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viL

involution: anything internally complex or intricate

Oxford Advanced Learner’s Dictionary of Current English

inuoluere, ML involvere, to envelop, roll up, wrap up, whence ‘to involve’; pp inuo-
lutus, ML involutus, yields both the tech adj, Geom n, involute and the L inuolutio,
ML o/s involution whence E involution

Eric Partridge: Origins: an etymological dictionary of modern English



Preface

As long as algebra and geometry proceeded along separate paths,
their advance was slow and their applications limited. But when
these sciences joined company they drew from each other fresh
vitality and thenceforward marched on at rapid pace towards
perfection

Joseph L. Lagrange

The theory of differential equations is one of the largest fields within mathematics
and probably most graduates in mathematics have attended at least one course on
differential equations. But differential equations are also of fundamental importance
in most applied sciences; whenever a continuous process is modelled mathemat-
ically, chances are high that differential equations appear. So it does not surprise
that many textbooks exist on both ordinary and partial differential equations. But
the huge majority of these books makes an implicit assumption on the structure of
the equations: either one deals with scalar equations or with normal systems, i.e.
with systems in Cauchy—Kovalevskaya form. The main topic of this book is what
happens, if this popular assumption is dropped.

This is not just an academic exercise; non-normal systems are ubiquitous in ap-
plications. Classical examples include the incompressible Navier—Stokes equations
of fluid dynamics, Maxwell’s equations of electrodynamics, the Yang—Mills equa-
tions of the fundamental gauge theories in modern particle physics or Einstein’s
equations of general relativity. But also the simulation and control of multibody
systems, electrical circuits or chemical reactions lead to non-normal systems of or-
dinary differential equations, often called differential algebraic equations. In fact,
most of the differential equations nowadays encountered by engineers and scientists
are probably not normal.

In view of this great importance of non-normal systems, the relative lack of liter-
ature on their general theory is all the more surprising. Specific (classes of) systems
like the Navier—Stokes equations have been studied in great depth, but the existence
of general approaches to non-normal systems seems to be hardly known, although
some of them were developed about a century ago! In fact, again and again new
attempts have been started for such general theories, in particular for ordinary dif-
ferential equations where the situation is comparatively straightforward. Classical
examples are the Dirac theory of mechanical systems with constraints and the cur-
rently fairly popular numerical analysis of differential algebraic equations. How-
ever, in both cases researchers have had to learn (sometimes the hard way) that the
generalisation to partial differential equations is far from trivial, as new phenomena
emerge requiring new techniques.

IX
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There are probably many reasons for this rather unfortunate situation. One is
surely that the treatment of general systems requires fairly sophisticated tools from
differential geometry and algebra which at least practitioners in differential equa-
tions are usually not familiar with. Another serious problem is the available litera-
ture. Many of the (few) authors in this domain seem to be determined to found a
“school.” They go to great length to reinvent any piece of mathematics they use and
thus effectively create their own language with the result that their works are more
or less unreadable for most mathematicians. Furthermore, as in many other fields of
science, there is a certain tendency to “religious wars” between the different schools.

While writing this book, I tried to refrain from such ambitions and not to take
sides (although experts will easily notice a strong influence by the work of Pom-
maret which is not surprising, as I made my first steps in this domain under the
guidance of his books and lectures). I believe that all approaches contain useful
ideas and on closer inspection I have found that the similarities between the vari-
ous theories are usually much greater than the differences. One of my central goals
was to build a coherent framework using only standard notations and terminology
in order to make this book as accessible as possible. The general theory of differen-
tial equations requires sufficiently much digestion time even without being hidden
behind bizarre non-standard constructions.

Another important goal of mine was to strike a reasonable balance between elu-
cidating the underlying theoretical structures and the development of effective al-
gorithms for concrete computations. More applied mathematicians may find some
chapters overly abstract. However, over the years I have made the experience that it
is highly rewarding and fruitful to study even purely computational problems from
a higher theoretical level. One gains sometimes surprising insights opening com-
pletely new solution paths.

The main topic of this book is usually called the formal theory of differential
equations. It combines geometric and algebraic structures into a powerful frame-
work useful not only for theoretical analysis but also for concrete applications. In
this context, the adjective “formal” has at least two different meanings. A simple
one is that the origin of the theory was the problem of determining formal power
series solutions for general systems of differential equations, i. e. of proving the for-
mal integrability. In a broader sense, the word “formal” refers to the fact that we
nowhere work with explicit solutions; all analysis is solely based on manipulations
of the equations themselves.

