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EXTENDED SYMMETRY OF
THE WITTEN-DIJKGRAAF-VERLINDE-VERLINDE
EQUATION OF MONGE-AMPERE TYPE
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Abstract. We construct the Lie algebra of extended symmetry group for the
Monge—Ampere type Witten—Dijkgraaf—Verlinde—Verlinde (WDVV) equation. This
algebra includes novel generators that are unobtainable within the framework of the
classical Lie approach and correspond to non-point group transformation of dependent
and independent variables. The expansion of symmetry is achieved by introducing
new variables through second-order derivatives of the dependent variable. By inte-
grating the Lie equations, we derive transformations that enable the generation of
new solutions to the Witten—Dijkgraaf—Verlinde—Verlinde equation from a known
one. These transformations yield formulas for obtaining new solutions in implicit
form and Bécklund-type transformations for the nonlinear associativity equations.
We also demonstrate that, in the case under study, introducing a substitution of
variables via third-order derivatives, as previously used in the literature, does not
yield generators of non-point transformations. Instead, this approach produces only
the Lie groups of classical point transformations. Furthermore, we perform a group
reduction of partial differential equations in two independent variables to a system
of ordinary differential equations. This reduction leads to the explicit solution of
the fully nonlinear differential equation. Notably, the symmetry group of non-point
transformations expands significantly when this method is applied to the second-order
differential equation, resulting in a corresponding infinite-dimensional Lie algebra.
Finally, we show that auxiliary variables can be systematically derived within the
framework of a generalized approach to symmetry reduction of differential equations.

Keywords: non-point symmetries, Witten—Dijkgraaf—Verlinde—Verlinde equation,
symmetry group, transformations, Lie algebra.
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1. INTRODUCTION

At the beginning, we shall introduce the necessary notions and explanations related to
the Lie transformation group which serves as the foundation for the group-theoretical
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analysis of differential equations. Let V' be an open set in R™ and A be an interval of R
symmetric with respect to zero. A local one-parameter Lie group G of transformations
of the space R" is a family of transformations f : V x A — R", which possess the
following properties:

1. f(z,0) =z for any z € V,

2. f(f(z,e),A) = f(z,e+ A) for any e, \,e + A€ Az €V,
3. if e € U(0,0) and f(x,e) =z for any z € V, then e = 0,
4. f e C=(V x A),

where € is the group parameter.
Each transformation f. € Gy, € € A is written in the coordinate form

fezx’i:fi(x,e), i=1,...,n. (1.1)
The vector £(z) with components
, Oft(x,€) .
‘ =17 =1,...
g (x) 66 e=0, 1 ? 7n

is the tangent vector to the curve given by (1.1) at the point  and is called the tangent
vector field of the group. The infinitesimal generator connected with the tangent vector
£:V — R" is in the form

n ) a
X=> €(@)5
i=1 v

A one-parameter group can be entirely reconstituted if we know the vector field £(x)
by solving the corresponding Lie equations with initial conditions

df'(z, €)

ngi(flv'“afn% fi(xl,...,l‘n,O):LI}i.

An infinitely differentiable function F(z) is an invariant of the Lie transformation
group (1.1) if

F(f(z,€)) = F(x).
It is well known that a function F(z) is an invariant if and only if it satisfies the
partial differential equation

" . OF(z)
3 J—
;5 @) =0
One of the most important applications of Lie group theory is its use in creating
algorithms for constructing solutions of differential equations. In this context, let us
distinguish between the m dependent variables u = (u!, ..., u™) and the n independent
variables © = (1,...,2,), where v = wu(z) and m > 2. In this case, the group
transformations for the dependent and independent variables, as well as the infinitesimal
generator of the Lie transformation group, take the following form:

m/i:fi(m7u7€)a izl?""”’ (12)
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17

u :gj(x,u,e), ji=1,...,m, (1.3)
0 . 0
X = fi(x,u)a i +17J(z,u)w,
where Ofi(w,u,€) 999 (&, u, )
i 0f' (@ u€) i _99(z,u¢)
5 (37) 86 6:07 " (-T7U) ({96 EZO.

Transformations (1.2), (1.3) are called point transformations (unlike contact trans-
formations, in which the transformed variables z’, v’ also depend on the first order
derivatives), and the group G is called a group of point transformations. Another
commonly employed term is geometric symmetry transformations. One can define
transformations of partial derivatives of u(x) under the action of point transformation
group (1.2), (1.3), which are regarded as a change of variables and write down the
k-th prolongation of the infinitesimal generator

0 - 0 j 0
(k) — ¢ J A C) -
X —fz($7u)axZ +n ('rau)auj +Cz (x’u’ul)aug
k)j 9
+... 4+ Ci(li)lj__ik(x,u,ul, e uk)ji7
O 4,y
where )
; ou i Oul j U, i,
ul = oz, uj g, = Oy’ (IR “or,
Ci(l)j = D —ul(D;&), (1.4)
k)j (k—1)j j
Ci(li)lj.‘.ik = Dikcilil...)z‘]k,l - uglil‘..ik,ll(Dikgl%
0 ;0 ;0 ; 0
D, = ol — 4w, — 4.+l » +...
O Tow M aud T Qud
wherei, =1,...,n,0=1,...,k, k=2,3,..., the summation convention over repeated

indices is used in the above formulas, (see [2, 20, 22] for more details).

