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Affine classification of n-curves

Mehdi Nadjafikhah and Ali Mahdipour Sh.

Abstract. The classification of curves up to affine transformations in a
finite dimensional space was studied by some different methods. In this
paper, we obtain the exact formulas of affine invariants via the equivalence
problem in view of Cartan’s theorem and then, we state a necessary and
sufficient condition for the classification of n—Curves.

M.S.C. 2000: 53A15, 53A04, 53A55.
Key words: affine differential geometry, curves in Euclidean space, differential
invariants.

1 Introduction

This paper devoted to the study of curve invariants in an arbitrary finite dimensional
space, under the action of special affine transformations. This work was done before in
some different methods. Furthermore, these invariants were just pointed out by Spivak
[6], in the method of Cartan’s theorem, but they were not explicitly determined. Now,
we will exactly determine these invariants in view of Cartan’s theorem and of the
equivalence problem.

An affine transformation in an n—dimensional space, is generated by the action of
the general linear group GL(n, R) and then, of the translation group R". If we restrict
GL(n,R) to the special linear group SL(n, R) of matrices with determinant equal to
1, we have a special affine transformation. The group of special affine transformations
has n?2 + n — 1 parameters. This number coincides with the dimension of the Lie
algebra of the Lie group of special affine transformations. The natural condition of
differentiability is C"*2.

In the next section, we state some preliminaries about the Maurer—Cartan forms,
Cartan’s theorem for the equivalence problem, and a theorem about the number of
invariants in a space. In section three, we obtain the invariants and then, by them,
we classify the n—curves of the space.

2 Preliminaries

Let G € GL(n,R) be a matrix Lie group with Lie algebra g and let P : G — Mat(n x
n) be a matrix-valued function which embeds G into Mat(n x n), the vector space of

Balkan Journal of Geometry and Its Applications, Vol.13, No.2, 2008, pp. 66-73.
(© Balkan Society of Geometers, Geometry Balkan Press 2008.
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n x n matrices with real entries. Its differential is dPp : TpG — TppyMat(n x n) ~
Mat(n X n).

Definition 2.1 The following form of G is called Maurer-Cartan form:
wp ={P(B)} '.dPg

that it is often written wp = P~!.dP. The Maurer-Cartan form is the key to classi-
fying maps into homogeneous spaces of G, and this process needs the following result
(for the proof we refer to [2]):

Theorem 2.2 (Cartan) Let G be a matriz Lie group with Lie algebra g and
Maurer-Cartan form w. Let M be a manifold on which there exists a g—valued 1-
form ¢ satisfying d ¢ = —p A\ ¢p. Then for any point x € M there exists a neighborhood
U ofx and a map f: U — G such that f* w = ¢. Moreover, any two such maps f1, fo
must satisfy fr = Lp o fa for some fixzed B € G (Lg is the left action of B on G).

Corollary 2.3 Given the maps fi,fo : M — G, then ffw = f5w, that is, this
pull-back is invariant, if and only if fi = L o fy for some fixred B € G.

The next section is devoted to the study of some properties of n—curves invariants,
under the special affine transformations group. The number of essential parameters
(the dimension of the Lie algebra) is n? +n — 1. The natural assumption of differen-
tiability is C"12.

We obtain all the invariants of an n—curve with respect to special affine transfor-
mations, and by theorem 2.2, two n—curves in R" will be equivalent under special
affine transformations, if they differ by a left action introduced by an element of
SL(n,R) and then by a translation.

3 Classification of n—curves

Let C : [a,b] — R" be a curve of class C"*2 in the finite dimensional space R",
n—space, which satisfies the condition

(3.1) det(C",C",---,C™) £0;

we call this curve as n—curve. The condition (3.1) guarantees that C’, C”, ---, and
C™ are independent, and therefore, the curve does not turn into the lower dimen-
sional cases. Also, we may assume that

(3.2) det(C’,C",--.,C™) >0,

for avoiding the absolute value for its computation.
For the n—curve C, we define a new curve ac(t) : [a,b] — SL(n, R) of the following
form

c,c", .-, C(n))

3.3 ac(t) = .
( ) C( ) T\L/det(C/,C//7...)C(n))
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Obviously, this is well-defined on [a,b]. We can study this new curve with respect
to special affine transformations, that is the action of affine transformations on first,
second, ..., and n** differentiation of C. For A, the special affine transformation,
there is a unique representation A = 7 o B, where B is an element of SL(n,R) and
T is a translation in R". If two n—curves C and C' coincide mod some special affine
transformation, that is, C' = A o C, then from [4], we have

(3.4) C'=BoC', C"=BoC" .., C™W=BoCM,
We can relate the determinants of these curves as follows

det(C',C", -, é(n)) det(BoC’',BoC",--- Bo C_v(n))
(3.5) = det(Bo(C",C",-.-,C™M))
det(C’,C",...,Cc™M),

Hence we conclude that as(t) = B o ac(t) and thus ag = L o ac that Lp is a left
translation by B € SL(n,R).

This condition is also necessary because when C' and C' are two curves in R™ such
that for an element B € SL(n,R), we have oz = Lp o a¢, thus we can write

Oéé(t) = det(é/’ él/) e 70(71))71/“(0,7 CTH7 ) C’(n))
(3.6) = det(Bo(C',C",---, ™M) "YnBo(C',C",---,C™)
det(C’,C", - ’C(n))—l/nB o(C, 0", -, C(n)).

Therefore, we have C' = Bo(C’, and hence there exists a translation 7 such that 4 =
7o B, and so, we have C' = Ao C where A is an n—dimensional affine transformation.
Therefore, we have

Theorem 3.1 Two n—curves C' and C in R" coincide mod some special affine
transformations that is, C = Ao C, with A = 7o B for a translation 7 in R" and
B € SL(n,R), if and only if, oz = Lp o ac, where Lp is left translation by B.

From Cartan’s theorem, a necessary and sufficient condition for s = L o ac by
B € SL(n,R), is that for any left invariant 1-form w’ on SL(n, R) we have o (w') =
o (w'), that is equivalent with o (w) = ag(w), for natural si(n, R)-valued 1-form
w = P~!.dP, where P is the Maurer-Cartan form.