Oversimplifying, one could say that most of the works on differential equations
up to the early 20th century are of a more formal nature, whereas currently the
functional analytic approach dominates the literature. It is often overlooked that in
fact formal and functional analytic methods are complementary to each other and
that an in-depth treatment of a general system of differential equations will need
both. Typically, one starts with a formal analysis, in particular one will first assert
the existence of formal solutions, as otherwise there is no point in proceeding any
further. Only for normal systems one can skip this step, as it is trivial.

An important part of the formal analysis consists of completing the system to
an involutive one. This includes in particular the addition of all hidden integrability
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conditions. Only after the completion one has a well defined starting point for func-
tional analytic or numerical methods; thus one may consider the formal analysis as
a “preconditioning” for the latter. As the title clearly indicates, the notion of involu-
tion takes a central place in the book. Indeed, in my opinion involution is the central
principle in the theory of under- or overdetermined systems.

One may compare the completion to involution of a differential equation with
rendering a linear system of equations triangular, say by Gaussian elimination. Most
properties of the system, like for example its solvability and the dimension of its so-
lution space, become apparent only after such a transformation. The same is true for
differential equations: only after a completion one can decide about the consistency
of the system and make statements about the size of the formal solution space.

Purely formal methods will not lead much further; under certain assumptions
one can proceed to prove the convergence of the formal solutions and thus obtains
an analytic solution theory. However, an applied mathematician will immediately
object that such a theory is not nearly sufficient for any practical purposes. Thus
the addition of other methods, in particular from functional analysis, is required for
further progress. Nevertheless, in this book we will almost exclusively be concerned
with the formal analysis of differential equations. One reason is that this alone rep-
resents already a fairly demanding task. Another point is the fact that the connection
of formal and functional analytic or numerical methods has not been much studied
yet. Even many fairly fundamental questions are still unanswered so that aspiring
graduate students can find here a wide open field.

As already mentioned, the formal theory relies mainly on a combination of alge-
braic and geometric techniques. A geometric formalism, the jet bundles, form the
foundation. It leads in a natural manner to questions in commutative (not differen-
tial!) algebra. Actually, a deeper understanding of involutive systems can be only
obtained by taking a closer look at the arising algebraic structures. While the im-
portance of abstract algebra has been evident at the latest since the seminal work
of Spencer in 1960s, the formal theory has developed completely independently of
commutative algebra. For example, the almost trivial fact that the notion of (the de-
gree of) involution of a differential equation is equivalent to the algebraic notion
of Castelnuovo—-Mumford regularity of an associated polynomial module has been
overlooked until fairly recently.

It is another goal of this book to clarify these relations between differential equa-
tions and commutative algebra. For this reason the book contains several chapters
dealing exclusively with commutative algebra. These chapters should also be of in-
dependent interest to (computer) algebraists, as some of ideas originally developed
for the formal analysis of differential equations are quite powerful and considerably
simplify many computations with arbitrary polynomial modules.

Unfortunately, the term “involution” is used in different approaches with some-
what different meanings. In fact, even within this book I will use it sometimes in
a broader and sometimes in a narrower meaning. In the algebraic theory a fairly
general notion of involutive bases of polynomial ideals will be introduced; but later
only the special case of Pommaret bases will be used. In the context of differential
equations involution is often confused with formal integrability, i. e. with the mere
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absence of integrability conditions. But while formal integrability is a necessary
condition for involution, the latter requires more and I will stress at a number of
occasions the importance of this “more”.

The book is divided into ten chapters the contents of which I now briefly describe.
The first chapter is a short general introduction into the kind of problems treated in
the book. It demonstrates the need for treating more general types of differential
equations and explains the relationship to some classical algebraic problems.

The second chapter is concerned with the geometry behind the formal theory.
It introduces the jet bundle formalism as the geometric foundation of differential
equations. In fact, it contains two different introductions of jet bundles. The “pedes-
trian” one is based on Taylor series and puts more emphasis on local coordinates.
The “intrinsic” one uses an abstract construction stressing the affine structure of jet
bundles; it does not often appear in the literature but turns out to be rather natural
for the formal theory. Then differential equations are intrinsically defined as fibred
submanifolds of jet bundles and the basic geometric operations with them, prolonga-
tion and projection, are introduced. This leads to an intrinsic picture of integrability
conditions and the notion of formal integrability.