The associative equation introduced by E. Witten, R. Dijkgraaf, H. Verlinde, and
E. Verlinde (WDVV) [5, 28] (necessary physical motivations are given in [7]) can be
reduced to a Monge-Ampere type equation ([7] see also [13]). This equation is mainly
used in differential geometry, e.g. in Minkowski’s or Weyl’s problems in differential
geometry of surfaces and in supersymmetric quantum mechanics. In two-dimensional
topological field theory, the WDVV equation is called the associativity equation
[7, 13, 14]. Such equations can be described by a fully nonlinear third-order differential
equation of the Monge-Ampere type given in the form [4, 7, 14, 15]

where z and y are independent variables, and f = f(z,y) is an unknown function.
Note that the term “fully nonlinear” specifies partial differential equations that are
nonlinear in the highest-order derivatives of a prospective solution.
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The generator of Lie group of point symmetry of equation (1.5) is of the form

0 0
X :gl(xvyvf)% +§2(xvy7f)7 ‘*‘W(%%f)

9
dy of

The classical Lie symmetry group is 10-parameter and the corresponding Lie algebra
is 10-dimensional. The basic elements of this algebra have the form [4]:

0 0 0 0
=L X2 Xy~ Xy—z2
1 af’ 2 aya 3 81” 4 $3f7
I T T BT R Y
X5_yaf7 Xﬁ_myafa X7—2{IJ 8f7 X8_2y 8f7
o 3,0 0 3.0
XQ—yaiy‘f‘ifw; Xlo—xa“ri w

Each of the obtained generators generates a one-parameter transformation Lie
group [2]. These transformations contain both independent and dependent variables.
It turns out that we can extend the class of transformations to such transformations
that contain the second-order derivatives. We show that these transformations will
also form a Lie group.

We apply the classical Lie theory approach to a system of equations. The system is
obtained from the equation under study by introducing auxiliary variables through the
second-order derivatives of the dependent variable. We shall construct special transfor-
mations similar to Bécklund transformations for equation (1.5) by using its particular
solution. Generally, the new symmetry can be also used to construct the solutions of
equation (1.5) by virtue of the group-invariant solution method. The original group is
made up of transformations only «’ = 2/(x,y, f,€), v =¥ (z,y, f,€), f' = f(x,y, f,€).
After the expansion, the transformations will also include second-order derivatives.

The purpose of this paper is to construct the Lie algebra of the symmetry group
which contains novel generators unobtainable in the framework of the classical Lie
approach and corresponding to the non-point group transformation. For this, we
introduce an auxiliary variables a,b,c. We also show their application for finding
solutions of eqaution (1.5) and transformations of the Bécklund type.

In Section 2, we find the finite-dimensional Lie algebras of extended Lie symmetry
groups for associativity equations (1.5), (2.5) and two-dimensional Chazy equation
(2.13). The symmetry group of non-point transformations expands significantly when
this method is applied to second-order differential equation (2.15). In this case, the
corresponding Lie algebra becomes infinite-dimensional.

We also show that introducing new variables through third-order derivatives,
as in [14, 15], or through first-order derivatives does not yield new generators for
non-point transformations of equations (1.5), (2.5), and (2.13). Instead, it only produces
generators of the Lie group of classical point transformations.

In Section 3, we obtain the generalized auto-transformations for equation (1.5)
which are similar to classical Béacklund transformations and contain second-order
derivatives. We construct these transformations by using the group transformations
generated by infinitesimal generator Xg + Xo and Xg from (2.4). These operators are
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generators of the classical symmetry group of system (2.2) however they cannot be
obtained by applying the classical method to equation (1.5). Such transformations
can be constructed by using any one-dimensional Lie subalgebra containing linear
combinations of operators Xg and Xg from (2.4) for equation (1.5), and nontrivial
linear combinations of generators (2.12) including Xy for equation (2.5). These trans-
formations provide formulas for deriving new solutions in implicit form from known
ones. The first set of formulas is derived from the solution presented in [4], while the
second set originates from solution (4.8) in Section 4.

Moreover, the generators of the Lie group of non-point transformations Xg, Xg,
and Xg can be used to find solutions of the nonlinear associativity equations via the
symmetry reduction method, as shown in Section 4. We use the generator Xg from
(2.4) to reduce equation (1.5) to the system of ordinary differential equations and find
explicit solution (4.8) to fully nonlinear differential equation (1.5).

We also show that auxiliary variables can be derived within the framework of the
generalized approach of symmetry reduction of partial differential equations. This
approach makes use of differential invariants. Variables (2.1) are obtained by using
the second-order differential invariants of the three-parameter classical symmetry Lie
group of point transformations. By making use of the first-order differential invariants
of a one-parameter group of conditional symmetry we derive the well-known Béacklund
transformation obtained in [6] through a different technique.

2. SYMMETRY OF WITTEN-DIJKGRAAF-VERLINDE-VERLINDE EQUATION

We introduce a non-point change of variables for the second-order derivatives

fxa: = a,
foy = b, (2.1)
fyy =c.

