum Lax matrix of the elliptic top. This equation is equivalent to the
Sklyanin algebra [33]. We show that the quantum Lax matrix for ZVG satisfies the reflection
equation introduced in [31]:

R (z,w)L?VE(2)RT (z,w)LEVE (w) = LV (w)RT (z,w)L?VE (2)R™ (2, w) . (1.11)

The corresponding quadratic algebra generalizes the Sklyanin algebra. In the classical limit
(1.11) yields two Poisson structures for ZVG:

{L1(2), La(w)}2 = %[Ll(z)Lg(w),r_(z,w)] — %Ll(z)rJr(z,w)Lg(’w) + %Lg(w)rJrLl(z), (1.12)

{1 (2), La()hy = G[Ea(2) + Lo(uw), 7™ (2,w)] = 3 Ea(2) — Lo(w), 1 (2, w)]

which are compatible as in the case of the Sklyanin algebra [16]. The first type of brackets
generalizes the classical Sklyanin algebra while the second is just Poisson-Lie brackets. The
coefficient % in (1.12) comes from the statement that these brackets are derived from the standard
brackets

{L1(2), La(w)}2 = [L1(2) Lo (w),r™ (2, w)], (1.13)
{L1(2), La(w) 1 = [La(2) + La(w),r™ (2, w)]

by the Poisson reduction procedure for the constraints L(z) + L™!(—z)det L(—z) = 0 and
L(z)+ L(—z) = 0 for the quadratic and linear brackets correspondingly. This procedure however
will not be discussed here.



In [31] the reflection equation was used to construct an integrable version of the XYZ spin-
chain on a finite lattice. Following this recipe we obtain the XYZ spin-chain with the quantum
ZVG on the boundaries. Three additional constants here combine into the vector of magnetic
field. The classical Hamiltonian is presented in Proposition 8.3. As far as we know the obtained
model was not discussed earlier.
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2 Isomonodromic deformations and Elliptic Calogero-Moser
System

We consider differential equations related to the N-body integrable elliptic Calogero-Moser sys-
tem with spin (CM) [5, 23, 10, 39]. They are defined as monodromy preserving equations of
some linear system on an elliptic curve and generalize (1.6) to N dependent variables [19]. It is
a Hamiltonian non-autonomous system that describes dynamics of IV particles with internal de-
grees of freedom (spin) in a time-depending potential. We call this system Non-autonomous
Calogero-Moser system (NACM). In section 2.4 we consider the interrelations between au-
tonomous equations, corresponding to integrable hierarchies and non-autonomous (monodromy
preserving) equations.

2.1 Phase space of NACM

The phase space of NACM system is the same as of CM. Let ¥, = (C/Z(TQ), 29) =7®TL,
(Sm T > 0) be the elliptic curve. The coordinates of the particles lie in 3:

u=(up,...,uy), uj€X;
with the constraint on the center of mass ) u; = 0. Let Z(TQ) X Wy be the semi-direct product
of the two-dimensional lattice group and the permutation Wy . The coordinate part of the phase

space is the quotient
A= (CNNZP x Wy))/Sr . (2.1)

The last quotient respects the constraint on the center of mass. Let
v =(vi,...,on), vj €C, Zvj =0.

be the momentum vector dual to u : {vj,ur} = 0;5. The pair (v,u) describes the ”spinless”
part of the phase space.

The additional phase variables, describing the internal degrees of freedom of the particles,
are the matrix elements of the N-order matrix p. More exactly, we consider p as an element
of the Lie coalgebra sl(N,C)*. The linear (Lie-Poisson) brackets on sl(/V,C)* for the matrix
elements have the form

{Pjks Pmn} = PinOkm — PmkOjn - (2.2)



Let O be a coadjoint orbit
O ={pesl(N,C)* | p=Ad;p°, h € SL(N,C), p’ € $*}, (2.3)

where $ is the Cartan subalgebra of sl(N, C). The phase space REM = T*A x O is a symplectic
manifold with the symplectic form

w = (dv A du) — (p°dhh~tdhh™t), (2.4)

where the brackets stand for the trace. The form w is invariant with respect to the action of the
diagonal subgroup D = exp $: h — hhi, h1 € D. Therefore, we can go further and pass to the
symplectic quotient

O=0//D. (2.5)

It implies the following constraints:

i) the moment constraint p;; = 0,

ii) the gauge fixing, for example, as p; j+1 = pjt1,j-

Ezample. Let p° = vdiag(N —1,—1,...,—1). Then dim @ = 2N — 2. It is the most degenerate
non-trivial orbit. It leads to the spinless model, since in this case dim @ = 0. We should
represent p° in the special form that takes into account the moment constraint (i):

o1 1 -1
10 1 --- 1
11 1 1
11 1 0

For N = 2 these orbits are generic.
In this way we come to the phase space of the CM

R = {T*(A) x O}, (2.7)
Note that
dim(REM) = 2N — 2+ dim O — 2dim(D) = dim O (2.8)

2.2 Equations of motion and Painlevé VI
The CM Hamiltonian has the form
. 1 Y
HCM,SPZH — 5 Z 'U? _ Zp]kpk]EQ(u] — Uk; 7') , (29)
j=1 i>k

where Es(x;7) = p(x;7) 4+ 2n1(7) is the second Eisenstein function (A.4) and 7 plays the role
of time. ! For the orbit, corresponding to (2.6), the spinless Hamiltonian is

N

1

HCM = 5 E ’U]z —1/2 E EQ(Uj —Uk;T)- (2'10)
j=1 >k

n what follows we replace the Weierstrass function g(z;7) used in Introduction by the Eisenstein function
Es(z; 7). It does not affect the equations of motion.



For general non-autonomous Hamiltonian systems it is convenient to work with the extended
phase space by including the time. Here we deal with the extended space R = (RCM,T),

where 7 = {7 € C|Sm7 > 0}. Equip it with the degenerate two-form

1 .
Wt = — —dHOM P (v, 7) Adr
K

where xk > 0 is the so-called classical level. Note that w®? is invariant with respect the modular
transformations PSLy(Z) of 7 [19]. It means that w®®® can be restricted on the moduli space

M =T /PSLs(Z). The vector field

8HCM,spm 8HCM spin HCM spin
ZEDY T ou, T T gy O E: 3
il 1 Prmn
annihilate w®* and define the equations of motion of NACM system

df(v7 u7 p7 T)

dT - VTf(vvuvpaT)'
In particular,
KkOruj = vj,
KOrUn = = PikPhjOun Fa(uj — un;7),
j#n

Han = 2[Ju(T) : pap] ’
where the operator Jy, - p is defined by the diagonal action

Ju(m)-p : pjk — Eo(uj — uk; T)pjk,

i.e. each matrix element pjj is multiplied on Fa(u; — ug; 7). For N = 2 we put u;
v1 = —v9 = v = kKO,u and come to the two body NACM model

O*u = —1%0,Fs(2u) .
It coincides with (1.7) since 9y p(u) = 0y Fa(u).

2.3 Lax representation

The goal of this subsection is the Lax representation of (2.11) — (2.13) [19].

2.3.1 Deformation of elliptic curve

(Pmilnk — pknf»m)@pkl) + KO-

(2.11)
(2.12)

(2.13)

(2.14)

= _U2 :’UJ7

(2.15)

Let T? = {(x,y) € R|x,y € R/Z} be a torus. Complex structure on 7?2 is defined by the

complex coordinates

Yo={z=z+my, Z=x+7y}, Sm1>0, X, ~C/(Z+1Z).

Consider the deformation of the complex structure that preserves the point z = 0. Let
X(z, Z) be the characteristic function of a neighborhood of z = 0. For two neighborhoods U’ D U

of z = 0 define smooth function

(2,2) = 1, zelU
XN22= 10, zen, \U.