While formal integrability is a very natural and intuitive concept, it turns out
that for many purposes it does not suffice. The first problem is already to decide
effectively whether or not a given differential equation is formally integrable. But it
will become evident at several places that it has further shortcomings; for example
even in the analytic category an existence and uniqueness theorem can be proven
only for involutive equations.

In order to resolve these difficulties one must resort to algebraic methods. So the
third chapter introduces our main theme—involution—in a purely algebraic frame-
work which, at first sight, is not at all related to differential equations. Involutive
bases are introduced for the Abelian monoid INjj and then extended to a fairly gen-
eral class of rings: the polynomial algebras of solvable type. This approach has the
advantage that it does not only allow us to extract the simple combinatorial idea
underlying involution in a very clear form, it may also be applied without modifica-
tions to many different situations: the classical polynomial ring, rings of differential
operators, universal enveloping algebras of Lie algebras, quantum algebras,... In-
volutive bases are a special form of the familiar Grobner bases which have become
a central algorithmic tool in computer algebra and therefore much of their theory is
modelled on the theory of Grobner bases.

As a kind of interlude, the fourth chapter discusses the computational side of
involutive bases. It presents concrete algorithms for their determination. As any in-
volutive basis is simultaneously a Grobner basis, we obtain here alternatives to the
famous Buchberger algorithm and its variants. Benchmarks have shown that the in-
volutive approach is often highly competitive in terms of the computation times.
Compared with the classical Grobner basis theory, the question of termination be-
comes much more subtle. This is in particular true for the bases of greatest interest
to us, the Pommaret bases which will later be used for a constructive definition of
involution for differential equations.
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This problem of the existence of a Pommaret basis (or more generally of effec-
tively deciding involution) is known under the name J-regularity and appears in
many different disguises in any coordinate based approach to involution. It is often
considered as a purely technical nuisance and thus a reason to use other types of
involutive bases instead of Pommaret bases. However, later results will show that
the “problem” of §-regularity is in fact a highly useful feature of Pommaret bases
and, for example, related to Noether normalisation or characteristics in the context
of differential equations. Furthermore, a simple and effective solution based on a
cheap criterion for §-singular coordinates exists and can be easily incorporated into
completion algorithms.

Instead of an immediate application of the developed algebraic tools to differ-
ential equations, the fifth chapter probes deeper into the theory of involutive bases
and shows that the fundamental idea behind them consists of the determination of
combinatorial decompositions for polynomial modules. Involutive bases unite these
decompositions with Grobner bases. Although quite obvious, this point of view is
still fairly new (in commutative algebra, for differential equations it was already
exploited by Riquier and Janet at the beginning of the 20th century).

Pommaret bases are not only important for differential equations, but also define
a special type of decomposition, a Rees decomposition. The main topic of the fifth
chapter is to show that this fact makes them a very powerful tool for computational
algebraic geometry. Most of these applications exploit that Pommaret bases possess
a highly interesting syzygy theory. For example, they allow for directly reading off
the depth, the projective dimension and the Castelnuovo—Mumford regularity of a
module and thus for simple constructive proofs of both Hilbert’s Syzygy Theorem
and the Auslander—Buchsbaum Formula. In addition, they provide a simple realisa-
tion of Hironaka’s criterion for Cohen-Macaulay modules.

Of course, these results makes one wonder why Pommaret bases are so special
compared with other involutive bases. It seems that the answer lies in homological
algebra. All invariants that are easy to read off a Pommaret basis are of a homolog-
ical origin. Hence it is not surprising that Pommaret bases possess a homological
interpretation which is the theme of the sixth chapter. It starts with studying the
Spencer cohomology and the dual Koszul homology. Then algebraic versions of the
classical Cartan test for involution from the theory of exterior differential systems
are given. Finally, the relationship between Pommaret bases and these homological
constructions is studied in detail.