Using substitution (2.1) we get a system of three differential equations that represent
equation (1.5) itself and the consistency conditions:

ay = by,
by = ¢z, (2.2)

AzCy — AyCy — 1 =10,

where z,y are independent variables and a,b,c are dependent variables. One can
extend the classes of symmetries admitted by differential equation (1.5) beyond point
symmetries to include non-point symmetries by considering system (2.2) associated
with the given WDVV equation.
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The group transformations and the infinitesimal generator of the Lie group in this

case are of the form

X :51(z7y7aabac)2

+ 771('1:7 y7 a7 b7

¥ =2 (z,y,a,b,c,€),
vy =19y (x,y,a,b,c,€),
a =d(z,y,a,b,ce),
b =V (z,y,a,b,c,€),
d =d(x,y,a,b,c,¢),

0
+§2(x,y,a,b,c)f

or dy

c)

(2.3)

d
+n°(z,y,a,b,¢) = +1°(2,y,a,b,¢) —

0b

Oa oc’

The infinitesimal criterion of invariance [2, 20] is used to study the symmetry
of the first-order partial differential equations (2.2). We need the first prolongation of

the infinitesimal generator

-
Ay

where

1
S
1
2

2
Gi
2
2

3
1

3
2

0 0 0 0 0
+C%%+C%@+C§87%+C?@+<gaicy’
=Dun' — az D& — ayD,6o,
= Dynl —agDyé&1 — ayDyéa,
= Dyn® — by D&t — byDyo
= Dyn?® — by Dy&1 — by Do,
= Don’® — ca D&t — ¢y Do,

= Dyn® — c; Dy — ¢y Dy,

The coefficients C} are derived from prolongation formulas (1.4) taking into account

that 1 = 2, 22 =y, u! = a,

U2:b,U3:C,andD1:D$7D2:Dy-

Theorem 2.1. The system of equations (2.2) is invariant with respect to the
9—parameter Lie group of point transformations of independent variables x,y and
dependent variables a,b,c. The basis of its Lie algebra consists of the vector fields:

0 0 8 0 0
Xy % XQ—&7 X3 = % X4_37y’ X5 R
1 0 1.0 o 3 0
X6 =3 2%y "Vaa +§ b’
1 a 3 0 0 3
1o 1 s s
8T 270z 270y 2Y 8 oc’
7T 41" ox 4y8y 2790 " “ae
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Proof. We are looking for the generator of the Lie symmetry group in the form (2.3)
and apply Lie’s invariance criterion to system under consideration (2.2). We must
apply the prolongated generator to each of the three equations, i.e.

X(l)(ay —by)

ay=bg,by=cy,apcy—ayce—1=0

1 2 —
== —_— = 0
(<2 Cl) ay=bg,by=cy,apCy—ayce—1=0 ’
XM (b, — ¢
( Y $) ay=bg,by=cy,apcy—ayce,—1=0
2 3 —
= (¢ — ¢) =0,

ay=by,by=cz,a,cy—aycy;—1=0

XD (aze, — aye, — 1)

ay:bm 7by:cfn 3AxpCy —QyCq — 1=0

= (CyC11 + amgg - CIC21 - ayCi)) - 1)

=0.

ay=bg,by=cy,apcy—ay,cs—1=0

Upon completing this operation, we obtain three equations to determine
the unknown functions &;,&,n',n?,n3. Since the above equations are polynomial
in the derivatives a,, ay, by, by, ¢z, ¢y, With coefficients depending on z,y, a, b, c but not
on the derivatives, they decompose into the system of determining linear homogeneous
partial differential equations

(nl)b =0, (771)6 =0, (771)1 =0,
(nl)a,a =0, (nl)a,y =0, (nl)yvy =0,

2
3 1
(1)e = 1(773)6 + 1(771)@7 (gl)y =0,
(52)(1 = _7<7]3)wa (62)!} = —%(Til)y, (52)0 = 07 (£2)w = 07
1 3
(§2)y = 1(773% + Z(nl)a-
We mean that

_ 9 NS NS NS NS
(57)76 - ox’ (gv)y - aya (fz)a - 9a’ (gz)b - b’ (&)c - e

and

_ oo om0t iy _on
61’7 (n)y—ay» (n)a_aaﬂ (n)b_6b7 (n)C_ac
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Considering the above-overdetermined system, one can see that

51 = 51(1',[), C)7 62 = 52(y7aab)7 771 = 771(3/,@)7
n* = (z,y,0), 1’ =n’(z,c).

First we solve the equation (n'), , = 0. It gives n' = z1(a)y+22(a). By substituting
them into the equations (n'),,, = 0 and ('), = 0 we obtain n' = c1y + caa + cs.
Likewise, the function 73 is given by the formula 1® = c4x + c5¢ + ¢6. Moving on to
finding the function 7%, we solve equations (n?), = %(nl)a + %(UB)ca (1) = %(Ul)y

and (%), = 3(n),. This yields

1 3 3
T 2(C2+05)b+ -1 + 264y+09.

In a similar way we calculate & and &. Solving the equations for each of these two
functions we find

1 1 1
& = 1(02 + 3c5)x — 5016 — 5046 +cr

and

1 1 1
52 = 1(05 -+ SCQ)y — 5016 — 504(1 —+ Cs.