Thereby, we must compute oz*C(Pfl.dP)7 which is invariant under special affine
transformations, that is, its entries are invariant functions of the n—curve. This n x
n matrix form consists of arrays that are coefficients of dt.Since af(P~!.dP) =

aal .dag, for finding the invariants, it is sufficient to calculate the matrix ac(t) 1.

dac(t). Thus, we compute o (P~1 . dP). We have

(3.7) ag! = {fdet(Cr -0 (€', C", - OO,
We assume that C'is in the form (C; Cy --- C,)T. By differentiating of determinant,
we have
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[det(C",C",---,C"M)) = det(C”,C",--,C™)
+det(C’,C", -, C™)

+det(0/7 0”7 cee C(n—l), C(n+1))
= det(C’,C",--.,Ct"7 D )

Thus, we conclude that

O{I Ci// . CYL)
cr oo C(”)
O/C _ {det(cl,c//7...’C(n))}fl/n . .2 2 2
C‘.fél C-é” L Cr(Ln))
(3.9)

croor o c%";

/ "o n

7l det(cla C”a C//I)}i(n+1)/n : 02 CQ 02

n : . .
C ooy e G

Therefore, we have aal - dae as the following matrix multiplied with dt:

a 0 0 0

1 a 0 0 8
(3.10) A e

0 0 1 a )

0 0 0 1 @

where the latest column, M .C™+) + (0,0,---,a)7, is multiple of M by C"+D
added by the transpose of (0,0,---,a), where M is the inverse of the matrix
(C',C",---,C™) and also, we assumed that

det(C’,C", ... ,Cn=1D Cn+1)
© nodet(Cr,C7, -, C)

(3.11) a=

Using Crammer’s law, we compute M . C+D If M . C(*tD = X = (X1, Xo, -+, X,,)7,
then M~1.X = C"*t1_ Therefore, for each i = 1,2,---,n we conclude that

~ det(C’, 0", -, 00D 0D oG L o)

3.12 X;
( ) det(CI7 o C(n))

Finally, aal - dag is the following multiple of dt:
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1 det(c,//7___’c(n,+l))
a 0 00 ()" e om
L a 0 0 (_1)n—2w

det(C",C",---,C(™)
(3.13) S 5 |
det(C,-,C(" =2 0t o)
- b det(C7,C7 -, 0(M)
n—1 det(C’,-..,c("~D c(+D)
o o0 --- 0 1 n det(C’,C”,-..’C(n))

where the coefficient (—1)*~! for the i** entry of the last column is provided by the
translation of C("*t1 to the n'™ column of the matrix

(3.14) c'.c”, ..., o= ot ot C(n))'

Clearly, the trace of the matrix (3.13) is zero. The entries of o, (P~!.dP), and hence
the arrays of the matrix (3.13) are invariants of the group action.

Two n—curves C,C : [a,b] — R" coincide mod a special affine transformations, if
we have

det(C"(t),---, CU"D() _det(C"(t),- “’“)(t))
TCD.00.CW(@) ~ w0, DT
det(C'(1),C"(t),---,C" () det(C'(t), C"'(t),- -, C" D (1)
det(C'(t),C" (1), - C(")( ) det(CU(1),CM(t), -, CUI(1))
(3.15) :
det(cl(t)a ) C(nil) (t)’ O(n+1)) _ det(cl(t)v ) C’(nil) (t)a c(n+1))
det(C'(t),C"(t),---,C(t)  det(C'(t),C"(t),---,CM(t))

We may use of a proper parametrization v : [a, b] — [0,1], such that the parameterized
curve, ¥ = C'o 0!, satisfies in condition

(3.16) det(v/(s),7"(s), -, 7"V (s), 7"V (s)) = 0,

then, the arrays on the main diagonal of oZ(dP.P~ 1) will be zero. But the last

determinant is given by the differentiation of det(*y’ (5),7"(s),---,7™(s)), and thus
it is sufficient to assume that

(3.17) det(y/(s),7" (), -+, 7™ () = 1.

On the other hand, we have

c’ (yoo) =d".(v 00)
C// — (0_/)2.(7// OO’) —|—0'H.(’}/ OO’)
(3.18) :
c™ = ("M (YW o) +ne Vo ("D o o)

1
+% s (=D 6 ) 4 o) (4 6 )
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Therefore, the COsfor1<i< n, are some expressions in terms of y(j) oo,1<j<n.
We conclude that

det(C’,C",---,C"™) = det(o’.(v 0 0), (6/)2.(y" 00)+0".( 00),

(@) ™.(y " o 0) + na Vo’ (v Y 0 g)

—1
(3.19) +% 0("_2)0”.(7("_2) 00) 4+ U(").(,}/ 00))
= det(d.(v/00), (0')2.(y"00), -+, (6")".(3"W 0 7))
_ JRCatn) ’ " (n)
= o~ 2 .det( oo,y 00, -,y o0)
- U,n,(nz—l)

The last expression signifies 0. Therefore, we define the special affine arc length as
follows

(3.20) o(t) == /at {det(C'(u)7 " (u),-- -, C(”)(u))}ﬁ du.

So, o is the natural parameter for n—curves under the action of special affine trans-
formations, that is, when C is parameterized with o, then for each special affine
transformation A, A o C' will also be parameterized with the same o. Furthermore,
every n—curve parameterized with o with respect to special affine transformations,
will lead to the following invariants

x1 = (=1 tdet(C”,...,CcY)
X2 = (*1)”72 det(C’7C’”’7...,C(n))
(3.21) .
Xno1 = det(C’,--.,0"=2 o) o)y
We call x1, X2, -+, and X,,_1 as (respectively) the first, second, ..., and n — 1*"

special affine curvatures. In fact, we proved the following

Theorem 3.2 A curve of class C"2 in R™ which satisfies the condition (3.1), up
to special affine transformations has n — 1 invariants x1, x2, ..., and Xn_1, the first,
second, ..., and n — 1*" affine curvatures that are defined in formulas (3.3).

Theorem 3.3 Two n—curves C,C : [a,b] — R"™ of class C"*2, that satisfy in

the condition (3.1), are special affine equivalent, if and only if, X¢ = x¢{, -+, and
C C

Xn—1 = Xn-1-

Proof: The proof is completely similar to the three dimensional case [5]. The first part
of the theorem was proved above. For the other part, we assume that C' and C are
n—curves of class C"*2 satisfying the conditions (resp.):

(3.22)  det(C’,C",---,C™) >0, det(C",C",---,C(M) > 0,

this meaning that they are not (n — 1)—curves. Also, we suppose that they have the
same same X1, - -+, and Yp_1.
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By changing the parameter to the natural parameter (o) discussed above, we
obtain two new curves 7 and ¥ resp. that the determinants (3.22) will be equal to 1.
We prove that « and 7 are special affine equivalent, so there exists a special affine
transformation A, such that 4 = A o+, and then we have C = A o C, and the proof
will be complete.