The seventh chapter returns to differential equations and applies the developed
algebraic theory to the analysis of symbols. The (geometric) symbol induces at
each point of the differential equation a polynomial (co)module and one may now
use either the Spencer cohomology or, in local coordinates, Pommaret bases for
defining involutive differential equations. An important structural property of such
equations is the existence of a Cartan normal form for local representations. As a
first simple application of involution, a rigorous definition of under- and overdeter-
mined equations is given with the help of the principal symbol. This classification
makes sense only for involutive equations and it turns out that the classical count-
ing rules comparing the number of equations and unknowns may be misleading.
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Rather surprisingly, it seems to be difficult to find a satisfactory treatment of this
elementary and natural question in the literature.

We also discuss now the question of rendering an arbitrary differential equation
involutive. For ordinary differential equations it is answered by a simple geometric
procedure which has been rediscovered many times in different fields; for partial
differential equation an answer is provided by the Cartan—Kuranishi completion. In
principle, we cover in both cases equations with arbitrary nonlinearities. However,
in practice certain steps are hard to perform effectively. In the case of polynomial
nonlinearities one can always resort to Grobner bases techniques, though possibly
at the cost of a prohibitively high complexity. Furthermore, in nonlinear equations
one must always expect the emergence of singularities, a problem which requires
expensive case distinctions and which we will mostly ignore.

The eighth chapter is devoted to some “combinatorial games”: abstract measures
for the size of the formal solution space like the Hilbert polynomial or the Cartan
characters. One may argue about their usefulness, but some classical notions like
the number of degrees of freedom of a physical system are in fact based on such
“games.” The concept of a differential relation between two differential equations
generalising Bicklund transformations is introduced and the induced relation be-
tween the respective Hilbert polynomials is studied. For applications in physics, it
is often of interest to formally subtract the effect of gauge symmetries. Within the
framework of the formal theory, a fairly simple pseudogroup approach to this ques-
tion exists. Einstein introduced for similar purposes the strength of a differential
equation which can be easily related to the formal theory.

A central question in the theory of differential equations is of course the existence
and uniqueness of solutions. Since jets may be understood as an intrinsic version of
Taylor series, it does not surprise that the simplest results are obtained for analytic
solutions. The ninth chapter starts by recalling the Cauchy—Kovalevskaya Theorem
as the most general (with respect to the structure of the equation) existence and
uniqueness result for analytic solutions of analytic normal systems.

One could try to directly extend its proof to involutive systems. Indeed, this ap-
proach is taken in the Janet—Riquier Theory leading to Riquier’s theorem on the exis-
tence and uniqueness of analytic solutions of involutive! systems (here involution is
understood in the broader sense of involutive bases). A more flexible approach leads
to the Cartan—Kihler Theorem for arbitrary involutive differential equations. Its
proof is based on considering a sequence of normal systems to which the Cauchy—
Kovalevskaya Theorem is applied; thus power series appear only implicitly in con-
trast to the proof of Riquier’s theorem. The proof also clearly demonstrates why
formal integrability is not sufficient for the analysis of differential equations but the
crucial tool of the Cartan normal form of an involutive equation is necessary.

Because of the use of the Cauchy—Kovalevskaya Theorem, the Cartan—Kéhler
Theorem inherits the restriction to the analytic category and this fact seriously lim-
its its practical value. However, if more is known about the structure of the equa-
tion, then the presented technique of proof can sometimes be used for obtaining

! In the Janet-Riquier Theory one usually speaks of passive systems instead of involutive ones.
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stronger existence and/or uniqueness results in function spaces of relevance for ap-
plied mathematics. This will be the case, if it is possible to substitute the Cauchy—
Kovalevskaya Theorem by other results from the extensive literature on existence
and uniqueness for normal systems. Two examples of such generalisations concern-
ing linear systems of differential equations will appear in the tenth chapter.

Vessiot developed a dual version of Cartan’s theory of exterior differential sys-
tems based on a distribution defined over the differential equation. Unfortunately, it
has been largely ignored in the literature so far, although it appears to be highly use-
ful for the geometric analysis of differential equations. The remainder of the ninth
chapter is devoted to a new presentation of his approach. First of all, it is better em-
bedded into the geometry of jet bundles (in particular the contact structure) which
leads to some simplifications. Then it is shown that Vessiot’s construction succeeds
only for involutive equations (again formal integrability is not sufficient).