The solution of the above system of determining equations gives the general form
of the generator for the classical Lie symmetry group

1 1 1 0
X= (4(02 + 3c5)r — Pleiie §C4b + C7> 2
1 1 1 1o} 0
+ (4(05 + 3co)y — iclb — §C4a + cs> 87y + (a1y + c2a + 03)%
+ 1( + )b+3 +§ + 0 + (caw + csc + )2
D) Co Cs C1x 2C4y C9 (9[) Cq4x CsC Cg ac,

where ¢y, co, c3, ¢4, C5, C6, C7,C8,c9 € R. Then we get a 9-dimensional Lie algebra of
generators, with the following basic elements:

0 0 0 0 0
Xl %7 XQ %a X3 %a X4 — %’ X5 — %7
10 1.0 0 3 0
X6 =3 2%y Yo T 20
Xp=ip2 3,00, 1,0
T 1% T4y T %a T2 0
10 10 308 8
Xs =50 " 2%y T 2% T Vo
390 10 1.0 0
XQ—Z$%+1y%+§b%+ & O
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Note that the operators X1, Xo, X3, X4, X5, X7, Xg are the same as the operators for
equation (1.5) found in [4] or can easily be obtain from them through the prolongation
procedure. In contrast, the operators Xz and Xg are novel. It is worth pointing out
that they cannot be obtained in the framework of a classical Lie approach.

It can be shown that the above set of generators forms a Lie algebra under the
operation of the commutator

X, X)) = XX, — XX,

The commutators for all the above-mentioned operators are calculated, and we conclude
that for any two generators, the relationship [X;,X;] = ijxk holds, where ij are
the structure constants of Lie algebra. The calculations are presented in Table 1.

Table 1
Commutator table
[ X1 [ Xo | X5 | Xy | X5 Xg X7 Xs Xo
Xi 0|0 0 0 0 0 Xi -1Xy 0
Xe| 0] 0] O 0 0 —1Xs 0 0 Xa
Xs| 0] 0| O 0 0 3Xs 1X3 Xa 3Xs
Xg| 00| 0 0 0 Xy 3X4 3Xs 1Xy
Xs| 00| 0 0 0 —1Xy IX5 | —iXs | 1Xs
Xe | 0 [2X3|—2Xs| —X; | 31Xy 0 1Xe [1X7 — $Xo|— 16
X7 [ -X1| 0 |—3Xs|—3X4|—1X5| —1Xe 0 X 0
Xs [3X1| 0 | —Xp |[—3Xs5| 3X5 |—3X7 + $Xo|—1Xs 0 +Xs
Xo | 0 |-Xo|—3X3|—3X4|—1Xs 1X6 0 —1Xs 0

The articles 7, 14, 15, 19] also consider second associativity equation

frtr = Fapt = fawa fort (2.5)

(see also [23, 27]).

In what follows, new independent variables are introduced via third-order deriva-
tives. In new variables equations (1.5) and (2.5) acquire the form of systems of
hydrodynamic type:

Qy = 6957
By = e, (2.6)
Ty = (BV; 1)17
where
fmzr =aQ,

fzzy = 57
facyy =7
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and
Mt = Vg,
Vi = Ty, (2.7)
7o = (V= u7)a,
where
W= frza,
V= fat,
T = fatt,

respectively. The main advantage of this representation is the existence of an efficient
theory of integrability for systems of hydrodynamic type (see, for example, [8, 24] and
also articles [9-12] which discuss systems that do not possess Riemann invariants).
However, the Lie algebras of the Lie symmetry groups of systems (2.6) and (2.7) do
not contain any new elements aside from generators of point symmetries or their
prolongations. Indeed, by applying the method used in proving Theorem 2.1 we obtain
the Lie algebras of the symmetry groups for the systems (2.6) and (2.7) in the form:

3 1 1
Xy =yo, + iaaa + -0808 — =70y, Xy =0,,

e o9
Xg = m@z — 50[8& — 5685 + 5’7877 X4 = 8xa
and
0 0 0 0
__ 427 -~ _ -~ _ _ e
Xy =t 8t+xtax+( tu+3:z:)8ﬂ+( 2ty ‘T“)au
+ (=3t — 2x1/)g,
or
0 0 0 0
0 0 0 0
X3—$%+M@+2V%+3caa
0 0 0 0 0 0
1 e 5Tl T T ey e KT g

respectively. From (2.8) and (2.9), we conclude there are no possibilities of generating
nonpoint transformations via elements of these algebras. We prove that the same
property holds when the new variables are introduced using the first-order derivatives.
At the same time, introducing the new variables

U = fmma
V= fat, (2.10)

w = ftta
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one can obtain the system
Ut = Vg,
VE = Wy, (2.11)
Wy = U — Uy

corresponding to (2.5). By using the infinitesimal method of invariance of differential
equations we show that the Lie algebra of system (2.11) is given by basis elements

0 0 0 0 0
Xlz%a X2:§7 Xf’) a X4:%7 X5:%7
VIR SR

2 0x 2 Ou 2 Ov ow
RN
Xsilﬁ‘i’l £+§’U£+ 8

4 0x 2 0O 4 0Ov Ow
o0 10 80 1D

ot 2 0r 2 Ou 2 8

The operator Xg from (2.12) generates nonpoint transformations, while the remaining
operators generate point transformations for the equation (2.5). Thus, we see that
among the three possibilities involving first-, second-, and third-order derivatives, only
the change of variables using second-order derivatives, as described by (2.1), (2.10),
results in new generators for the Lie symmetry group of nonpoint transformations for
the associativity equations (1.5) and (2.5).