First, we replace the curve v with § := 7(v) properly, in which case § intersects
7, and 7 is a translation defined by translating one point of v to one point of 7. We
correspond tg € [a,b], to the intersection point of 6 and 7; thus, d(¢g) = J(¢o). One
can find a unique element B of the general linear group GL(n,R), such that this
maps the basis {&'(to), 6" (to), -+, (to)} of the tangent space T, R to its basis
{7 (to), 7" (to), - - -, 7™ (to)}. So, we have B o & (to) = 7'(to), B o 6" (to) = 7" (to), - -,
and Bod™ (tg) = 5™ (ty). B also is an element of the special linear group, SL(n, R),
since we have

det(v'(to), " (to), -~ 7" (t0)) =
(3.23) = det(&’(to), (S”(to), Tty (5(n) (to)),

and
det (8" (to), 6" (to), -, 6" (to)) =
(3.24) det (B o (7'(to), 7" (to), 7™ (1)),

so, det(B) = 1. If we denote n := B o ¢ as equal to 7 on [a,b], then by choosing
A = 70 B, the claim follows.
For the curves n and 4 we have (resp.)

(77/’ 77//7 . 7"7(n))/ _

0 0 0 0 X?n
1 0 0 0 7>7<72
01 --- 00 X
(3'25) = (77/777//7...’77(”))' : : .. : : : Y
0 0 10 (~1)m2x1
0 0 0 1 0
and
(,7/ ’7/,7 : ,,?(n))/ =
0 0 0 0 X'f_
1 0 0 —Xq
o1 --- 00 X4
(3.26) = (A A : ’
0o0 --- 10 (—1)(”—2)XZ_1
00 --- 01 0
Since, x1, - -, and x,_1, are invariant under special affine transformations so, we have
(3.27) X7 =xi =x7, (i=1,--,n—1).
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Therefore, we conclude that n and % are solutions of the ordinary differential equation
of degree n + 1:

Y 4 (=) Y 4 e Y = Y =0,
where, Y depends on the parameter t. Due to having identical initial conditions
(3.28) 1 (to) = B o d(to) =37 (to),

for i =0,---,n, and to the generalization of the existence and uniqueness theorem of
solutions, we have 7 = ¥ in a neighborhood of ¢y, that can be extended to all [a,b]. O

Corollary 3.4 The number of invariants of the special affine transformations group
acting on R™ isn — 1.
This coincides with the results provided by other methods (e.g., see [1]).
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1. Introduction

It is well known that the symmetry group method plays an important role in the analysis of differential equations. The
history of group classification methods goes back to Sophus Lie. The first paper on this subject is [1], where Lie proves that
a linear two-dimensional second-order PDE may admit at most a three-parameter invariance group (apart from the trivial
infinite parameter symmetry group, which is due to linearity). He computed the maximal invariance group of the one-
dimensional heat conductivity equation and utilized this symmetry to construct its explicit solutions. In modern terms, he
performed symmetry reduction of the heat equation. Nowadays symmetry reduction is one of the most powerful tools for
solving nonlinear partial differential equations (PDEs). Recently, there have been several generalizations of the classical
Lie group method for symmetry reductions. Ovsiannikov [2] developed the method of partially invariant solutions. His
approach is based on the concept of an equivalence group, which is a Lie transformation group acting in the extended space
of independent variables, functions and their derivatives, and preserving the class of partial differential equations under
study.

For many nonlinear systems, there are only explicit exact solutions available. These solutions play an important role in
both mathematical analysis and physical applications of the systems. There are a number of papers to study (14 1)-nonlinear
wave equations from the point of view of Lie symmetries method. First, for solving some of the physical problems, the quasi-
linear hyperbolic equation with the form

e = [f (Wuxl, (1)
in [3] and later its the generalized cases
upr = [f( Wely, U = [fF@uy + g &, W, (2)

* Corresponding author. Tel.: +98 21 73913426; fax: +98 21 77240472.
E-mail addresses: m_nadjafikhah@iust.ac.ir (M. Nadjafikhah), r_bakhshandeh@iust.ac.ir (R. Bakhshandeh-Chamazkoti), mahdipour@iust.ac.ir
(A. Mahdipour-Shirayeh).
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in [4,5], respectively, are investigated. Also the most important classes of the (1+1)-nonlinear wave equations with
the forms

Ve = f(X v)vx +8(X, vx),  Un = fx, W + g(x, 1), 3)

can be found in two attempts [6,7] respectively. An alternative form of Eq. (1) was also investigated by Oron and Rosenau [8]
and Suhubi and Bakkaloglu [9]. The equations

U = FWUy,  Up + K@ue = FWux, g + K@ = FWuy + HWuy, (4)
are classified in [10-12], respectively. Lahno et al. [ 13] presented the most extensive list of symmetries of the equations
U = Uxx + F (8, X, U, Uy), (5)

by using the infinitesimal Lie method, the technique of equivalence transformations, and the theory of classification of
abstract low-dimensional Lie algebras. There are also some papers [14-16] devoted to the group classification of the
equations of the following form:

Ue = Fux),  Ug = Fuduw +HU),  Up + U = g(U, ). (6)
Studies have also been made for (2+1)-nonlinear wave equation with constant coefficients [17-19]. In the special case the
(241)-dimensional nonlinear wave equation

Uy = u" (U + uyy)» (7)

is investigated in [20]. The goal of this paper is to investigate the Lie symmetries for some class of (2+1)-nonlinear wave
equation

g — f () (U + uyy) =0, (8)

where f (u) is an arbitrary smooth function of the variable u. Clearly, in Eq. (8) case of f, = 0 namely f(u) = constant is
not of interest because this case reduces the wave equation to a linear one. Similarly techniques were applicable for some
classes of the nonlinear heat equations in [21,22].