The tenth chapter specialises to linear systems of differential equations. It starts
with some elementary geometric aspects of the linearity. After studying an exten-
sion of the Holmgren Theorem to arbitrary involutive equations and overdetermined
elliptic and hyperbolic systems, we consider linear systems from a more algebraic
point of view. Firstly, an introduction to basic algebraic analysis is given. Then it
is shown how the Cartan—Kuranishi and the involutive completion algorithm may
be merged into a new algebraic algorithm that is able to deliver intrinsic geometric
results. Compared with straightforward realisations of the Cartan—Kuranishi com-
pletion, it is much faster, as due to a clever book-keeping much less prolongations
must be computed. Finally, the inverse syzygy problem and the integration of linear
systems with constant coefficients of finite type are studied.

As one can see, the book jumps between geometric and algebraic approaches
treating quite diverse topics. Somebody reading the whole text will therefore need a
certain familiarity with jet bundles and differential geometry on one side and com-
mutative and homological algebra on the other side. Not all readers will have the
necessary background or actually be interested in all these topics. This fact has been
taken into account in a two-fold way.

Two fairly long appendices collect some basic results from algebra and differen-
tial geometry that are used in the main text; in particular, an introduction into the
theory of Grobner bases is given. These appendices try to make the book to a rea-
sonable degree self-contained, but of course they cannot substitute real introductions
into the subjects involved. Therefore additional references to standard textbooks are
given. I have also included proofs for some of the mentioned results—either because
the used techniques also appear elsewhere in the main text or for a comparison with
alternative approaches developed in this book.

Many chapters and sections are rather independent of each other. Depending on
the interests of a reader many parts may be safely ignored. For example, some-
body interested exclusively in the algebraic theory of involutive bases needs only
Chapters 3—6. On the other hand, somebody who does not like commutative algebra
may ignore precisely these parts, as the most important results needed for the anal-
ysis of differential equations reappear in Chapter 7 in an alternative formulation.
For the benefit of readers not so familiar with differential geometry most geometric
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constructions are described both in an intrinsic manner and in local coordinates. Fur-
thermore, many concrete examples are included to illustrate the theoretical results.

Each chapter ends with a brief section called Notes. It usually gives some pointers
to the literature and to alternative approaches. I have also tried to trace a bit the
history of the main ideas. But as I am not a historian of science, the results should
be more taken as rough indications than as a definite answer. Furthermore, in several
places I rely on other sources and I have not always checked the correctness of the
references. A valuable source of information on the state of the art of the theory of
differential equations at the end of the 19th century is the article of von Weber [475]
in the Enzyklopdidie der Mathematischen Wissenschaften.

This book evolved out of my Habilitation thesis [406] admitted by Universitét
Mannheim in 2002. It is, however, not identical with it; in fact, the book has about
twice the size of the thesis. Once I had started with some “minor” changes for the
publication of the thesis, I could not resist the temptation to include all the things I
left out of the thesis for lack of time (on the other hand I excluded the chapter on
numerical analysis, as [ am not yet satisfied with the status of this part of the theory).
In particular, the material on the Vessiot theory and on the homological theory of
involutive bases are completely new. In the end, these “minor” changes lead to a
delay of several years in the publication and I am very glad that Springer—Verlag,
in particular in the person of Ruth Allewelt and Martin Peters, accepted this delay
without complaints.

Finally, I would like to thank some people who either helped me to get a deeper
understanding of involution and its applications or who read some version of the
manuscript and gave me valuable comments. This list includes in particular (in al-
phabetic order) Ernst Binz, Dirk Fesser, Vladimir P. Gerdt, Ulrich Oberst, Peter
J. Olver, Jean-Francois Pommaret, Alban Quadrat, Julio Rubio, Robin W. Tucker,
Jukka Tuomela, Peter J. Vassiliou and Eva Zerz. Furthermore, the editors of the Al-
gorithms and Computation in Mathematics series gave me useful feedback. Special
thanks are deserved by Marcus Hausdorf who has been my collaborator on most of
the topics covered here and who has implemented large parts of the MuPAD code
used in concrete computations. Concerning this last point it is also a pleasure to ac-
knowledge the cooperation of Benno Fuchssteiner and the whole MuPAD group in
Paderborn over many years.