We also study the equation

fpppfrrr - fpprfprr - 2fppr = 0, (2.13)

which is derived from the Chazy equation

fz:cmfyyy - fmmyfryy - szyz = 07

by symmetry reduction with by using a one-parameter group of transformations
2’ =z +a, and 2/ = z — a, where a is the group parameter, p = z + z and r = y.
In what follows, we introduce new variables using the second-order derivatives:

fpp =m,
fpr =n,
frr =4dq.

In the new variables equation (2.13) is written in the form

My = Ny,
Ny = (p, (214)
Mpqr — NpNy — 21, = 0.
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System (2.14) is invariant with respect to the Lie transformation group, whose Lie
algebra is given by the basis elements:

0 0 0 0 0

X; = — = Xz=—, Xy=—, Xsy=—

1 87', 2 8m7 3 8q7 4 8p7 5 8717
Xg = 1 ﬁ 1 ﬁ+r2+ ﬁ

= 2P 2" T on TPy
X —1 ﬁ"ﬁ‘ 9 _|_1 2

7_2r8r om 2718717
Xg = 3 lrﬁ+1n3+ g

8 pap 2 0r 2 On qaq7

0 0 0
X9—(2P+Q)8*p+(r+n)5—nafna
1 .0 1 0 0 0

This follows by the same method as in Theorem 2.1. By integrating the Lie equations,
one can construct nonpoint transformations generated by Xg and X;7. We emphasize
that introducing new variables through third-order derivatives, as done in works
[14, 15], or through first-order derivatives does not yield new generators of nonpoint
transformations for equation (2.13). Instead, it only produces generators of the Lie
groups of the classical point transformations. By contrast, the method of introducing
new variables via second-order derivatives, as employed in this article, yields two new
generators of non-point transformations for third-order differential equations (1.5)
and (2.13), and one generator for equation (2.5).

The symmetry group of non-point transformations expands significantly when this
method is applied to the second-order differential equation

Uzy = F(Ugy, Uyy), (2.15)

where F' is a smooth function of two variables. Note, that from (2.15) one can obtain
two-dimensional Boer-Finley equation and the potential form of the dispersionless
Kadomtse—Petviashvili equation. Introducing the auxiliary variables

a = Ugy,
b = uyy,
€= Uyy,

equation (2.15) results in the first-order system
b, = T
y=© (2.16)
by = Fyby + Fecy,
OF (b,c)

where Fy, = ——75p=, F, = %. The generator of the Lie group of non-point
transformations has the form

X'=G(b,¢)0r + H(b, c)0y,
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where G(b, ¢), H(b,c) are unknown functions in this case. The infinitesimal criterion
of invariance of system (2.16)

X(l)(by - Cx) O,

by=cg,ba=Fpby+F.cy

X(l)(bm — bey - Fccy) 0

by=ce,be=Fpby+Fccy

gives the determining equations in the form of system of two first-order linear homoge-
neous differential equations

G. = Hy,
b (2.17)
H.+ G .Fy, = Gy F,.

It follows that the corresponding Lie algebra is infinite-dimensional and therefore
equation (2.15) can be linearized by the hodograph transformation for arbitrary

F(ugy, uyy) (see [16, 25]).

3. CONSTRUCTION OF NON-POINT TRANSFORMATIONS

In this section, we use the property of the Lie symmetry group to generate new solutions
of the system (2.2) from a known one. We show that it is possible to construct a new
nonpoint transformation that generates solutions and transforms them into other
solutions. This method is illustrated with a specific example related to a one-parameter
subgroup with a generator of the form Xg 4+ Xs. Subsequently, group transformations
are required. According to the first fundamental theorem of Lie, we solve the Cauchy
problem for the system of ordinary differential equations

T A e
dd% = _%blv yl|€:0 =Y
do’ —y, le=0 = a,
T R [
‘ff; =1, ez = c.

The solution of the above system is a one-parameter group of transformations
given by the formula

I— 1.2 1

v =1 — ;€8 — 3ec,

Yy =y+ 6—1464 + %egc — %62LE — Leb,

r_ 1 5, 1.4, 1.3, 12

a' = a+ 5556 + g1 c— €T — 7€°b + ey, (3.1)

/o 1.3 3.2 3
b —b_gﬁ _§6 C+§ECE7

d=c+e
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If we have special solutions to system (2.2), then we can also find new solutions.
To formulate the next theorem, we need to introduce the following relations

v =g(a,y), (3.2)
d =k(2,y).

Theorem 3.1. Let a = h(x,y), b= g(x,y) and ¢ = k(x,y) be a particular solution of
system (2.2). Then h(z,y), g(x,y), k(x,y), which satisfy system (3.2), will also be the
solution of system (2.2).

Proof. With the help of group transformations (3.1), system (3.2) can be rewritten in
the form:

a=h(z',y)— (ﬁ? + 61464(k($/ y')—e€) — gt
— L9 y) — (- 51553 — geZ(k(m’,y’) —€) + 3ex)) + €y),
— (16— 3E2(k(2,y) — €) + Sex),
€

where 2’,y' are given by formula (3.1). It is a system of equations that, when solved,
gives us new solutions ﬁ(w, y), 9(z,y), %(:v, y). We examine whether these new functions
also satisfy the system of equations (2.2). Let us calculate the first-order partial
derivatives of a,b, ¢ from system (3.3). Then we obtain the system of six algebraic
equations with six unknowns az, ay, by, by, ¢z, and cy:

3 1 5
Ay = —feh 2/ Co + Py + 166 3h v/ Co — gezhyf - §€hy’bw 1286 5oy Co
5 15 5 1 1
— ek Tkycy — —=€ky — ——€kyb, — —€ — —>gucy
T T g o T ppt T T g€ Mwbe T g T gee
1, 1 3, 1,
+ 16 Gz + ae Gy’ Cx — 336 9y — ge gy/br;
1 1 1 5 5
ay = —fehxfcy + Ee?’hy/cy - iehy/by + hy — ﬁge5kw/cy Tooa® "kyrey
5 1 1 1
~ 198 5k: rby + 6464]%/ — gesgw/cy + 6—465gy/cy — ge gy/by
1,
+ 76 gy — €

4
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3

1 3
by = —iegx/cx + gz + Eeggy/% - §€29y/ - §€gy'bac - Eé}kx’cx
3 3 9 3 3
+ gGQk‘xl + ﬁ€5ky’cm — @64]@7/ — Eegky’bx - 567
1 1 1 3 3
by = 59y + T6€39y’cy - gﬁgy’by + 9y — T663km’cy + ﬁesky’cy
3 3.
- 1fe%y/by + 7631@ s
ks Co + ki + — €%k Sy — Sekyb
cx:—fe 2/ Cx; —ekycy — s€ky — zeky by,
16 g v 27
1
cy = —iekx/cy + EG k‘y/cy — §6ky’by + kyl.

The Maple program was used to find the desired coefficients of the resulting system of
algebraic equations.

By determining a, ay, bz, by, ¢z, ¢y and substituting them into the system of equa-
tions (2.2) we arrive at

1662gy/ + 32621471;/ + 326hm/ky/ - 326hy/km/ + 64¢ — 64hy/
= 24e2gyr + 24€%k, + 96€ — 644g,-,

8gyr = 8ky,

€Gy — €kyr — 2hypky + 20k +2 =0.

(3.4)

After applying the appropriate transformations and simplifications we obtain the
required dependencies

hy/ = YGa',
gy/ = sz (35)
hakyr — hyrky —1 =10

from (3.4). O

In the case where the system (3.3) is considered in the original variables f, x
and y, we obtain the transformations for the second-order derivatives

)

where
T =x- }1 2 - e fyy,
V=y+ 646 + 1663fyv 26237 - %efwyv
which represents the consistent overdetermined system of the second-order partial

differential equation. These transformations can be interpreted as generalized Backlund
auto-transformations for the WDVV equation (1.5).
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Let us consider the second generator of non-point transformations

X *71b271a2+§2+1’2
87 270z 2 0y 275 oc’

We obtain the finite group transformations

I — b 23y 3a

T =T — €5 — €T +eE,

! a

y_y_6§7

a/:a7 (3.6)

o 3y _ 23a
b=b+eyl —e*,

/o _2b _ 3y 4a
¢ =cter—e7z—€35+eg,

by solving the Cauchy problem for the Lie system in this case. Relations (3.6) now
yield

a = h(f»y/)»
b=g(a',y) — 3+ 3Ch(a'y), (3.7)
c=k(@,y) —ex + 5 (g(a',y) — 2 + 3 h(a!,y)) '

analogous to (3.3). By performing calculations similar to those used for the operator
X + Xo, we deduce that the system of equations (3.5) is satisfied in this case as well.

We can now present formulas for constructing new solutions of the WDVV equation
(1.5) from known solutions. Let us refer to solution

2y2 T 5/2
= 2 (2
[ = hiz,y) Toh (y y)
from article [4].
Then we find the derivatives

1 Jz
zr — s = 57 7_k7
fi hi(x,y) e\ y
Faow = 1 (oy) = — (& & Ty Lrk) )k
ley = J1\X,Y) = 3k y Y 2% y2 y Y,

4 [z 5/2 dy ([ x x 3/2
o=t = g5 (5 =00) 52 (o) (59

v [z S 20 («x 3/2
I (2 4k) )2k Tk .
ok (yg+ ) y T Bky (y y)
From (3.7), it follows that the second-order derivatives of the solution we are
looking for are implicitly defined by the equations

fxa: = hl(fl,gl)v

foy = 01 (@.,7) — €3 + 3 h (o, y)),

foy = k1@ 7) —ex + S (1@, 7)) — ¥ + 0 (@, 7))
+ Y S (@, 7),

(3.8)
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where

(3.9)

P = — fxy _ 23y _,_esfrg
_ 3 3, 1
y=y+ 646 + 166 fyy — § — 2€fay-

One can obtain the solution of equation (1.5) by integrating system (3.8), (3.9).
Let us consider the second solution

4 /2 2cy — 3 1
f=folz,y) =5 My3/2+7"1y+*03$2+7“2$+7“3
3 2 2

obtained by the symmetry reduction method in Section 4. Next, we have

ha(ay) = L0 Ma—G A
2 6 (=223 +4c1w+4c2)3/2 /=223 + dejx + dey &
VY deq — 622

2 /222% ¥ deyx + des

ko(z,y) = ﬁ\/ 223 + 4cjx + 4es.

As in the previous case, (3.7) leads to

92(1'7 y) =

_h’Q( Iv:’j)
fmy—QQ(xyy/)_GQ +3Lh2( ) 3.10
foy = k(@ 7) —ex + 5 (0@, 7)) — % + 25 ha(7,7) (310
+e€ f**hz(w,?’f)

The solution of equation (1.5) generated from the known solution f = fo(z,y) is given
by system (3.10), (3.9).

Let us now show the application of the method of generating a solution from
a known one using an example of the second-order differential equation

Ugg = SIN Uyy. (3.11)

In [18] an 8-dimensional Lie algebra is used for the construction of invariant solutions
of the equation
Ugy = €XP (—Uyy).
The Lie algebra of the Lie symmetry group of point transformations for equation
(3.11) is 7-dimensional. The generator of the Lie group has the form
X = (c1 + cax)0p + (c2 + cax)0y + (c3 + 2cau + c5x + c6y + c72Y) Oy,

where ¢y, o, €3, ¢4, C5, Cg, C7 are arbitrary real constants. We use the method of gener-
ating a solution from the particular solution

u= % —sinx (3.12)
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of equation (3.11) by virtue of generator
X =G(b,c)0z + H(b,c)0y,

where G(b,c) = ($b* — Ccosc), H(b,c) = Cbsinc, and C € R, is the solution of
determining equations (2.17). Then we obtain
c,2

5 Uzy — Ccos Uyy)),

Uzy = Y + a(Cugy sinuy,), (3.13)

Uy = sin (z + a(

— C,2
Uyy = o+ a(Fuz, — Ccosuyy).

This follows by the same method as in the previous cases of the associativity
equations. Formulas (3.13) represent the overdetermined and consistent system of the
second-order partial differential equation. Note, that solutions of system (3.13) are
not invariant solutions in the classical Lie sense, whereas the initial solution (3.12) is
invariant with respect to a one-parameter Lie group of point transformations with
generator dy + xy0,.

4. SYMMETRY REDUCTION AND CONSTRUCTION OF INVARIANTS,
SOLUTION, AND AUXILIARY VARIABLES
FOR NONLINEAR EQUATIONS (1.5) AND (4.9)

It is well known that if a differential equation is invariant under a Lie group of point
transformations, special solutions, known as invariant solutions, can be found. These
solutions remain invariant under certain subgroups of the complete symmetry group of
the given equation. Here, we demonstrate the procedure of symmetry reduction for par-
tial differential equations using one-parameter subgroups of non-point transformations.
Consider a one-parameter subgroup generated by

Xe=—cCcr——zb—F+y—+ -2

To construct the ansatz that reduces system (2.2) to a system of ordinary dif-
ferential equations, we need the invariants of this group satisfying the equation
Xew(z,y,a,b,c) = 0.

All functionally independent invariants can be obtained by integrating characteristic
equations

I :—1b:?:7x' (4.1)

[S][eY

We are looking for a function s = s(z,y,a,b,c). It is evident that the operator Xg
does not involve differentiation with respect to the variable ¢, so the first invariant
can be identified as

Wwo = C.
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We solve the first equation from the system (4.1):

dx db
_7%6 = gv (4.2)
and obtain b= — [ %dm = f% + w; from (4.2). Then we have the second invariant
w; =b+ %
Solving the next equation from system (4.1)
dy _db
f%b B %l’7

and using the dependency = = &/ % (w1 — b), we get

dy db

Y = :
20 3 [, —b)

3
1 /3 b
=2 ———ab
Y773 26/\/w1—b
S NN ey SO i
= 9 % w1 w1 Wo = c 02 wo.

The third invariant has the form

Hence,

_ xb 23
Wy = — ? — 672
To find the last invariant, we use variable substitution with the already found invariants
i.e. we introduce the new variables:

a* = a,
b* =0,
=g,
* __ 322
T =b+ 3,

zb 23

y=y- T @

Then we are looking for a function s = s(z*, y*, a*, b*, ¢*). Rewriting the operator Xg
in new variables we obtain

Kos s +§ Js
R T N T
* 1 20* * * * 2 * * 88
_(y —1—6—* 3(3: —b)(b +3(:v b))>6a*
3 /2c* Os
+§ 3 ( —b )(%* 0.
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Using the method of characteristics, we obtain the equation

da* db*

)

v g B )0 o) 3 )

2 3 db* 2
“ =3y \/20*/«/35*—[9*_'—90*/( +27)
b2 da*bt 4 [ 3
=00 T oe 3\ gy Vb e
Going back to the previous variables we have

562 8bx?  2xy N 2% N
= — - == 4+ — 4 ws.
9¢ 3c? c 3 3

Thus, we find the last invariant

that is,

Then we form the corresponding ansatz

pi(e(z,y)) = b+ 32,

3
pa(c(z,y) =y — 2 — &, (4.3)
2 2 4
pale(z,y)) = a— G- — G + 2 — X

where p1, p2, p3s are unknown functions of the variable c.