2. Symmetry methods

Let a partial differential equation contain one dependent variable and p independent variables. The one-parameter Lie
group of transformations

X=X+ €& u)+0(€);  U=u+ep u)+0(), 9)
wherei=1,...,p,and & = % , acting on (x, u)-space has as its infinitesimal generator
e=0
gl =1 (10)
v=§&— —, i=1,...,p.
"ox; Yau P
Therefore, the characteristic of the vector field v given by (10) is the function
Qx, u) = p(x, u) — XP:E-(X w2 (11)
k) ’ o 1 ’ aXl .
The symmetry generator associated with (10) is given by
v=¢§ i + 0 + 0 + 0 (12)
=&— —+ Tt —.
ox "oy T e %%
The second prolongation of v is the vector field
0] a a a a a a a a
2) _ X y t XX Xy Xt yy yt tt
vy =v — — — — — — — — 13
te duy te auy te oug te Olyy te Ollyy te Oy te ouyy te ouy, te Oy (13)
with coefficients
Qﬂl =DQ + Eum + nily, + Tug, (]4)
(plj = Dt(DjQ) + guxt] + nuy, + TUgy, (15)

where Q = ¢ —&u, —nu, — tu; is the characteristic of the vector field v given by (12) and D; represents total derivative and
subscripts of u are derivative with respect to the respective coordinates. ¢ and j in the above could be x, y or t coordinates.
By the Theorem 6.5. in [23], v [uy — f (1) (ug + tyy)] = O whenever

Ugt _f(u)(uxx + uyy) =0. (16)
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Since

VO ug — f W) (g + tyy)] = 0" — @fu(ue + tyy) — FW (@™ + ¢”),

therefore
9" — fu (U + tyy) — FW) (@™ 4 ¢”) = 0. (17)
Using the formula (15) we obtain coefficient functions ¢**, ¢*?, @' as
(pxx = D)Z(Q + Elex + NUyxx + TUexx, (18)
@Y = DyQ + Elyyy + 1y + Ty, (19)
P = D?Q + &l + Ny + Ty, (20)
where the operators Dy, D, and D; denote the total derivatives with respect to x, y and t:
De= 2 by g by
= — FUy— FUg— FUy— FUge— + -
Toox T ou Mau, - You,  ou
Dy= 2wyt by et 21
r ay Y ou yyauy & Oy ”au[ (1)
a d a a d
Di=—+u—+up— tux— tUy—+--

at ou ou Oy

and by substituting them into invariance condition (17), we are left with a polynomial equation involving the various
derivatives of u(x, y, t) whose coefficients are certain derivatives of £, n, T and ¢. Since &, , 7, ¢ only depend on x, y, t, u
we can equate the individual coefficients to zero, leading to the complete set of determining equations:
§=£&(x1) (
n=nw,t) (
T=1(xY,1t) (
p=aky ut+pxy.t) (
=gy =axy,t), (
§e = fFW) (Exx — 2¢0x) (
Ne = f (W (nyy — 2¢4) (28
(
(
(
(
(
(

NN
Now
=z =z

\]
(@]
—

T = f(W) (T + Tyy) + 200
fup =2f(W (& — )

fup =2f(W(y — )
fWn =&

f(u)fy =Nt

e = F (W) (@x + @yy)-

w W w W
w N = O
NN NG N

3. Classification of symmetries of the model

In this section we start to classify the symmetries of the nonlinear wave equation (8). To find a complete solution of the
above system we consider Eq. (30) and with assumption f,;, # 0 we rewrite:

f
o =276 — ). (35)
Ju
Note the case of f (1) = constant explained in introduction. Two general cases are possible:
o f
i+ =c, (36)
fu
. f
(i) = =g, (37)
fu

where c is a constant.
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Table 1

Commutation relations satisfied by infinitesimal generators in Cases (i) and (ii).

[.] Vi A\ V3 V4 Vs
Vi 0 —Vy —V3 0 0
\'/] \'/] 0 0 0 0
V3 V3 0 0 0 0
Vy 0 0 0 0 —Vs5
Vs 0 0 0 Vs 0

3.1. Case (i)

In this case with integrating from Eq. (36) with respect to u to obtain

f@u) = Ket, (38)
where K is an integration constant. Then the Eq. (35) reduce to
¢ =2c(é — ). (39)

Substituting (39) into (26)-(33) we have
EW=ax+c; Ny =cy+cs;

40
T(t) = cat +¢s5 ¢ = 2c(c1 — ca) (40)
where ¢;,i = 1, ..., 5, are arbitrary constants. The Lie symmetry generator for Eq. (8) in this case (i) is
a 0] a 9
V= (c1x+ ) + (Cy+¢3)— + (cat + ¢5) — + 2c(c1 — €4) —. (41)
ax ay at au

Therefore the symmetry algebra of the (2+1)-nonlinear wave equation (8) is spanned by the vector fields
Vi = X0y + Y0y + 2¢c0y; Vy = Oy; V3 = 0); V4 = t0; — 2€0y; Vs = 0. (42)

The commutation relations satisfied by generators (42) in the case (i) are shown in Table 1. The invariants associated with
the infinitesimal generator v; are obtained by integrating the characteristic equation:

dx dy dt du

= — (43)
X y 0 2c
and have the forms
r= X, s=t, and ow(r,s) =u(x,y,t) —2clnx. (44)
X
Substituting (44) into (16) to determine the form of the function w to obtain
wg = Ke? ((1 )y + 2w, — 2c). (45)

By solving this partial differential equation we obtain the reduced equation

o(r,s) = &) + £2(5), (46)
where ¢; and ¢, satisfy in following second-order differential equations

LI +1) + c1e’{71 +2(ré; —¢) = 0; O+ Kc]e%2 =0, (47)
with ¢y, ¢, K, arbitrary constants. The characteristic equation associated with vy is

dx dy dt du

, 48
0 0 t —2c (48)
which generates the invariants x, y, t “2‘e“. Then the similarity solution is chosen to have the form
h(x,

u(x,y,t) =2cln ( ty)' (49)
By substituting (49) into (16) to determine the form of the function h to obtain

1

E - h(X, y)(hxx + hyy) + hi + h; =0, (50)
which has the solution

h(x,y) =mx+py+q  m’ +p* =K', (51)

where m, p, q are arbitrary constants. For the remaining infinitesimal generators v, v3, Vs, the invariants associated are the
arbitrary functions A(y, t, u), u(x, t, u), and v(x, y, u) respectively.
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3.2. Case (ii)

In this case we classify solution of the wave equation (8), with assumption g, ## 0. With substituting (34) into (27)—(28),
since &, n and t are not dependent to u, therefore from

u,y, t,u) =2gW)(x — @), (52)
and also from (8) and (25), we conclude

g = eju+ ey, (53)
where e; # 0 and e, are arbitrary constants. Now we substitute (53) into (37) and rewrite

fo_ 1 (54)

f eute

Therefore by integrating from (54) with respect to u we have

f) = Liey + ), (55)

where L is an integration constant. Now by considering Eqs. (22)-(34), it is not hard to find that the components &, n, T and
¢ of infinitesimal generators become

EX) =cx+c; ny) =cy +cs;

56

T(t) = cat +Cs; @ = 2e1(c1 — c)u + 2ex(c1 — Cq), (58)
where ¢;,i = 1, ..., 5, are arbitrary constants. From the above, the five infinitesimal generators can be constructed:

Vi = X0k +y9, + (2e1u + 2e;)0y; Vy = 0y; V3 = 0y; (57)

Vy = t0y — 2(eqU + e3)0y; V5 = 0.

It is easy to check that the infinitesimal generators (57) form a closed Lie algebra whose corresponding commutation
relations coincide with obtained results in Table 1. For generator vy, the associated equations are

dx_ dy_ de _ du (58)
x y 0 2eute)’

which generate the invariants p = ¥,q = t,and 9 (p, q) = (u + g—f)x‘zel. Consequently, the similarity solution is chosen to
have the form

e
ux,y, t) =19 (t, X) x4 2 (59)
X €1

We substitute (59) into (16) to obtain following partial differential equation

1
Upp = L} 01 [(q® + D dgq + 2q04(1 — 2e1) + 2e1(2e; — DI ]. (60)
As an example, for particular case e; = 1, the solution of (60) is
2, 9) = s1(p) - 52(q), (61)
where ¢1(p) and ¢,(q) satisfy in second order equations
Si—csi =0, (@ + 1206 +26 — L7 =0, (62)
where c is an arbitrary constant. Also characteristic equation corresponding generator vy is
dx dy dt du
S —— (63)
0 0 t —2(e1u+e3)
and so
—2e €2
u,y, t) =1(x,ye==r — —. (64)
€1

Substitute (64) into (16), I(x, y) satisfies in the following equation:

L(ly + L)1 =D — 26, (2e; + 1) = 0. (65)

For the remaining infinitesimal generators v,, v3, Vs, the invariants associated are the arbitrary functions r (y, t, u), m(x, t, u),
and n(x, y, u) respectively.

Copyright: Mehdi Nadjafikhah, 7/1/2013. URL: webpages.iust.ac.ir/m_nadjafikhah



M. Nadjafikhah et al. / Nonlinear Analysis 71 (2009) 5164-5169 5169
4. Conclusion and new ideas

In this paper we have obtained some particular Lie point symmetries group of the (241)-nonlinear wave equation
Uy —f (1) (U +uyy) = 0 where f (u) is a smooth function on u, by using here the classical Lie symmetric method. In Section 2,
the complete set of determining equations was obtained by substituting the Egs. (18)-(20) in invariance condition (17) and
then in Section 3, we classify the symmetries of this nonlinear wave equation by assumption of two cases in (36) and (37)
to consider ){% is a constant or is a smooth function with respect to u and f, # 0. The commutation relations satisfied by
infinitesimal generators in two cases are given in Table 1, and their invariants associated with the infinitesimal generators
are obtained. This method is suitable for preliminary group classification of some class of nonlinear wave equations [6,7].

There are some classes of (241)-nonlinear wave equations that will be investigated by both classical or nonclassical
symmetries method similarly to what we do for the classical case. For examples

U — f(x, u) (U + Uyy) =0, (66)

Uy — f (X, U) (U + Uyy) =0, (67)
or the generalized case

Uy — (X, ¥, U, ) (Unx + Uyy) =0, (68)

are of interest.
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Symmetry analysis for a new form
of the vortex mode equation
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Abstract. Giving a new form of the vortex mode equation by a proper
change of parameter, our aim is to analyze the point and contact symme-
tries of the new equation. Fundamental invariants and a form of general
solutions of point transformations along with some specific examples are
also derived.
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1 Introduction

Investigation of nonlinear phenomena appearing in a very wide area of pure and
applied sciences has met extremely extensive progresses and developments. These
studies which split into numerical and analytical considerations are essentially and in
most cases related to some nonlinear differential equations. Among those nonlinear
systems, a few interesting open problems concern the hydrodynamic type of equations
governing fluid motions. Especially the Euler and Navier-Stokes equations which re-
veal a mysterious behavior are being intensively studied in two main considerations:
The incompressible motion mostly dealing with vortex dynamics and the compressible
flow concerning the appearance of discontinuities shocks (see [7] and related references
therein). In [7] after a brief derivation of relativistic ideal fluid equations, a multidi-
mensional simple wave ansatz is substituted into these equations and various modes
(for instance the vortex mode) and phase velocities relative to the laboratory (fixed)
frame are found.
The vortex mode equation [1, 7, 9] is defined as a first order ODE

(1.1) dk ( k-n

P (= 2 ) =,
dy k2+w)

where w is a constant, ¢ is still treated as the wave phase, and k = (k1, ko, k3) and
n = (n1,n9,n3) are some vectors in R® with the physical meaning of » in [7] and

DirrERENTIAL GEOMETRY - DYNAMICAL SYSTEMS, Vol.11, 2009, pp. 144-154.
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unit normal vector to the wave front resp. A symmetry analysis of eq. (1.1) up to
both point and contact transformations has performed in [7]. But in this paper, we
investigate symmetry properties of a new form of eq. (1.1) as a simple form of the
vortex mode equation. As is well known, under change of coordinates the symmetry
group of a system of differential equations remains unchanged. But since the jacobian
of the following change of parameter is zero, so symmetry analysis of the vortex mode
equation and the new form are not necessarily the same. By applying the following
change of parameter

1
t:= B In(k* 4+ w),

we find the new form as follows

(1.2) n- (% —k) =0,

Since eq. (1.1) is a homogeneous linear equation with respect to n, so we consider it
to be of arbitrary length and not necessarily unit.

Eq. (1.2) is in fact an expression of the vortex mode equation that provides an in
depth study of eq. (1.1). Roughly speaking, it leads to slightly simpler calculations for
finding exact solutions of the vortex mode equation. But for reaching to this goal, we
investigate symmetry properties of eq. (1.2) which plays a key role in finding general
solutions, fundamental invariants, invariant solutions and etc. Moreover, knowledge
of a symmetry group of eq. (1.2) allows us to construct new solutions from old ones
(2, 3, 5, 6, 4, 8]. Therefore in this study, we concern with the latter equation to find
its point and contact symmetry properties and also give its fundamental invariants
and a form of general solutions.

Throughout this paper we assume that indices i, j varies between 1 and 3 and each
index of a function implies the derivation of the function with respect to it, unless
specially stated otherwise.

2 The point symmetry of the equation

To find the symmetry group of eq. (1.2) by Lie infinitesimal method, we follow the
method presented in [5]. We find infinitesimal generators of the equation and also
the Lie algebra structure of the symmetry group of (1.2). In this section, we are
concerned with the action of the point transformation group.

The equation is a relation among with the variables of 1-jet space J*(R,R®) with
(local) coordinate (t,k,n,q,p) = (¢, ki, nj,qr,ps) (for 1 < i,4,7, s < 3), where this
coordinate involving an independent variable ¢ and 6 dependent variables k;,n; and
their derivatives q,, ps of first order with respect to t resp.

Let M be the total space of independent and dependent variables. The solution
space of eq. (1.2), (if it exists) is a subvariety Sa C J!(R,R%) of the first order jet
bundle of one-dimensional submanifolds of M.

We define a point transformation on M with relations

£:¢(t7 kianj)a kT:XT‘(tykianj)7 ’FLS :wG(tvk‘.H’n’])
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where ¢, x, and 15 are some smooth functions. Let

PR B B
v::Tat—s—;(Kiaki—i—Niani)

be the general form of infinitesimal generators that signify the Lie algebra g of the
symmetry group G of eq. (1.2). In this relation, T, K; and N; are smooth functions
of variables t, k; and n;. The first order prolongation [5, 4, 8] of v is as follows

0 0
(€5 — t t
v = v+ g K; + g N; ,
- 0q; - 7 0p;

where K{ = D; Q{ 4+ T i,y and N} = D, Q) + Tpj, in which D, is total derivative
and Q) = K; — T ¢; and Q% = N, — T'p; are characteristics of vector field v [5, 4, 8].
By effecting v(!) on (1.2), we obtain the following expression

2.1) ¢ i i
—qin; Tki} - ZQi q;(ns Ty, +nj Ty,) —n4 Zqi pi T, =0,
i#] iJ

in which, each index (exception for determined indices) signifies the derivation with
respect, it.

We can prescribe ¢, k;,nj, ¢r,ps (1 < 4,j,7,s < 3) arbitrarily, and functions K;
and N; only depend on ¢, k;,n; (i,j = 1,2,3). So, eq. (2.1) will be satisfied if and
only if we have the following equations

(2.2) N; —n; Ty + n1 K, +noKop, +nsKsy, =0,
. N1 Kipn, +n2Kopn, +n3Kszy,, =0,
(24) n; T'k-1 = 07 n; Tnj = 0, n; Tkj + nj Tkz = 0,
3
i=1

when 1 < 4,5 < 3 and (1.2) is satisfied. These equations are called the determining
equations. From (2.3), for each 4, we have

(2.6) Ny =n; Tt — (K1 +naKaz +n3Ks)g, -

Since n # 0, without less of generality, one may assume that n; # 0. Then by eqgs.
(2.4) we conclude that T" just depends on ¢:

T =17(t).

By solving egs. (2.3) along with eq. (2.5) in respect to Kj, Ky and K3, then we
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deduce the following relations (provided by MAPLE)

(27) K=k T+ F!

(2.8) Koy = Ko — k1 Koy, — ko Kog, — k3 Kog, + ko 13,
ny Kon, = €' F},  na Kop, = —€' F} —ng Koy,

K3 = K3 — ki K3g, — ko K3, — ks K3p, + k3 T3,

2.9
(29) ny Kan, = €' FY,  Kspy, = Kopy, 13 Kang = —€' FY — ng Koy,

for arbitrary function F! = Fl(kje™! koe ! kse ™, 72, m3). In these relations, F!

implies the derivation of F! in respect to the i*" coefficient.
Egs. (2.8) lead to the following relations
Kot + k1 Ko, + ko Ko, + ks Kogy — Ko — ko Ty = 0,
n1 Kop, + ng Kop, +n3 Koy, =0,

so that after solving determines the form of Ky as

(2.10) Ky =koT +e' F?,

when F? = F2(kie™?, koe ! kge™!, 22 ™3) i5 an arbitrary smooth function. Also,

ny’ n
from egs. (2.9), we find that
K3y + k1 Kag, + ka2 Kag, + k3 K3, — K3 — k3 Ty =0,
n1 Kzp, +ng K3y, +n3 Kz, =0,

which these expressions tend to the following solution of K3 with respect to arbitrary

smooth function F* = F3(kie™", koe ™", kge™", 12, 1)

(2.11) Ky =ksT + et F3.

But by satisfying F? and F? resp. in the two last relations of (2.8) and three last
relations of (2.9), we find that

1 1 1 !
F'=——(ny F* +n3G) —nzfﬁFanl —"3/7Gdnl - ngng/Tngnl
nq nl nl ni n]

1 1
+— (F2—@F§)dn2+—/Gdn3+H,
niy n1 ny
3 1 2 L oo
F° = — [ F dny —ny [ —F5dni + G,
n1 ny

when F?, G = G(kie !, kaoe ! kze™?, w) and H = H(kie ! koe™t ke~ t) are arbi-
trary functions and Ff denotes the derivation of F7 with respect to its i*" coefficient
(similar statement is valid for G; and H; in subsequent relations).
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Substituting the new forms of Ky, K5 and K3 in egs. (2.3), we obtain the following
relations

nan3

(2.12) / F5 dn1—|— (n2F2+n3G)—O

1
(2.13) F? +ning / — FZdny =0,
nj
1 1
(2.14) na(ny + nz)F2 4+ n2 F2 +n3ny / ﬁFg dny —n3 G = niny / ﬁFg dn;.
1 i

By applying the last relations in F!' and F?, we attain the following relations (for
arbitrary F?)

2 1
Flz—n—(n2F2+n3G —ng/—F dny + — (Fz——FE;)dng
1 n
1
(215) —n3/ Gdn1+f Gdn3+H
(2.16) F3:—/F52dn2+—F2+QG,
ni n3

in which, we assumed that n3 # 0. Otherwise, from eq. (2.13), 2 = 0 and hence by
eq. (2.14), G = 0 and therefore we have F! = H and F3 = 0.

We continue our investigation of symmetry group with the condition ng # 0. From
egs. (2.12)—-(2.14), we infer the following relation

(2.17) no(ny +ns3) F2 +n2 FZ = 0.

On the other hand, by replacing F2 = F} from relation K3,, = Ka,, of (2.9), in
(2.17), we find that ny F? = —2n3 G. This relation along with relation (2.17) leads
to an equation that its solution determines the form of G as following

1
G = —(m =+ Tl3) L,

n3

where I = L(kie~t koe™! kze™!) is an arbitrary smooth function. Hence, F? =
—2(n1 +n3) L and from egs. (2.15) and (2.16), we have (we suppose that ng # 0,
otherwise from eq. (2.12), G = 0 and hence L = 0)

1
F‘1 = 7(2 (nl —+ no +Tl3) +n1 111(711 n3)> L+H7 F3 =-2 ln(nQ) L.
ni

Applying the last forms of K;s in (2.3) for i = 3, we find 7+ L = 0. We have assumed
that ny # 0, therefore L = 0 and the forms of K; and IV; batlsfy

Klzle—i—etH, Ko =kyT,
Kg :kl T, Nj :le(n 7T) — N1 Hl

Finally, the general form of infinitesimal generators as elements of point symmetry
algebra of eq. (1.2), which we call point infinitesimal generators, is described by the
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[7 ] vT VH
vT 0
v 0

Table 1: The commutators table of g for eq. (1.2)

following relation, which holds true for arbitrary functions 7" and H

) ) ) )
vo= T(aﬁkza +k36k3) U T+ et H) g
)
(2.18) +Z (ni(Tt Ty H) —
i=1 '

One may divide v into the following infinitesimal generators

0 <~ 0 9
UT:T<§+Z]%87/€)+(Tt_T)Zni8ni’
=1

Vg =e Ha—kl—nlz

(2.19)

The Lie bracket (commutator) of the vector fields (2.19) results as straightforward
linear combination of these fields. The table of commutators is given in Table 1.
Hence, the Lie algebra g = (vr,vy) of point symmetry group G is an abelian Lie
algebra.

Theorem 1. The set of all point infinitesimal generators in the forms of (2.19) is
the infinite dimensional abelian Lie algebra of the point symmetry group of equation

(1.2).

According to Theorem 2.74 of [5, 4, 8], the invariants u = I(t, k1, k2, k3, n1,n2,n3) of
one—parameter group with infinitesimal generators in the forms of (2.19) satisfy the
linear, homogeneous partial differential equations of first order:

v[I] = 0.

The solutions of the latter, are found by the method of characteristics (See [5] and
[2] for details). So we can replace the last equation by the following characteristic
system of ordinary differential equations (1 <1i,5 < 3)

dt - dkl o dnj

2.2 —=AT
(2.20) T K, N,

By solving egs. (2.20) of the differential generator (2.19), we (locally) find the follow-
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ing general solutions

Ii(tk,n) =ky Y (ky T + H) = dy,
Ii(t,k,n) =In(k;) —t =d;, (for i=2,3)
L(t,k,n) = (Ty = T — Hi) In(k1) — T In(n1) = da,

(2.21) _
Li(t,k,n) = (Ty = T) In(kj) = T In(n;(Ty = T) —n1 H) =d;, (for j=5,6).

when d; s are some constants. The functions I, I>,--- , I form a complete set of
functionally independent invariants of one-parameter group generated by (2.19) (see

[5])-

Similar to the theorem of section 4.3.3 of [2], the derived invariants (2.16) as
independent first integrals of the characteristic system of the infinitesimal generator
(2.14), provide the general solution

S(t,k,n) = u(l1(t, k,n), Io(t, k,n), -, Is(t, k,n)),

with an arbitrary function p, which satisfies in the equation v[u] = 0.

This theorem can be extended for each finite set of independent first integrals
(invariants) of characteristic system provided with an infinitesimal generator.

In the following, we give some examples provided with different selections of coeffi-
cients of eq. (2.18) for better studying, and we assume that each appeared coefficient
of vector fields be non-zero.

Example 1. If we assume that 7= 1 and H = 0, then the infinitesimal operator
(2.13) reduces to the following vector field

i=1 j=1

and the group transformations (or flows) for the parameter s are expressible as
(t,ki,nj) — (t+ s, k; e®,nje”®), that form the (local) symmetry group of v;.
The derived invariants in this case will be as follows

Ii = ln(kl) - t, [j+3 = ln(nj) + t, Z,] == 1, 2, 3.
Therefore, the general solution corresponding to vy, when p is an arbitrary function,

will be S(t, k,n) = M(ln(ki) —t,In(n;) + t)'

Example 2. Let T'=t¢ and H = 0, then the infinitesimal generator is
3 3

0 0 0

=t kit — (1 —1t) =—,

v aﬁ; o T2 g

=1

Then, the flows of vy for various values of parameter s are

(t, k‘i,nj) — (t es, k; et(esfl)’nj esft(esfl)> )
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Also, we have the below invariants

I = In(ki) — ¢, 13 =In (%) +, for i,j = 1,2,3,

and the general solution of eq. (1.2) as S(¢,k,n) = ,u(ln(k‘i) —t,In (%) + t) when p

is an arbitrary function.

Example 3. For the case which T'= 0 and H = k; e, the infinitesimal generator
(2.18) changes to

L0 N, D

V3 =Rl =5 — ny ——.