Over the years, much of my work has been financially supported by Deutsche
Forschungsgemeinschaft under various grants. Additional financial support was
obtained by two European projects: INTAS grant 99-01222 (Involutive Systems
of Differential and Algebraic Equations) and NEST-Adventure grant 5006 (Global
Integrability of Field Theories).

But my deepest gratitude goes to my wife Marion, patiently bearing the life with
a scientist. Only her love and support has made it all possible.

Karlsruhe/Kassel, June 2009 Werner M. Seiler



Contents

1 Introduction................. .. ... i 1
2 Formal Geometry of Differential Equations ....................... 9
2.1 A Pedestrian ApproachtoJetBundles ......................... 10

2.2 An Intrinsic ApproachtoJetBundles .......................... 18
Addendum: The Contact Structure a la Gardner—Shadwick ............... 27

2.3 Differential Equations............ ... i 29

24 SomeExamples.............. 48

2.5 NS . vttt 58

3 Involution I: Algebraic Theory ............ ... ... ... .......... 63
3.1 Involutive Divisions .......... ... .o, 64
Addendum: Some Algorithmic Considerations .. ...................... 72

3.2 Polynomial Algebras of Solvable Type......................... 76

3.3 Hilbert’s Basis Theorem and Grobner Bases .................... 86

3.4 Involutive Bases............... ... . . il 94

3.5 NOLES . ottt e 100

4 Completion to Involution. ................ ... ... ... .......... 105
4.1 Constructive DIVISIONS . .. ....ottiitin i 106

4.2 Computation of Involutive Bases . . . ........................... 110
Addendum: Right and Two-Sided Ideals . ........................... 118

4.3 Pommaret Bases and §-Regularity ............................ 122

4.4 Construction of Minimal Bases and Optimisations ............... 132

4.5 Semigroup Orders .. ........ooviiiininn et 141

4.6 Involutive BasesoverRings ............. ... ... .. ... ... 156

AT N S . o ettt et e 161

5  Structure Analysis of Polynomial Modules ........................ 167
5.1 Combinatorial Decompositions .. ...........c.ooiiuininennn . 168

5.2 Dimensionand Depth ....... ... ... .. .. . ... . 175

XVl



XVIII Contents

10

5.3 Noether Normalisation and Primary Decomposition.............. 182

Addendum: Standard Pairs . ... ..... ... .. .. 190
5.4 Syzygies and Free Resolutions ............................... 193

Addendum: Iterated Polynomial Algebras of Solvable Type............... 207
5.5 Minimal Resolutions and Castelnuovo—-Mumford Regularity ...... 210
5.0 NOES . . vttt et e 228
Involution II: Homological Theory ............................... 235
6.1 Spencer Cohomology and Koszul Homology ................... 236
6.2 Cartan’s Test .. ...ttt 246
6.3 Pommaret Bases and Homology ............ ... ... ... ..... 254
6.4 NOES. ..ottt 260
Involution III: Differential Theory ............................... 263
7.1 (Geometric) Symbol and Principal Symbol ..................... 264
7.2 Involutive Differential Equations................. ... ... ..... 281
7.3 Completion of Ordinary Differential Equations.................. 296

Addendum: Constrained Hamiltonian Systems . ... .................... 302
7.4 Cartan—Kuranishi Completion . ............................... 305
7.5 The Principal Symbol Revisited .............................. 310
7.6 8-Regularity and Extended Principal Symbols .................. 317
TT NS . ettt e 322
The Size of the Formal SolutionSpace ... ......................... 329
8.1 General Solutions ........ ... 330
8.2 Cartan Characters and Hilbert Function ........................ 334
8.3 Differential Relations and Gauge Symmetries ................... 343

Addendum: Einstein’s Strength . . ........ ... ... . o oo 352
B NOLES . . vttt 353
Existence and Uniqueness of Solutions . .. ......................... 357
9.1 Ordinary Differential Equations .............................. 358
9.2 The Cauchy—KovalevskayaTheorem .......................... 370
9.3 Formally Well-Posed Initial Value Problems .................... 374
9.4 The Cartan—Kéhler Theorem ............. ... ... oot 384
9.5 The Vessiot Distribution .. ...t 392

Addendum: Generalised Prolongations ............................. 404

Addendum: Symmetry Theory and the Method of Characteristics. .......... 407
9.6  Flat Vessiot COnnections . ............cuuveuineiunnennnennn.. 412
0.7 NS . ettt e 424
Linear Differential Equations ................................... 431
10.1 Elementary Geometric Theory.......... ... ... oo, 432
10.2 The Holmgren Theorem . ..., 436
10.3 Elliptic Equations ............... oo, 440