We differentiate each equation of (4.3) with respect to « and y, and obtain a system
of six equations. Solving this system of algebraic equations for as,ay, bx, by, ¢z, cy and
substituting the results into (2.2), we derive the reduced system of equations:

pll = 7%7
2
Py = —%, (4.4)
Ph = S
The solution of the system (4.4) is
P11 = %7
p2 =3, (4.5)
2
p3 = —S% + c3.
Substituting (4.5) into (4.3) yields
— 3z°
@bt L
80? 5b 8bz? 2zy 22*
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By finding the functions a, b, ¢ from the system (4.6) and using (2.1) we derive

_ _ 2c1x4+2co —a3
= fyy = £,/ 2azt2e=a®

2y
322 2
b= foy = (1 = 5N/ mozroe—am (4.7)
8¢ 2 2 2 4
a=fon=—gd +os— (-5 - GF + 5 - 2%).

This system is the consistent overdetermined system of partial differential equations.
We integrate (4.7) and obtain the solution of (1.5) in the explicit form

4 [2cix + 2¢0 — 23 1
flz,y) = £3y/ %y‘m +ry+ 503962 + rox 4 13, (4.8)

where ¢; and r; are constants for ¢ = 1,2, 3. Using other subalgebras containing the
elements Xg and Xg, one can construct additional solutions of (1.5) by means of the
non-point symmetry reduction method.

In a similar way, we also obtained the reduced system and solution in implicit form
for equation (2.5) using the generator Xg from (2.12).

Note that variables in (2.1) can be obtained within the framework of the general
approach to symmetry reduction of partial differential equations [3, 22, 25, 26]. In this
case, we utilize differential invariants, not just the invariants of the group of point
transformations, which are used for constructing classical invariant solutions.

Indeed, equation (1.5) is invariant under a 3-parameter Lie group with the basis
elements of the corresponding Abelian Lie algebra {X; = 6%, Xy = x%, Xy =
y%}. The functionally independent differential invariants of the second order of this
group are wy = &, Wa = Y, W3 = faoz, W4 = foy, wg = fyy. We find the desired
substitutions ws = a(wy,wa), wy = blwy,ws), ws = c(wy,ws) expressed through the
obtained invariants, where a, b, ¢ are unknown functions which reduce equation (1.5)
to system (2.2).

We emphasize that the differential invariants of the group of conditional symmetry
[1, 17, 21, 29] can also be used to construct auxiliary variables. We illustrate this with
an example of a nonlinear equation

Uge = [1 — k2u2)Y? sinu, (4.9)

where & € R. We use the conditional symmetry generator

Q =0, + kcosud, + %\/1 — k2(v2)20,2

of the system of equations

1 1,2 _ 02 4 2,1
Uy T U0 =0v; +uv,
v +v2vt = /1 — k2(v?)2sinu

corresponding to the original equation, where u; = v', u, = v?, and v', v? are functions
on t,z,u, rather than the generators of the symmetry group of equation (4.9) itself.
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The infinitesimal criterion of conditional invariance

1,12 2 21
Uy + 0,07 —v; — v ‘ =0
Quy(vg + vy t uv) vl = —vlo? 402 4 20l ’
v = —vivl + /1 - k2(v2)2,
vy = kcosu,v2 = £1/1 - k?(v?)?,
2 2.1 20,2\2 o3 _
Qy(v; +vjv — l—k(v)smu)‘ =0
™ v vl = —vlv? + o} + oot
I |
v = —vivt + /1 — k?(v?)?,
vy = kcosu,v2 = £1/1 — k2(v2)?

holds in this case. Functionally independent differential invariants of the first order
satisfying the conditions Qw; = 0, Qwy = 0, Qws = 0, and Qw4 = 0 are given by
w; =t, wy = 1, wg = u— arcsin(kv?), wy = v — ksinu. By using these invariants, one
can easily receive the formula for the desired variables

{ux = £ sin (u— ¢1(t, 2)),

4.10
uy = pao(t, z) + ksinu, (4.10)

where ¢1(¢,z), p2(t,x) are unknown functions (auxiliary variables). Substituting

(4.10) into equation (4.9) and taking into account the consistency condition we, = Uy,

we obtain the reduced system

P2p = sin 1, (4.11)
P2 = Pit-

From (4.11) it follows that ¢ satisfies the sine-Gordon equation ¢1,; = sin ¢1. We can
now rewrite (4.10) in the following form

{ugg = sin (u — w),

) (4.12)
ur = wy + ksinu,

where p; = w. Thus, (4.12) gives the Bécklund transformation that has been obtained
in [6] by another means. It maps the solution of the sine-Gordon equation into a solution
of the equation (4.9).

Thus, we conclude that the suggested approach extends the applicability of the
group symmetry method for finding solutions to associativity equations and construct-
ing Backlund transformations for nonlinear partial differential equations.
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