7

(2.16)



Consider new complex coordinates (w,w) defined by the chiral deformation of the complex
coordinates (z, Z)

{ wzz_%(g—z)(l—X(Z’,g))u (p:TQ—f0)~ (217)

w=Zz

New coordinates define the deformed elliptic curve ¥, = {w,w}.
In the new coordinates the partial derivatives assume the form

{8111: 2 T =170

On =0 +pdy, M TRt XEA)

where p — is the Beltrami differential.

2.3.2 Flat bundles of degree zero

Let V](\), be a flat vector bundle of rank N and degree 0 over the deformed elliptic curve X...
Consider the connections

KOy + LO) (w, @, 7),
aﬁ) + E(O) (w7 ’Ll_}, 7-) )
LO(w,w,7), LO(w,w,7) € C®°Map(E,,sl(N,C)).
The flatness of the bundle V means
9L — k8, L + [LO LO] =0. (2.18)
By means of the gauge transformations f(w,w) € C*Map (X, — GL(N, C))
LO — f'ouf + 7L f

the connections of generic bundles of degree zero can be put in the following form:
1. L = 0. Then from the flatness (2.18) we have

s L0 (w, w) = 0.
2. The connection of generic bundles of deg(VJQ,) = (0 have the following quasi-periodicity:
LO@w+1) = LOw), LO@w+71)=e(u)L®(w)e(-u),

where the diagonal elements of e(u) = diag(exp(2miuy),...,exp(2miuy)) define the moduli of
holomorphic bundles. We identify u with the coordinates of particles. In fact, u;, j=1,...,N
belong to the dual to X, elliptic curve (the Jacobian), isomorphic to X ..

3. We assume that L(® has a simple pole at w = 0 and

Res|w—o L (w) = p.
The conditions 1,2, 3 fix L(® up to a diagonal matrix P
LO=p1x, (2.19)

P = diag(v1,...,vN),
X ={Xj}, U#k), Xjr=pjrd(u; —ug,w).



The function ¢ is determined by (A.8). The quasi-periodicity of L) is provided by (A.17). The
free parameters v = (v1,...,vy) of P can be identified with the momenta.
The flatness of the bundle upon the gauge transform amounts the consistency of the system

(2.20)

i. (k0 + LO(w,7))¥ =0,
ii. 0¥ =0.

To come to the monodromy preserving equation, we assume that the Baker-Akhiezer vector ¥
satisfies an additional equation. Let )’ be a monodromy matrix of the system (2.20) correspond-
ing to homotopically non-trivial cycles ¥ — ¥). The equation

iii.  (kdy + MO (w))¥ =0 (2.21)

means that 0,) = 0, and thereby the monodromy is independent on the complex structure of
T?. The consistency of i. and iii. is the monodromy preserving equation

0,10 — 9, — L1z 20y _ ¢ (2.22)
K

In contrast with the standard Lax equation it has additional term 8, M.

Proposition 2.1 The equation (2.22) is equivalent to the monodromy preserving equations
(2.11), (2.12), (2.13) for L©) (2.19) and

MO ={vu}, (j#k), diagM© =0
Yir = pjrf (uj —up,w), f(u,w) = 0ud(u,w).

Proof is based on the Calogero functional equation (A.20) and the heat equation (A.13).

2.4 Isomonodromic deformations and integrable systems

We can consider the isomonodromy preserving equations as a deformation ( Whitham quantiza-
tion) of integrable equations [36]. The level k plays the role of the deformation parameter. Here
we investigate the particular example - the integrable limit of the vector generalization of PVI
(2.11) - (2.13) [19].

Introduce the independent time ¢t as 7 = 7y + st for k — 0 and some fixed 7. It means that
t plays the role of a local coordinate in an neighborhood of the point 7y in the moduli space M
of elliptic curves. It follows from (2.17) that the limiting curve is ¥, = {z, z}. In this limit we
come to the equations of motion of CM (2.11) — (2.13):

8tu]' =vj,
Orvn = = PikPkjOun Ba(tj — un; 70), (2.23)
J#n
Op = 2[Ju(r0) - P, P|-
The linear problem for this system is obtained from the linear problem for the Isomonodromy
problem (2.20), (2.21) by the analog of the quasi-classical limit in Quantum Mechanics. Repre-
sent the Baker-Akhiezer function in the WKB form

O)
U= c1>exp(5T +8Wy., (2.24)



Substitute (2.24) in the linear system (2.20), (2.21). If 9;:8©® = 0 and §,S® = 0, then the
terms of order k™! vanish. In the quasi-classical limit we put dS(® = X. In the zero order
approximation we come to the linear system for CM

i. (A+LO(z,7))Y =0,
5. aEY - 07
iii. (0 + MO (z,7))Y =0.

The consistency condition of this linear system
0,L (2) — [LO(2), M (z)] = 0,

is equivalent to the Calogero-Moser equations (2.23) [17].
The Baker-Akhiezer function Y takes the form
Y = el

The same quasi-classical limit can be applied for the monodromy preserving equations that
will be considered in next Section.

3 Isomonodromic deformations and Elliptic Top

3.1 Euler-Arnold top on SL(N,C).

Let S € sI(N,C)". Expand it in the basis (B.4) S =3 -0 SaTa-
N
According with (B.6) the Lie-Poisson brackets on sl(N,C)* assume the form

{Somsﬁ}l = C(Oé,ﬁ)SOH_Q .

The Lie-Poisson brackets are degenerated on g* = sl(N,C)* and their symplectic leaves are
coadjoint orbits of SL(N,C). To descend to a particular coadjoint orbit @ one should fix the
values of the Casimirs for the linear bracket. The phase space is a coadjoint orbit

RET = {Seg*|S=ygSog~!, g€ SL(N,C), Sp€g*}. (3.1)

The Hamiltonian of the Euler-Arnold top has a special form. It is a quadratic functional on
*

9
1
H= —itr(S,J(S)), Seg’,

where J is an invertible symmetric operator
J:g"—g.
It is called the inverse inertia tensor. The equations of motion assume the form

8S = {J(S),S}: = [3(S), 9] (3.2)

10



3.2 Non-autonomous Elliptic top (NAET).

Consider a special form of the inverse inertia tensor. Let

a1 + aoT = (2
DTN, a=(ag,09) € 2,

where 25\2,) is defined by (B.3). Define as above the diagonal action
J(1,S) : So — Ez(a)Sy, J(r,S)=J(r)-S.

Then the Hamiltonian of ET assumes the form

N tr(SJ(r) - S) = — Z S, Ea(7)S_, .
WGZ 2)

HNAET(S, 7_) —

The equation of motion of NAET is similar to (3.2)

k0,8 = [3(7)-S.S], (50,Sa= 3" S1SasBa(1)Clan)). (33)
~eZ

As in the previous case one can consider the limit k — 0, (7 — 7¢) to the integrable elliptic
top
S = [J(m) - S, S]. (3.4)

3.3 Lax representation
3.3.1 Flat bundles of degree one
Let V]\l, be a flat bundle over the deformed elliptic curve ¥, of rank N and degree 1 with the

connections

(3.5)

KOy + LY (w, @, 7),
Op + LM (ww T),

where L(l)(w,w,T), Z(l)(w,w,T) are meromorphic maps of ¥ in sl(N,C).
_For generic flat bundles of degree one the connections can be chosen in the form
1. L(® = 0. From the flatness one has

oL =o.
2. The Lax matrices satisfy the quasi-periodicity conditions

LO(w+1) = QLM (w)Q 1,

LO(w+7) = ALW (w)A~! + x|

Az, 7) = —en(—2 — %)A

for Q,A (B.1), (B.2). It means that there are no moduli parameters for F} .
3. L™ has a simple pole at w = 0 and all degrees of freedom come from the residue

Res|y—o LW (w) =S

The Lax matrix is fixed by these conditions:

11



Lemma 3.1 The connection assumes the form
(1 __r )
LW (w) = =50 Ind(w; 7)Id + > Sa@a(w)Ty . (3.6)
acz
where (o, w) is defined by (B.10), and T, are the basis elements (B.4).

Fixing the connections we come from (3.5) to the linear system

{ i (KO + LW (w))¥ =0, (3.7)

As above, the independence of the monodromy of (3.7) means that the Baker-Akhiezer vector
satisfies the additional linear equation

iii. (kOy + MY = 0. (3.8)

Lemma 3.2 The equation of motion of the non-autonomous top (3.3) is the monodromy pre-
serving equation for (3.7) with the Lax representation

0.1 _ g, a0 ¢ %[M(l),L(l)] —0, (3.9)

where LY is defined by (3.6),
MY = —%87 In¥(w;7)Id + Z Sy fy(w)Ty
~ezd
and f(w) is defined by (B.11).

The proof of the equivalence of (3.3) and (3.9) is based on the addition formula (A.20) and the
heat equation (A.13) as in the case of CM.
In the quasi-classical limit kK — 0 we come to the integrable top on SL(NV,C) (3.4).

4 Symplectic Hecke correspondence
We construct here a map from the phase space of CM (2.7) to the phase space of ET (3.1)
= RM L RET D ((v,u,p) — S), (4.1)
such that =% is the symplectic map
ETw(S) = w(v,u,p).

To construct it we define the map of the sheaves of sections F(V]S,O)) — F(Vjsfl)) such that it
is an isomorphism on the complement to w and it has one-dimensional cokernel at w € > :

=+

0— 1" =1rw) — cl, — 0.

It is the so-called upper modification of the bundle E](\(,J) at the point w.
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On the complement to the point w consider the map
1 =" 0
Ty E o),

such that 2= =T =Id. It defines the lower modification at the point w.
In general case the modifications lead to the Hecke correspondence between the moduli spaces
of the holomorphic bundles of degree k and k + 1

ME — MR (4.2)

The modifications can be lifted to the Higgs bundle. They act as singular gauge transformations
on the Lax matrices and provide the symplectomorphisms between Hitchin systems (symplectic
Hecke correspondence).

The modifications on the Higgs bundles can be applied for the monodromy preserving equa-
tion as well. The action of the upper modification on the Lax matrices has the form

L = =tko=t—1 4 =+LO=+-1 (4.3)

This form of transformation provides its symplectic action.

Consider in details the map (4.1). According with its definition the upper modification =% (z)
is characterized by the following properties:
e Quasi-periodicity:

Ef(z+1,7) = -Q xET(2,7), (4.4)
=z 471,7) = A2, 7) x ET(2,7) x diag(e(u;)), A(z,7) = —en(—2 — g)A (4.5)
ee =1 (z) has a simple pole at z = 0. Let r; = (r;1,...,7;,n) be an eigen-vector of the matrix

p € O (2.5), pr; = pYr;. Then Res(Z),—or; = 0.
The former condition provides that the quasi-periods of the transformed Lax matrix corresponds
to the bundle of degree one. The latter condition implies that LM has only a simple pole at
z = 0. The residue at the pole is identified with S.

First, we construct (N x N)- matrix Z(z,u; 7) that satisfies (4.4) and (4.5) but has a special
one-dimensional kernel:

~ 2 1
Eij(z,u;T)zﬂ[ Ny 2 :|(Z—NUj,NT), (4.6)
2
where 9[ Z } (z,7) is the theta function with a characteristic

9[ Z ](2,7):Ze((j+a)2g+(j+a)(z+b)) )

JEZ.

It can be proved that the kernel of = at z = 0 is generated by the following column-vector :

(_1)l H ’lg(Uk—u],T) ) l:172a"'>N'

J<k;j,k#l
Then the matrix =(z,u,r;), (r; = (r1,4,...,7n,)) assumes the form
—t = [ (=1)
E7(z,u,r;) = E(2) x diag : H PHug —uj,7) | - (4.7)
L kAl
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The transformation (4.3) with Z (4.7) leads to the map REM — RFT (4.1).

For the spinless CM, defined by the coupling constant 2, this transformation leads to the
degenerate orbit of the NAET.

Note that the equation for the spin variables of CM (2.13) reminds the equation of motion
for the NAET with the coordinate-dependent operator Jy (2.14). The only difference is the
structure of the phase spaces R“M (2.7) and R¥7 (3.1). The upper modification ZF carries out
the pass from REM to RET. It depends only on the part of variables on R¢M | namely on u and
p through the eigenvector r;. For the rank two bundles it is possible to write down the explicit
dependence S(u,v,r). We postpone this example to the general case of PVI in Sect.6.

5 Elliptic Garnier-Gaudin models

5.1 General construction

Here we present another way to construct the elliptic form of PVI (1.4) that does not appeal to
the transformation (6.3) of its rational form (1.1). The advantage of this approach is a simple
derivation of the linear system and the corresponding Lax operator.

The CM and ET hierarchies are particular case of the following construction. The main
objects are the Lax matrices and the corresponding integrable systems. Let A = {z,, a = 1...m}
be the divisor of marked points on ¥, and V¥(X,\A) is a holomorphic vector bundle of rank N
and degree k over ¥, with quasi-parabolic structure at the marked points [30]. This data allows
us to define an elliptic analog of the Garnier-Gaudin system.

The moduli space MOEIN) of holomorphic vector bundles of degree k and rank N over X,
is parameterized by k (modN) elements u = (u1,...,ux), u; € X, and

dim(MOFIN)Y = g c.d.(N, k).

The transition matrices for a generic holomorphic vector bundle can be chosen as follows. For
d = g.c.d.(N, k) define the diagonal matrix U containing d blocks (u1, ..., ug)

U =diag ((u1,...,uk)y. .., (U1, ..., ug)) -

Then the transition matrices corresponding to the two basic non-contractible cycles take the
form

1
g =Q, gr=—ey(—kz— 51{:7‘) exp(2mU)AF .

The quasi-parabolic structure means the fixing a flag structure Fl, at z = z,. One can act on
the set of flags by the group Dy = Centr(gi,g-). It easy to see that Dy is a diagonal matrix
(D € D C SL(NV,C)) and dim D = d. The moduli space of the quasi-parabolic bundles is
defined as

MmIEIN)  AqOKIN) o (Mo Fl,) /Dy, .

Then

dim M™FIN) — ¢ ¢ d.(N, k) +ZdlmFZ —g.c.d.(N,k) ZdlmFZ
a=1

In what follows we assume that all flag varieties are non-degenerate. Thereby

dim M ™IEIN) — %mN(N —1).
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The elliptic Garnier-Gaudin models EGG(m|k|N) are particular examples of Hitchin systems
[12] related to holomorphic vector bundles of degree k and rank N. Particular cases of the elliptic
Garnier-Gaudin models were considered in Ref. [25] (k = 0) and in Ref. [29, 34] (k = 1).

The Lax matrix L™*IN)(2)dz is a meromorphic section of the bundle EndVE @ Q10 (£,\A)
with simple poles at {z,} € A and fixed residues

Res LMFIN) (2,) = 8% e s1*(N, C). (5.1)

More exactly, we assume that S* € 0% is an element of a non-degenerate coadjoint orbit.
The Lax matrix LN )(z)dz plays the role of the quasi-parabolic Higgs field in the Hitchin
construction 2.

The Higgs field respects the lattice action Z & 7Z:
LN (4 1) = g LN (2ygy LN (5 4 7y = g7 LN (2)g, (5.2)

It follows from (5.2) that the diagonal part of L(™IN)(2) is a double-periodic meromor-
phic function. It depends on the additional variables (vq,...,v;). The conditions (5.1), (5.2)
determine the Lax matrix LMKV )(z). Below we consider particular appropriated cases.

The whole phase

RMIKIN) — 7x AfOIRIN) o (O, ..., 0™ = {v,u;p',...,p"}
is equipped with the Poisson brackets
{Uj,uk} = Ojk {p?zap?k} = 5ab(p?k5lj —p?z5ik) .
In the case when dim (/\/l(()'k'N )) # 0 one can go further and consider the symplectic quotient
with respect to the defined above group D
RmMIKIN) _ RFIN) /Dy (5.3)

red

The dimension of the reduced space

dim RN =3 dim 07 = mN(N - 1)

red
a=1

is independent on the degree of the bundles. In fact, all the spaces Rggkw) for

k = 0,...,N — 1 are symplectomorphic [21]. The symplectomorphisms is provided by the
symplectic Hecke correspondence placed between the Higgs bundles of degree k and k + 1 (4.2).

The commuting Hamiltonians of EGG(m|k|N) can be extracted from the expansion over
the basis of the double-periodic functions E;(z — z,) (A.2), (A.4), (A.5)

1 : 2o H1 B (2 — 2a) =1
L (LmIkIN) () :{ o Hi1En( - '
j ( (2)) ng—i-zazg:lH%Ei(z—za), (j=2,...,N),

where ) H 1; = 0. Equivalently, the commuting Hamiltonians can be defined by the integral

representations [12]
1 ,
HY = - / tr(LFN (2))7 s

T

2In what follows we omit the differential dz in the notation of the Lax matrices and work with L(z) instead of
L(z)dz
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Here pf; = pii(2, 2) are (1 — j, 1) differentials on 3. They are chosen to be dual to the basis of

the elliptic functions
1
—,/ ,u?jEl(z —2zp) = 5?11’
JJz,

They have the following form [19, 20]. For a marked point z, define a smooth function x,(z, 2)

as for z =0 (2.16) Then for a # 0, i # 0

J ——(z — za)Z lﬁxa(z Z)

a
g = 27

and
1
Ho2 = )(1— E Xa(2, %)

7'—7'

The higher order differentials nga j > 2 are related to the so-called W-structures on ¥ [20] and
will not be discussed here.
The commuting Hamiltonians generate the hierarchy of the Lax equations

Bai ) LN (2)) = [LOEIN) () MY ()] 8y = 05

(sirf) (5.4)

(aig) *
(m[k|N)

m|k|N)
(a77'7])

Here the matrices M have the same quasi-periodicity properties as L and satisfy
the equation
(m|k|N) (mlk|N) _ E|N)\ji—1
Mgy U1 = OM 5 = Y=ty —
The Lax equations (5.4) as well as the form of the M-matrices follow from the equations of

motion for the Hitchin systems. Their derivation can be found, for example, in [27].

i) U -

5.2 Involution of the Higgs bundles

Let ¢ be an involution (¢? = Id) acting on the space of sections of the Higgs bundle. Then we
have decomposition
D(EndVE) = TH(EndVE) @ T~ (EndVE) .

Let
Lol £ — Lpemikny o mikin)yy
2
Assume that the involution preserves the hierarchy

a Z j a’7l7j

and we choose the invariant subset { M (mIkIN)+ }. Then the constraint

a,i,j
LN =1y = 0 (5.5)
is consistent with the involutions (5.4)

Du g LN+ (2)) = [LOIHN) + (o)) g IENOT (1

aiz’]

Consider the case of the special divisor
A=(w=0,ws, a=1,2,3). (5.6)

Then the transformation z — —z preserves ¥, \ A. It can be accompanied with an involution
of sl(NV, C) to generate . In next subsections we consider two examples of the rank two bundles
with the involutions of such type.
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5.3 Degree zero bundles

We have derived the space M©OIV) in 2.3.2. Remind that it is described by N parameters
u=(uy,...,un), u; € X, such that u; + ... + uy = 0 and the multiplicators are:

g1 =1Idn,  gr =e(—u) =diag(e(—u1),....,e(—un)), (e(u)=exp2mu). (5.7)

These conditions fix the Lax matrix of EGG(m|0|N) up to a diagonal matrix diagv,
v = (v1,...,vn). It follows from (5.2) and (5.7) that the Lax matrix assumes the form

LN () = 650+ Y pEE(z — za)) + (1= 65) Y plid(ui —ujoz —z).  (5.8)
a=1

a=1

The particular important case corresponding to a single marked point was considered in Section
2.

Now consider the special form of (5.8) with A (5.6) and N = 2. The Lax matrix (5.8) can
be gauge transform to the form

3
LY (2) = (v+ Y p§E1(z + wa))os+ (5.9)
a=0
3
D (P e(2ud;wa)p(2u, 2 + wa)oy + pe(—2udrwa)d(—2u, 2 + we)o— .
a=0

Define the involution as

cO(LMOR) (2)) = —g LA (—2)gy |

<O (MU02) (1)) = oy MUAIOR) (—2) g, . (5.10)

Proposition 5.1 ([42]) The invariant Laz matriz L*°2+ with respect to ¢©) assumes the form

L(4\0|2)+(2) — .Z/CI(Z) 7

v 0 > 0 D Pa(2u, 2 + wa)

rCI _ rCI rCI __ af¥a ) a

L= = < 0 —v > +Z_;JL“ ’ La = ( Vapa(—2u, 2 + wy) 0 > > (5.11)
where 72 = $tr(p®)?, ©a(2u,z + wy) = €(—2udrwa)P(2u, 2 + w,).

Proof.
The projection of the Lax matrix on its anti-invariant part should vanish. It follows from (A.9)
and (A.17) that

e(2u0-wq)p(2u, z + wq) tozm) e(—2udrwq)p(—2u, 2z + wy) -
Since 010301 = —03, 010401 = o_ the vanishing of L(4‘0|2)_(z) implies

ps=0, pi=p", (a=0,...,3). (5.12)

Thus one can put p% = p® = 7, and the invariant part L% % (%) coincides with (5.11). O

3The difference of the ¢ action on L and M is due to L € Q% (2,) while M € Q@ (%,).

17



Remark 5.1 Remind that upon the involution the phase space (5.3) is the symplectic quotient
Rffi‘;p) = RWO2) /Dy, The conditions (5.12) imply the moment constraint 3, p% = 0 and the
gauge fixing Y, p% = >, p% and thereby provide the pass to the symplectic quotient.

According with Ref. [42] the new Hamiltonian can be read off from the decomposition

3
~ 1
tr(L)? = HO + =3 " 02 Fa (2 — wa) (5.13)
2
a=0
where
HCT = —v — —ZI/2E2 U — wg)
and
g 1 1 1 1 )
171 _ 1 1 1 -1 -1 1%}
oo | 2 1 -1 1-1 Vo (5.14)
173 1 -1 -1 1 V3

The canonical bracket {v,u} = 1 and the Hamiltonian H! yields the BC; CI system (1.5).
Proposition 5.2 ([42]) There exists the matriz M*02+ = pfCT

3 ~
~CI ~ T ~CI 0 Doty (2u, 2 + wa)
M= = Z Mg, My~ = < Vaph (—2u, 2 + wq) 0 ’

such that the Lax equation is equivalent to the BCy CI equation (1.5).

5.4 Degree one bundles

The Lax matrices in this case was considered in [29]. The multiplicators of a bundle V3 are:

2m

N

where @ and A are the matrices (B.1), (B.2). There are no moduli parameters in this case. The

RUMIN 1,
re :

T
g1 =—Q, gr = —€nN <—§ _Z) A, en=exp

phase space is a direct sum of the coadjoint orbits O! x ... x O™ and RMIN) —
the basis {T,}, (o € 25\2,)) (B.4) the Poisson brackets are

{54, Sht = Cla, B)6Se 5. (5.15)
The Lax matrix is completely fixed by the quasi-periodicity conditions

a1 + aoT

Z Z ToSova(z—2a), ¢a(2) =e(20;wa)d(2,wa), Wa N (5.16)
=0 ez
Consider the case N =2 and A (5.6)

3 3
(4|1|2 Z Z S80a(z —wq)oq (5.17)

a=0 a=1

Define the involution

(LR (2)) = L1 (—2), (WM (2)) = M (—z). (5.18)
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Proposition 5.3 The invariant Laz matriz LAY+ with A (5.6) assumes the form
L(4\1|2)+(z) — LZVG(Z) )

3 3

Ve — z)+p, Z—w v L o .
L —Z(Sa@a( ) + Daal o) Z< apal?) + aSOa(Z)> as (5.19)

a=1 a=1

where S, = S, Uy = S = const and

7'(0) \*
"= — D e(—wa Oy ) 5.20
vl Voe(—wa0rwy) <19(wa) (5.20)
Proof.
It follows from (5.18) and (B.18) that
L#12) - (L(4|1|2)( ) — LA (—2)) ZSQ@Q Z —wy)o
a#a
If LW - = 0 then S? = 0 for o # a. Fixing the Casimir functions before the involution as

>, (84)? = 72 we conclude that S& = 7. On the other hand

3
LIS = 3 (8uz) + S2a(= ) 0.

a=1

and we come to the statement. [J
Again one can construct Hamiltonians from the Lax matrix L#Y¢ as in (5.13). Then the
Hamiltonian

HZVE = —%Qtr (S,(J(r)-S+)) (5.21)

with the (5.15) Lie-Poisson brackets leads to the ZVG equation (1.9).
It is worthwhile to mention that we deal with three types of constants v, o and v’. The
latter two are expressed through the former by (5.14) and (5.20).

Proposition 5.4 There exists the matriz M2+ = p2Ve,

MZVG(z) = Z [—Sa@a(2)(E1(z + wa) — B1(wa)) + Vap(z — wa)E1(2)] 00 = (5.22)

«

-3 s, *01(2):22 z);"?’(z) 0o+ E1(2)L7VC(2).

such that the Lax equation is equivalent to the autonomous SL(2,C) ZVG (6.1).

The proof of this statement essentially is the same as Proposition 5.2.
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6 Non-autonomous systems

Consider the non-autonomous systems NAZVG (1.2), and EPVI (1.4)

— -

0.8 =5xJ(r,8)+8x 7, (6.1)

d*u 5 9
2 :—Zyap (u+ wq, 7). (6.2)
a=0

We remind the relation between the last equation and PVI (1.1), established in [22]. Assume
that the parameters of the equations are related as follows

1
w=o, vp=—0, ro=1, V3:§—5-

Then the substitution in (1.1)

Es(u|T) — €1 e3 — e
= - t = — a = E a .
o oy o1 ) e 2(wa) (6.3)

(u,7) — (X

brings it in the form (6.2).

The Lax matrices for the non-autonomous systems can be obtained from the Lax matrices
for integrable systems, constructed in previous section, by replacing the coordinates z — w
(2.17). In this way we come to the following two statements.

Proposition 6.1 ([42]) The equation of motion of EPVI (6.2) has the Lax form
1
- LY — 9, M + ;[MCI, L =0 (6.4)

with
LT =P+ X, P=diag(v,—v), (6.5)

X12(u7 Z) = Zﬁa¢a(2u7w +wa)7 X21(u7w) = Xl?(_u7w)7
a

M =Y, (j#k,jk=1,2) (6.6)

Yio(u, 2) = Z Dol (2u,w + wy),  Yor(u,w) = Yig(—u,w).

Proposition 6.2 The equation of motion of NAZVG (6.1) has the Lax form with

LNAZVE —gaw I 9(w; )00 + Y (Sata(w) + Vapa(w — wa))oa - (6.7)

WNAZVG _ _gaT I 9(w; T)oo + 3 —Sa 901(w)ZZEZf);SD3(w)UQ + By (w)INAZVE (s Z 0) . (6.8)

The proofs of the both statements repeat the autonomous cases. The only new ingredient is the
heat equation (A.13), that should be used.

Now we establish the interrelation between these systems. It is provided by the same modi-
fication transform as above. Namely

LNAZVG(S, ’UJ) — E+/<8(E+)_1 + E+L(CI):+—1

- 9
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where =7 is defined by (4.7).
The upper modification leads to the following relations between the coordinates of the phase
spaces

B 2‘(1)’19%0) I(2u) ~ 29(0) ?(23)
~ 05(0 03(2u)04(2u ~ 03(2u ~ 62(0) 02(2u)04(2u ~ 05(0) 0-(21)02(2u
V093(2)04() 3(192)(22() Lt 11922(2 ) 642;50; 2(192221() )+V392Eog 2(192%2?&() ),
iSy = 83(0) 63(2u) | 83(0) 04(2u)

Sl _ 92(0) 6'2(2u) K 92(0) 9, (2u) +

= V=7 7
_ 620 ;9 ( g2(2(u)€)4(2u)219(?) 95(( ))63(2u)€2(2u) © 05(0) 03(2u)0a(2u)  ~ 02(2u) (6.9)
V03500002 00) ~ 92(2u) V19, (o() )192(2u) I AR LT e
S — _UE'%(O) 04(2u) K 04(0) 07 (2u +
~3 93(0)19(32)(5915)2;3)(2@ 20 )e?(?%l(gu)e( ) | - 02(2u) | ~ 04(0) 04(2u)s(2u)
D000 REw T 50 2o T 20E) T 50 2o

The proof is based on the direct usage of (B.19), (B.20) and Riemann identities for theta
functions [24].

7 Quadratic brackets and NAET

7.1 r-matrix structure

The classical r-matrix is the quasi-periodic map from X, to End(E](\}))@)End(E](\})) 3]

Z oy (w)Ty @ T, (7.10)

where ¢, is defined by (B.10). It satisfies the classical Yang-Baxter equation
P19 (2 = w), 109 ()] + (11 = w), 1 (w)

+r03(2), 7@ (w)] = 0.

By means of the 7-matrix one can define the linear brackets. Let L(1)(z) be the Lax matrix (3.6)

for k=0
L(1 Z Sapal(z

Proposition 7.1 ([16]) The Lie-Poisson brackets on sl(N,C)

{SOM Sﬁ}l = C(a7ﬁ)5’a+ﬁ

in terms of the Laz operator L(Y) (S, z) are equivalent to the following relation for the Laz operator
(L), L () = [r(z = 2), L (z) @ Td + [d @ LY ()]

LV =1Wgrd, L =1de1®.

The proof is based on the Fay three-section formula (A.19).
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7.2 Quadratic Poisson algebra

In addition to the N2 — 1 variables S = {S,, a € 25\2,)} introduce a new variable Sy and the
GL(N, C)-valued Lax operator

L=—SoId+ LY(S,w).
It satisfies the classical exchange algebra:
{L1(w), La(w')}2 = [r(w — w'), Ly (w) ® La(w')]. (7.11)

These brackets are Poisson, since the Jacobi identity is provided by the classical Yang-Baxter
equation.

Proposition 7.2 The quadratic Poisson algebra (7.11) in the coordinates (S, S) takes the form

ar —m + (a2 —727)

{880k = 3 Say Sy (B (5220 — B N NC(an),  (112)
05l
{Son Sﬂ}2 = SOSa—i-ﬂC(avﬂ) + Z Sa_-ySg_;_«/f(Oé,ﬂ,’}/)C(’Y, a — ﬂ)?
v#o,—B
where
fla,B,7) = El(if}ll —;727-) + El(ﬂl oo +]\(762 At QQ)T)—
E1(51 + 7 +]\(fﬁ2 +72)7') n E1(a1 -7 +]\([a2 —72)7-)'

It is the classical Sklyanin-Feigin-Odesski (SFO) algebra [32, 7]. These brackets are extracted
from (7.11) by means of (A.21), (A.22).

Two Poisson structures are called compatible (or, form a Poisson pair) if their linear com-
binations are Poisson structures as well. It turns out that the linear and quadratic Poisson
brackets are compatible, namely, there exists the one-parametric family of the Poisson brackets

{S,S}» ={S,S}2 + A\ {S,S};.

In the case of the ET integrable hierarchy these compatible brackets provide the hierarchy with
the bihamiltonian structure [16]. The hierarchies of the monodromy preserving equations are
more intricate [20] and we do not consider here the hierarchy of NAET. However, we have the
following manifestation of the bihamiltonian structure.

Proposition 7.3 In terms of the quadratic brackets the equation of motion of NAET (3.3)

assumes the form
KkOrSq = {507 Sa}2 .

The proof follows immediately from (7.12). We replace the linear brackets on quadratic and
simultaneously the quadratic Hamiltonian HVAET on the linear So.

8 Reflection equation and generalized Sklyanin algebra

In this Section we present another Hamiltonian form of NAZVG (1.2). It is based on the
quadratic Poisson brackets. The quantization of these brackets is described by quantum reflec-
tion equation.
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8.1 Quantum reflection equation

Let R~ be the quantum vertex R-matrix, that arises in the XYZ model. We introduce also the
matrix R

3 h
= pi(ztw)os ®oa (8.1)
a=0

n
where Z is defined by (C.1). Define the quantum Lax operator

L(z) = So¢"(2)o0 + Z P (2) + Papa(z — wa))oa (8.2)

Proposition 8.1 The Lax operator satisfies the quantum reflection equation
R~ (z,w)L1(2)R* (2, w) Lo (w) = Ly(w)R" (z,w)L1 (2) R~ (z,w). (8.3)

iff its components S, generate the associative algebra with relations

[Douﬁ,@]:(]? [DO”S’G]:O, (84)
i[*§07*§a]+ = [SﬂJSV]7 (85)
. Ky—FKao . - N
(S, Sol = ZﬂT[Sa’ Sal+ — 22?(Vapasﬁ — UgpgSa) , (8.6)
v v

where
K, = El(h + Wa) - El(h) - El(wa) y Pa = — eXp<_27mWozarwa)¢(wa + h, _wa) .

For the proof see Appendix D.
If all 7, = 0 the algebra (8.4) — (8.6) coincides with the Sklyanin algebra. Therefore, it is a
three parametric deformation of the Sklyanin algebra.

Two elements
=S5+ 5%
(7
Z 2K (Ko — Kg — K) + 200paKaSa

belong to the center of the generalized Sklyanin algebra (8.4), (8.5). They are the coefficients of
the expansion of the quantum determinant

det trP(L(z,h) @ L*(2,—h)),

where
P=00®00+Zaa®0a,
(7

ff"(z, h) = 30¢h(z)(70 - Z(SQSOZ(Z) + ’;aSDZ(Z —Wa))0a -

«

over the basis of the elliptic functions. However, we do not know how to derive the expression
for the quantum determinant directly from the reflection equation.
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8.2 Classical reflection equations

Consider (8.3) in the limit & — 0. The classical r*-matrices are defined from the expansion

~1
RE(z,w) = <g> 00 @ oo + 15 (2,w) + O(h),

rE(z,w) = Z Yalz £ w)o, @ oq

«

For the Lax operator one has

L(z) = hS000 + Y _(Saa(2) + FaPalz — wa))oa + O(h).
(0%
Define the classical variables X X
Sa _>So¢7 SO _>h507

and the corresponding classical Lax operator

. 3

L(Z) = Spoo + Z(Sasoa(z) + VQQOQ(Z - Woz))aa .

a=1

Then, taking into account that [L1, Ls] = h{L1, Lo} + O(?) one finds the classical reflection
equation in the first order of A~!

(E1(2), Ea(w)s = g Ea(2)Eaw), 7 (2, w)]+ (87)

1- ~ 1- -
SEa(@)r (2, w)L1(2) = SEa (2t (2, 0) Eaw).
by passing from the group-valued element L. For the Lie-algebraic element L
3
L(z) = Z(SaSOa(z) + Vapalz = wa))oa
a=1

we come to the linear brackets
(1), Lol = —3 1 (5 0), La(2) + Lafw)] + 517 () Lo (2) — La(w)]. (88)

Proposition 8.2 The classical reflection equations (8.7) leads to the quadratic Poisson struc-
ture on C* generalizing the classical Sklyanin algebra

{Sa, Sﬁ}g = 22'5045«/5057 s (8.9)
{S0, Sa}2 = icapySpSy(E2(wp) — Ea(wy)) + 2icapy Sv/ , (8.10)
where V' is defined as (5.20).

Proof.
The only dissimilarity from the classical Sklyanin algebra is the linear term in (8.10). It comes
from the last term in the right hand side of (8.6) in the limit & — 0. O
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There are two Casimir elements of the Poisson algebra (8.9), (8.10)
L= Z S2
a
Co = 5(2) + Z(p(wa)Sgl +20.,5,) -
o
They are the coefficients of the expansion of det(L(z) over the basis of elliptic functions.
It is easy to see that the brackets (8.9) are compatible with the linear sly Lie-Poisson brackets
{Sa,Sp}1 = 2icapySy .
The equation of motion of NAZVG (1.2) is written in terms of the linear brackets:
0:S0 = {H?VY S} .
The straightforward calculations shows that (1.2) can be written in the form
0:-So = {Ho,Sa}2, Ho=50. (8.11)

In this way for the generic form of PVI we have the same analog of the bihamiltonian property
as in the degenerate case (Proposition 5.4).

8.3 Spin chain with boundaries

Quantum reflection equation allows us to define XYZ model on a finite lattice with boundary
conditions [33]. The Lax operator (8.2) can be considered as a new solution of the reflection
equation.

Consider a pair of matrices K *(z) with Poisson brackets

(K, K5} = (KT (2) K5 (w), r(2 — )] + K5 (w)r(2 + w) Ki (2) = K (2)r(2 + w) K5 (w) (8.12)
and Li(z), i = 1..N with brackets
{Li(2), L3 (w)} = 67[r(z — w), Li(2) L3(w)] (8.13)
Then, according with [33]
h(z) = tr | K (2)LY (2)..LY (2) K~ (2) (L} (~2)) " .. (LN(—Z))‘I} (8.14)
is the generating function of commuting Hamiltonians
{n(z), h(w)} = 0. (8.15)

Choosing LZV%*(z) = L#V% (2, +h) for K*(z) we construct a spin chain with boundaries. But
in (8.7) we have a factor % which comes from (8.1) on the quantum level. Thus, we should put
the brackets on boundaries for L?V%* (%) to be two times more than in (8.9). In other words
R-matrices for LZV % (z) should depend on the same Planck constant 7 as for all other L'(z).
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Proposition 8.3 Spin chain involving N internal vertices L*(z) with boundaries LZVC*(z) is

integrable if
{S£,55} = 4eap, Sy S$ : (5.16)
{So aSi} 2Z5a67(55 Sa, , (Ba(wp) — Ea(wy)) + SEEV;) ‘
and fori,j=1..N '
{85, 5%} = 20Y1£45,55S%

o i o 8.17
{S(Z), S(]l} = 5Z]Z€a57SéS;(E2(wﬂ) — Eg(w,y)) . ( )
The nearest-neighbor interaction is described by the Hamiltonian:
H=1n <SO‘S(%+ZS SHCO — By (wa)) aSé) -
In (S Sq + Z SNSH(C — Ey(wa)) + (V) 1SN > (8.18)

N—
> (sasa“ Y 8LSE(C - E2<wa>>) ,
=1 a

where C is a constant, equal to the fraction of the values of the Casimir functions for Sklyanin
bracket (8.17).

The proof of (8.18) is similar to those one glven in [6] (Chapter III, §5). Consider a special

Sisi+ Z Si 5 By (wa)
point zp € X, such that Es(zg) = = (; and assume that this relation
Z 8654

a=1
is independent on a point of the lattice C; = C; Vi,j = 1...N. In this case all Li(z) are
degenerated and have the form L’(z9) = a'(2g) x 3%(zg) for some vectors a‘(zg) and covectors
B(20). To finish the proof we should notice that all det L¢(z) are Casimirs for (8.13) and in our
case L'(z)L(—z) = 1-det L'(2) Vi.
Some solutions of the reflection equation corresponding to the spin chains with dynamical
boundary conditions are constructed in Ref. [18, 14].

9 Appendix

9.1 Appendix A. Elliptic functions.

We assume that ¢ = exp 27i7, where 7 is the modular parameter of the elliptic curve E.
The basic element is the theta function:

I(z|T) = q% Z(—l)”e(%n(n +1)7+nz) = (e=exp2m) (A.1)
nez

—z'7rz)

qée—%’(eiwz —e (1 _ qn)(l _ qne2i7rz)(1 _ qne—2i7r2) .

8

n=1

The Fisenstein functions

1
Ei(z|T) = 0, log9(z|T), E1(z|T) ~ P 2 z, (A.2)
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where

I = 1 249/(7)
m(r) = 2 m;oo n:z—:oo (mr+n)2 2w n(r)’

where )
n(r) =qu [J—¢").
n>0
is the Dedekind function.

1
Es(z|T) = —0.Ey(2|T) = 83 log¥(z|7), Ea2(z|T) ~ ) +2n .

The higher Eisenstein functions

By(e) = {0 (), (> 2).

Relation to the Weierstrass functions
C(z,7) = E1(z,7) + 21 (1)2,
p(2,7) = Ea(z,7) — 2m(7) .
The next important function is

I(u + 2)9'(0)
D(u)d(2)

qb(u, Z) = ¢(Z7 ’LL) ) ¢(—U, _Z) = _¢(ua Z) .
It has a pole at z = 0 and

¢(u7 Z) =

B(u,2) = 1+ Buw) + S(BY () — p(w) + ...
Let
fu,2) = 0ugp(u, 2) .

Then
f(u,2) = ¢(u, 2)(E1(u+ 2) — E1(u)).

Heat equation

1
0-p(u,w) — 2—m,8u8w¢(u,w) =0.

Quasi-periodicity
D(z+1)=—0(z), z+7)=—q 2e 2"(z),
El(Z—l—l):El(Z), El(Z—i-T):El(Z)—Q?Ti,
Es(z+1) = Ey(2), Esx(z+471)=Es(2),
dlu,z4+1) = d(u,2), d(u,z+7)=e ™p(u,z).

flu,z4+1) = f(u,2), flu,z+7)=e 2™ f(u,z) — 2mp(u, 2) .

The Fay three-section formula:
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P(u, 21)p(ug, 22) — d(ur + uz, 21)d(uz, 20 — 21) — P(u1 + uz, 22)P(u1, 21 — 22) = 0.

Particular cases of this formula is the Calogero functional equation

(;5(11,7 Z)8v¢(vv Z) - ¢(v7 Z)au¢(u7 Z) = (E2(v) - E2(u))¢(u t v, Z) ’

Another important relation is

d(v, 2 —w)Pp(ur — v, 2)p(uz + v, w) — d(u1 —uz — v,z — w)P(uz + v, 2)P(u; — v, w) =

P(u1, 2)p(uz, w) f(ur, uz,v),
where
fur,uz,v) = ((v) = ((ur —ug —v) + (w1 —v) — ((uz +v).
One can rewrite the last function as
¥ (0)(ug)I(ug)I(ug — ug + 2v)
Puy — v)P(uz + v)(ug — ug + v)d(v)

f(U]_,UQ,'U) = -

Theta functions with characteristics:
For a,b € Q by definition:

a o . 2T .
0[ ; ](2,7') —Ze((j+a) 5 +(]~l—a)(z+b)) .
JEZ
In particular, the function 9 (A.1) is a theta function with characteristics:

9(z,7) = 6 [ ig } (7).

Properties:
9[ Z ](2—1—1,7) - e(a)é’[ Z ](z,f),

a+a

9[ Z }(z—i—a'T,T) :e<—a'2% —a'(z—i—b))@[ ) }(,m)?

9[ o ](2,7):9[ ’ ](z,f), jez.

a/2

The following notations are used: 6 [ b2

:| = eab and ¥ = 911.
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9.2 Appendix B. Lie algebra sl(/V,C) and elliptic functions

Introduce the notation

en(2) = exp(*x2)
and two matrices
Q = diag(en(1),...,ex(m),...,1) (B.1)
01 0 0
0 0 1 0
A= : (B.2)
00 O 1
1 0 O 0
Let
7 = (2/NZozZ/NZ), 73 =2\ (0,0) (B.3)

be the two-dimensional lattice of order N? and N2 — 1 correspondingly. The matrices Q% A%,
a = (a1,az) € Zg?,) generate a basis in the group GL(N,C), while Q*A“?, o = (a1, a0) € Zg?,)
generate a basis in the Lie algebra sl(N,C). Consider the projective representation of Zﬁ) in
GL(N,C)

N a1ag a1 A as
a—>Ta = Q—MeN(T)Q A s (B4)
N axb
TaTb = %GN(—?)TG_H,, (CL X b= a1b2 — CLle) (B5)

Here £-ey(—%%%) is a non-trivial two-cocycle in H? (Zﬁ),Zg ~)- It follows from (B.5) that

[T, Ts] = Clav, B)Ta+, (B.6)

where C(a, 8) = & sin £ (a x 3) are the structure constants of sl(N, C).

Introduce the following constants on 7@

0y = (L2, (B.7)
Bi(y) = B Ba(y) = Bp(BE22), (B.3)

and the quasi-periodic functions on X,

Y1+ V2T
dy(2) = o(——2), (B.9)
P (2) = en(122)(2) (B.10)
f+(2) = en(722)0ué(u, Z)’u:vﬁ% : (B.11)
12(2) = ex(122)6, (2) (B (P2 4 2) -y (B2, (B.12)

It follows from (A.8) that

oy(z+1) =en(12)py(2), y(z+7) =en(—=m)py(2). (B.13)
HE+1) =en(2)fy(2), fy(z+7)=en(—m)fy(2) —2mp,(2). (B.14)
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o (1,0) (0,1) (1,1)
Oa o3 o1 02
half-periods || wi =3 | wo=7 |ws=1T
02(2)07(0) [ 04(2)07(0) | 03(2)07(0)
QOO[(Z) 02(0)01(2) | 64(0)61(2) 03(0)01(2)

SL(2,C) case
For SL(2,C) instead of T, we use the basis of sigma-matrices

oo=1d, oy =Ty, oy=1inT11, o3 =—inTip, (B.15)

{o.} = {00,040}, (a=0,a),(a=1,2,3)
01 — 102 01+ 102

M O- -
2 2
The standard theta-functions with the characteristics are

o4 =

boo =103, ho="02, Op1 =04, 011=01. (B.16)

(10l — ) = —er(—wadhice) 2O (B.17)
PalZ)PalZ — Wa) = 1(—WaOrWy 19((‘00[) .

Ya(—2 —wp) = —a(2 — wa)0ap + (1 — dgp)Pa(z — wp) - (B.18)

Formulae with doubled modular parameter:

E % 20,4 ((a: + vy, 27;)9(4(33 -y, 2)7')
s(x, T 20(x + y,27)%(x — y, 27
E § 203(x + y,27)03(x — y, 27) (B.19)

205(x +y,27)03(x — y, 27)

20(x,27)04(y, 27) = ﬁ(zTer,T)Hg(

205(x, 2704 (y, 27) = V(ZHL T)I(EE T
203(x, 27)05(y, 27‘) 03(%
20(z,27)02(y, 27) = O3(*5

(B.20)

9.3 Appendix C. Deformed elliptic functions

P1(2) = en(azz)d( 2

a1 +a
1727-—1-77,2), ang\,

N
It follows from (B.13) that ¢ (z) is well defined on Zg\?):

, NEX. (C.1)

o) (2) = l(2), for ¢;2 € Zmod N . (C.2)

valz +1) = en(az)pi(2), ¢4(z+7)=en(—ar = Nngg(z). (C.3)

The following formulae can be proved directly by checking the structure of poles and quasi-
periodic properties:

P(w,n)ea(z —w) + p(—w, g (z + w) = ¢(2,1)(Pa(z —w) + alz + w))  (C4)
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Pz — w)"(z + w) + pa(z — w)pa
Py (2 — w)eh (z + w) = 2¢*(z — w)¢

¢z —w)¢"(z + w) + iz — w)ed(z + w) — @iz — w)pj(z +w)—

(2 +w) + ph(z — w)pp(z + w)+

)

(
@Iz = w)@] (2 + w) = 2¢°"(2 — w)y (2n) + 2677 (2 + w)p, " (2n)

(

)

“(2n) + 267" (z +w)d ™" (2n)

pp(z —w)p" (2 + w) — ¢”(2 —w)gp(z +w) —palz —w)ey(z +w)+
Pz — w)plk(z +w) = 205" (2 — ) (2n) — 207" (2 + W)z " (2n)

pi(z — w)py (2 +w) + %(Z' —w)ph(z +w) - wa(z —w)¢"(z +w)—
¢z — w)plk(z +w) = 205" (2 — )Pl (2n) + 203 (2 + w) " (2n)
Pz +w)pl(2)8" (w) + (2 + w)" (2) Pl (w) =

¢z +w) Pl (2)pp(w) + (2 + w)ph(2)pa(w)

(2 — w)el(2)d"(w) — (2 — w)¢"(2)¢) (w) =
—¢"(z — w)ei ()P (w) + ¢ (2 — w)ei(2)ed (w)

(Br(n+B) + E1(n — B8) — Ea(n + ) — E1(n — a)) ¥
(97 (2 + w)py ()" (w ) ¢z 4 w) " (2) 7 (w)) =
(Br(n +7) + E1(n —v) — 2E1(n)) x
(—palz +w)pal(z)eh(w) + @iz +w)ph(2)pa(w))

(W) (gl (2 — wa) @ (w — w3 )Pz — w) + @z — W) — wa) (= — w)) =
— 6w (P (= — wa)Ph(w — wa)el (= + w) — Pz — wa)el(w — wa)@} (= + w))

PN (w + wa) (97(2 — wy) " (W) (2 — w) — ¢"(2)(w — wy)pd(z — w)) =
¢ (—w + wa) (97 (2 — wy)d" (w ) ph(z + )+¢’7( )P (w — wy)pa(z + w))

9.4 Appendix D. Comments to Proof of Reflection Equation

Here we give some comments on the proof of the Proposition 3.2.

(C.10)

(C.11)

(C.12)

(C.13)

A direct substitution of (8.1-8.2) into (8.3) yields three types expressions proportional to
c®1,1®0 and 0 ® 0. Consider, for example, 1 ® o, which contains the additional constants.
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By the usage of (C.5-C.8) it simplifies to

1S5, 50] (26 (1) (91(2) 0" (w) Pl (= — w) = () el (w) g (2 — w)) +
207 (R)(PR()6 (W)= + w) — ()P (w)oN (= + w)) +
72 S0] (26 () (= — w6 (w) (2 = w) — M)l (w — w, )8 (z — w)) +
267" (W)@ = wr)6" (W)@ (= + w) = 6"(2)eh(w — wy) 8" (= + w))) +
iS5 (P (2 = wa) (W) (h(z = w)o(h, w) + @h(z + w)(h, —w))—
)Pk (w = wa) (= — W)b(h, w) + Gz + w)b(h, —w))) +
1417550 (#h(2)eh(w — ws) (Ph(z — W)B(h, w) + h(z + w)b(h, —w))-
Pz = wa) k(W) (2 — Wb, w) + Pz + w)g(h, —w))) =
ilSas Sl+ (267 (W) (—oh(2)ehw)eh(z = w) + )Pk W)z - w) +

267" (1) (o ()P (w)eh (= + w) + P ()l (w)eh(z + w) ) +
il 7]+ (267 (W)(— (= — wa)hlw — wa)h(z — w)+
Pz — wa)ph(w — wa)eh(z — w)) +

(w

20 (M) (=l (2 — wa)@f(w — wg)ph (2 +w) + ¢z — wp)ph(w — wa) (2 + w))) :

where (a,f3,7) is equivalent to (1,2,3) under cyclic permutations. The expression behind
[V, 73]+ vanishes due to (C.12). At the same time the expression behind [#7,, Sp] has a pole at
w = w,, different from those of behind expressions [S,, So] and [S., S5]+. Thus [7,,Sp] = 0. At
the moment we have

S5 8ol (261(2)0" () (6" ()P (= — w g (R (z + w) -
26 () (w) (8" (" (= — w) + &~ (R)o" (2 + w))
i3 (Ph(2 = wa)ehw) (eh (= — w)(n, w) + Ph(z + w)o(h, —w) -
)Pk (w = wa) (= — W)b(h, w) + (= + w)b(h, —w)) ) +
117580 (P(2)e(w — wp) (Pl (2 — w)B(h,w) + $h(z + w)b(h, —w))— (D-2)
(= — wa)ph(w) (= — w)e(h, >+wﬁ<z+w>¢<h,—w>>)=
i1, Sl (~ 268D W) (G (NP (z = w) + ™ (R)Ph(z + w))
2605 (2) el (w) (8" (R)ely(z — w) + 67" (B) ﬁ<z+w>>)
Using then (C.4) and cancelling 2¢(z, ) we have

135, 0] (#2(2)6"(w) (9 (2 = W) + oy (2 + W)~
() (6 ()6 (z — w) + O (—w)6"(z + w))) +
2i5aSs (P2 = wa) (W) ($a(z = w) + Palz +w)-
PR (w — wa)(pa(z = w) + pa(z +w)) ) +
2i755a (#h(2)Ph(w = wg) (pa(z — w) + ga(z + W)~

oh(z — wg)h(w)(ps(z — w) + (2 + w))) _

w)
(

’LU

(D.3)

= 180, Sl (—Ph(EHW)(Pa(z = w) + Palz + w)+ GH)PEW)(Pa(2 — w) + pp(z + )

To get the final result one should compare the structure of poles (w = 0 and z = —w). (C.9-C.13).
Other types of expressions can be simplified in the same way through the use of (C.9-C.13).
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