8]{11 =1 671]'

The derived group transformations of vs for parameter s are

s —s —s —s
(t,ki,nj)—> (t,k‘le ,kQ,kg,TLle ,Na € —n1+n2,n36 — N1 +n3)

Thus, the (modified) invariants are (we suppose that ks, k3 # 0, otherwise ko, ks will
be two invariants)

I =t, I = ko, I3 = ks,
k

Li="2 L=l -2 I=Ikk)- 2,
ni ni ni

and for arbitrary function u, the general solution has the form

k
S(tkn) = (1 ko, by, o (k) = 72 (k) — 22,

Example 4. If we suppose T' =t and H = (k1 + k2 + k3) e, then we have the
following vector field

B d 5
=t— +t(2k k k3) — +1¢ k;
U4 +t(2k1 + ko + 3)8k1+ ;

Pl 3
ot -

ok

(nj(l —t)—m t) 8anj’

j=1

with group transformations of different parameters s, that transform (¢, k;, n;) to
P(s) = (te®, — (ko + kg) € D o (ky + ky + ki) €2 77D gy e (171,
ny e8~2UE) py es =21 (ng — n1) esft(esfl)) 7
where p,q = 2, 3. Its independent invariants are

Il = (1 - 2t) ln(kg) —t 111(7’?,1(1 - Qt)) 5 IQ =2t — 111(2]61 + kg + k3),
13 = (1 — t) ln(k‘g) —tln (ng(l — t) — N1 t), I4 =t — ln(kz)
Is=(1—t)In(ks) —t In(ng(1 —t) —nyt), I =hoks",
and hence the general solution of (1.2) in respect to infinitesimal operator vy is an

arbitrary function of these invariants. Indeed, if u = f(¢, k;,n;) be a solution of eq.
(1.2) then also is u = f(P(s)) for each s.
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3 The contact symmetry of the equation

In continuation, we change the group action and find symmetry group and invariants
of eq. (1.2) up to the contact transformation groups. According to Béackliind theorem
[5], if the number of dependent variables be greater than one (like our problem),
then each contact transformation is the prolongation of a point transformation. But
in this section, we directly earn the structure of infinitesimal generators of contact
transformations

We suppose that the general form of a contact transformation be as following

%:: ¢(t7ki7nj7QT7ps)a kl (t kz;nja%”aps)v ﬁm = wm(tvkivnj»(h’vps)v
qn:nn(t>ki7njaqr7ps)7 ( 7k17nj>qraps)a

where 1, 7,1, m,n and u varies between 1 and 6; and ¢, x;, ¥m,nn and (, are arbitrary
smooth functions. In this case of group action, an infinitesimal generator which is a
vector field in J!(R, R%), has the following general form

0 0 0 0 0

for arbitrary smooth functions T, Kj, Ny, Qu, P, (I =1,2 and 1 < m,n,u < 3).

Since our computations are done in 1-jet space, so we do not need to lift v to
higher jet spaces and hence we act v (itself) on the eq. (1.2), then we find the
following relation

> [n:(Qi — K) + Ni(ai — k)] = 0.

7

Since n # 0, so without less of generality, we can suppose that n; # 0, then the
solution to this equation for would be

Ki=Q1+ nil[ > ni(Qi— K)) +ZNJ‘(%‘ —kj)]~

i=2,3

Therefore, the infinitesimal generator which we call it as contact infinitesimal gener-
ator is in the following form

PR 9 3 9]
VT T8t+i§;Ki(8- nlak1)+z (3% o)

ks =
0 1 0 )

(3.1) +N; (871] oG ki) 5

+Pj£].

One may divide the latter form to following vector fields, to consist a basis for Lie
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[, ] Vi v
(% 0 v; + Vj
Uj —U; — Uy 0

Table 2: The commutators table provided by contact symmetry.

algebra g = (v) of contact symmetry group G

n=To, w:KQ(a%—%B%)
”3_K3<aik3_%ja%l)’ U4=Q1(aiql+aikl)7

52) s Q2(322+7;§821)’ ; U6:Q3(%+%;ﬁ),
U7:N1(877’L1+n71(Q1_k1)67k51>7 ”8:N2(%+7(q2_k2)£)7
vg:N&;(ai%-l-il(%—kza) c%l)’ vio =P ail,
v = Py 8ip2’ v12 = P3 8ip3

The commutators [vl-,vj] for 1 <i,5 < 12 are linear combinations of v; themself,
and hence these vector fields construct a basis for Lie algebra g of contact symmetry
group GG. The commutator table is given in Table 2. In this table, when commutator
of two vector fields has a part in the form of a v;, then we used v; instead of it. As
is indicated in this table, for each 1 <, j < 12, the Lie bracket of v; and v; has two
parts, one part in the form of v;, and another part in the form of v;.

Theorem 2. The contact symmetry group of (1.2) is an infinite dimensional Lie
algebra and its Lie algebra is generated by contact infinitesimal operators (3.2) with
the commutators table 2.

4 Conclusions

A symmetry analysis for a new form of the vortex mode equation led to find the struc-
ture of point and contact infinitesimal generators as well as fundamental invariants of
the new equation. In addition a form of general solutions implied by these invariants
was obtained. Also we presented some examples for the point transformation case
which tend to a precise determination of related symmetry groups. In the special case
of our problem, the contact and point symmetry group of the vortex mode equation
were both found to be infinite dimensional Lie groups when the normal vector to wave
front is not necessarily unit.
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Abstract

This thesis is an attempt to introduce and state the last results and principal achieved subjects on
equivalence problem that naturally divides into five interconnected chapters.

Equivalence problem deals with finding differential invariants and classifying manifolds to stratify
geometric objects with respect to a special group action. As particular cases of the theory, basic and
important subjects of exterior differential systems and symmetry are illustrated, each having a wealth
of substantial applications in mathematics, specially in geometry, and also in other sciences like physics,
mechanics, control theory, computer vision and so on.

The first chapter, is a try to state required preliminary subjects for next chapters including a section
on Lie pseudo-groups. We start the equivalence problem by introducing symmetry groups of geometric
objects and its significant achievments for differential equations in recent years. The second chapter
comprise these statements. Chapter three is devoted to the study of equivalence problem for differential
systems, that is, exterior differential systems (EDS).

In chapter four, we concern with equivalence problem which is the main goal of the thesis and includs
the above theories. In this chapter, I tried to state the algorithm of equivalence problem in a completely
optimal form based on previously stated algorithms from significant references in this area to be compen-
dious and profitable for next studies. Finally, in the last chapter, the resume results of author’s research

on equivalence problem, symmetry and EDS are given.

Keywords: equivalence problem, exterior differential systems, symmetry, Lie pseudo-groups.
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