10.4 Hyperbolic Equations ............. . ... ... ... i ... 449



Contents XIX

10.5 Basic Algebraic Analysis ........... .. ... i i 458

10.6 The Inverse Syzygy Problem ................................. 466
Addendum: Computing Extension Groups .. ............ ... covu .. 473

Addendum: Algebraic Systems Theory .............. ... ... ......... 475

10.7 Completion to Involution ........... .. ... . ... 480

10.8 Linear Systems of Finite Type with Constant Coefficients ... ...... 494

TO.9 NOES . . ottt et e e e 504

A Miscellaneous. . ............ 509
A.l1 Multi Indices and Orders . ............ciiiiiiiiininennn . 509
Addendum: Computing Derivative Trees ... ........ ... ... . ... . ..... 515

A2 Real-AnalyticFunctions . ......... ... ... .. ... . .. 517

A.3 Elementary Transformations of Differential Equations............ 519

A.4 Modified Stirling Numbers. ......... ... oo 525

B Algebra ... ... 529
B.1 Some Basic Algebraic Structures ................. . ... 530

B.2 Homological Algebra .......... . .. ... i 544

B.3 Coalgebrasand Comodules ........... ... ... ..., 559

B.4 Grobner Bases for Polynomial Ideals and Modules............... 567

C Differential Geometry ............ ... ... ... .. 585
C.l Manifolds . ...t 585

C.2 Vector Fields and Differential Forms .......................... 592

C.3 Distributions and the Frobenius Theorem....................... 600

C4d CONNECHIONS . o« vttt ettt e et e e 604

C.5 Lie Groupsand Algebras ............ouuniiiiniiinniinnennn . 608

C.6 Symplectic Geometry and Generalisations...................... 610
References. .. ... ... ... 617
GloSSary . ... ..o 637



List of Algorithms

2.1
3.1
3.2
33
34
4.1
4.2
4.3
4.4
4.5
4.6
4.7
4.8
4.9
4.10
5.1
5.2
53
54
7.1
7.2
1.3
9.1
9.2
10.1
10.2
10.3
10.4
10.5
Al
B.1

Power series solution of formally integrable differential equation.... 42
Janet multiplicative indices ........... ... . i i, 73
Janet diviSor. .. ...ttt 74
Pommaret divisor ......... ... . 75
Left Ore multipliers......... ... ... . i i 85
Involutive basis in (INf,+) ............oo i 111
Involutive head autoreduction ............. .. .. ... ... ... ... 114
Involutive basis in (P,*, <) (“monomial” form) ................. 115
Left Involutive basis for two-sided ideal . . ....................... 121
Involutive basis in (P,*, <) (improved form) .................... 132
Minimal involutive basis in (P, %, <) .....ooviiiiiiin... 135
Minimal involutive basis in (P, *, <) (optimised form) ............ 139
Homogenised Mora normal form .............................. 151
Involutive Moranormal form........... .. ... ... ... . ... 155
Involutive R-saturation (and head autoreduction) ................. 159
Complementary decomposition (from minimal basis) ............. 170
Complementary decomposition (from Janet basis) ................ 172
Standard Pairs ... ... 191
Involutive R-saturation (iteratedcase) ...............ccvvnin.n.. 209
Power series solution of involutive differential equation ........... 284
Completion of ordinary differential equation..................... 301
Cartan—Kuranishi completion ................... . ... .. ..... 306
Taylor coefficient of formal solution (linear version) .............. 381
Taylor coefficient of formal solution (general version) ............. 383
Parametrisationtest........... ... .. .. i 468
Prolongationof skeleton.............. ... . i 483
Triangulation of skeleton ............ . ... .. i 485
Hybrid completion of linear systems. .. ......................... 490
Solution of linear systems with constant coefficients of finite type ..499
Derivative tree . .. ..ottt 516
Normal form ... 570

XX1



XXII LIST OF ALGORITHMS

B.2 Autoreduction of a set of polynomials .......................... 573
B.3 Grobner basis (Buchberger) ............ oo i 575



	Involution



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 600
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 5.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice




