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Abstract

We apply Lie group based similarity methods to the study of a new, and widely
relevant, class of objects, namely motions of a space curve. In particular,
we consider the motion of a curve evolving with a curvature x and torsion T
dependent velocity law. We systematically derive the Lie point symmetries
of all such laws of motion and use these to catalogue all their possible
similarity reductions. This calculation reveals special classes of law with
high degrees of symmetry (and a correspondingly large number of similarity
reductions). Of particular note is one class which is invariant under general
linear transformations in space. This has potential applications in pattern and
signal recognition.

PACS numbers: 47.32.Cc, 02.20.—a
Mathematics Subject Classification: 74K05, 22E70

This article features online multimedia enhancements

1. Introduction

The purpose of this work is to investigate the motion of space curves obeying a certain class
of isotropic velocity laws. It is well known that curves which have the same curvature and
torsion as functions of arclength are similar (i.e. identical up to an arbitrary translation and
rotation). It follows that isotropic velocity laws depend upon curvature and torsion, and their
derivatives (or integrals) with respect to arclength. Here we restrict ourselves to laws which
depend only upon curvature and torsion such that the velocity v of the curve is given by

v=0¢kK, 1)kn+ Bk, T)kb (D)

where ¢ and 8 are arbitrary functions of k and 7, and n and b are, respectively, the principal
normal and the binormal to the curve; the extra factors « in this velocity law are retained
to make the resulting partial differential equation (PDE) formulation simpler. It is worth
remarking that all velocity laws of this form are invariant under rotations and translations in
the spatial coordinates and will hence exhibit rich symmetry group structures. The laws given
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by ¢ = ¢(k) and f = B(x) are clearly a subclass of (1) but, because « contains no third
derivatives of the position vector with respect to arclength (in contrast to 7), they will require
special treatment.

In practice, curvature and torsion dependent velocity laws arise in the study of line
singularities [1]. These arise in a number of physical systems such as superconducting vortices,
scroll waves, disclinations, dislocations and superfluid vortices. Typically, the behaviour of
these systems is described by a set of PDEs which exhibit singularities along a set of curves
in three-space which are free to move as the system evolves. In many situations, the evolution
of the system is governed primarily by the presence of these line singularities and, in such
instances, it is useful to derive their law of motion. Typically, this law of motion is coupled to a
set of (often linear) field equations. However, there are scenarios where the coupling between
the field equations and the velocity law is weak and the motion of the line singularities is
predominantly self-induced. Examples of self-induced velocity laws falling into the class (1)
include the self-induced motion of a superconducting vortex

vV=kn (2)
derived in [5] and the self-induced motion of a superfluid vortex
v=«b 3)

derived in [8]. The self-induced motion of scroll waves in excitable media also falls into this
category for certain special classes of these materials, though the general law for the self-
induced motion of scroll waves (derived by Keener [9]) also contains terms with derivatives of
the torsion. We note that (3) also applies to small aspect ratio fluid vortices [4, 11]. In addition,
we mention the dynamics of twisted rods [10], which have many applications (including the
motion of supercoiled DNA) but, like scroll waves, depend upon derivatives of the torsion.

As well as providing an insight into a wide range of physical problems, the investigation
of (1) is of interest from a purely mathematical point of view. To illustrate this, we consider
the evolution of a planar curve moving according to the law

v = G)n. 4)

The special case G = «!/3 has been studied by Sapiro and Tannenbaum [16] who
have demonstrated that the resulting PDE has a rich symmetry group structure (with a
correspondingly large class of similarity reductions). Of particular interest is a family of
elliptical similarity solutions which, as they shrink, preserve their shape. This shape preserving
property has been exploited [16] as the basis of an image processing technique. Subsequent
work by Wood [17] classifies the Lie point symmetry groups and the corresponding similarity
reductions exhibited by (4) in two dimensions and demonstrates that (i) all such laws are
invariant under an arbitrary translation in space and time and a rotation in space, (ii) laws of
the form v = k“n (here « is an arbitrary exponent) are, in addition, invariant under a rescaling
and (iii) v = «'/*n is the only law, of this form, exhibiting more symmetry. The similarity
solutions associated with v = k“n are investigated in detail in [17] and numerical solutions
are also constructed there. Our aim here is to generalize such classifications to curves evolving
in three dimensions according to (1). Since all laws of this form are isotropic, it follows that
they are all invariant under arbitrary translations (in space and time) and rotations (in space).
In the following, we systematically derive all the continuous symmetries to (1). In particular,
we show that laws of the form

v=k“"NF/t)n+Gk/T)b)
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(here c is an arbitrary exponent and F'(-) and G () are arbitrary functions) are, as well as being
invariant under translations and rotations, invariant under a rescaling. A special case of this

class of law,
< : )1/3
v=|— n
7|

is of particular interest because it exhibits a remarkably rich group structure associated with its
invariance under general linear transformations. In this context, we mention that there is some
interest in resolving space curves, from fuzzy three-dimensional images, within the image
processing community (see, for example, [15]). Such issues arise, for example, in locating
the position of a blood vessel (represented by a space curve) from an MRI scan.

In order to reformulate (1) as a PDE, we write the position of the curve as a vector function
of time and some parametrization s, such that x = q(s, t). In terms of the vector q the velocity
law (1) becomes

=¢k, )kn+ Bk, T)kb— Gt 5)

where ¢ is the tangent vector to the curve. Here the function G determines the evolution of
the parametrization. If, for example, we wish to identify s with the Cartesian coordinate z and
write ¢ = (u(z, t), v(z, t), z) we must ensure that the z component of g, is identically zero.
This requires that we choose
¢k, 7) 1 Bk, 1)
- 1/2 2] Y7o 2 (U555 — Vsltss)
(2 + 02+ w?)"? \ (2 + 02 + w2) (u? +v? +w3)

where the subscript denotes the partial derivative. The evolution of the curve is then described
by the system

¢, T, + Bk, 7) (uzvzuzz - (1 + u?) UZZ)

YT ) (1+u?+02)" ©
oy — ok, TV, . B, T) (uzz (1+02) — uv.v.:) -
(1+u2+02) (1+u2+v)/2

in which

12
(ugz + Uzzz + (Uzzv; — Mz”zz)z)
K = 7 (8)
(1+u?+02)

L — ( (UgVpgp — Uzzz V) . )

u%z + ng + (v — uzvzz)z)

As we shall demonstrate (and as is to be expected a priori from their geometrical interpretation)
all such PDEs are invariant under rotation. It is therefore also useful to formulate the velocity
law in terms of polar coordinates. This we do by writing

q=r(0,t)cosbe, +r(0,1)sinbe, +z(0, t)e;
and setting s = 6, which requires
r(roroo +z0200) — ro (r* +2 (rf + 22)) T9Zge — ZoTe0 + 720

+ Bk, T
72 Y P

so as to ensure that the first two components of (5) give the same relation for r,. This results
in the following system for r and z,

G=9¢kr1)

r(r2+r+22)
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2 _ 9,2
r*z99 — rrozo +ro(roze — Zoroo)
= (e, 1) = 2o 4 Bl ) 7 (10)

( ry + ) r(r2+rg2+z§)
rZoo — — 12rog +2rr2 + 122 + 20 (rozen — Z6706)

=l )2 Iy B, r) T (11)
( +9+Z) r(r +r9+ze)

with

1

B [(r> — rroe +2r9)* + (rze — rogze +rozee)* + (rzee — 2reze)’| / 12

K = N 5 1N3/2 ( )
(r2+ri +25)

2 2 2 2 2 2 2
2000 (r +2ry — Vrgg) — Zp9 (r +2r5 — Vrgg)e + 29 (3r9(9 — 2rgrops + 61y — 4rrgg +r )

(r? — rrgg +2rg)* + (rzo — ropzo + rezee)” + (rzeo — 2roze)?
(13)

This formulation is a more convenient one for studying some of the similarity solutions
discussed later.

The methods we use to derive the Lie point symmetries (and the similarity reductions) of
PDEs (6)-(9), and hence of the velocity law (1), are described in [2, 3, 6]. A more rigorous
treatment of the subject can be found in Olver [12].

In the next two sections, we systematically derive the Lie point symmetries of all velocity
laws of the form (1) using their PDE formulation (6)—(7). We show that such laws fall into one
of three classes, having varying degrees of symmetry, and derive the global transformations
under which each class of velocity law is invariant. We use the Lie point symmetries, in
section 4, to catalogue the similarity reductions for each class of velocity law. Finally, in
section 5, we draw our conclusions.

2. Local Lie groups

2.1. Formulation

We apply the standard Lie group method to determine the point symmetries of equations

(6)—(9) (see [6], for example) by seeking infinitesimal transformations of the form
t"~t+eT(z,t,u,v) u* ~u+el(z, t,u,v) (14)
v ~v+eV(z, t,u,v) I ~z+eZ(z t,u,v)

where € < 1. In addition, we must in the usual way consider the effect of this transformation

on the derivatives of the dependent variables # and v with respect to the independent variables

z and t. We write

Ui ~u;+eU* Ui ~ Uz + €U 15
Uheppe ™~ Ugyy + €U ui ~u +el’ as €—0

and similarly for the derivatives of v. The prolongations U’, U<, U* and U%* can be expressed
in the standard way (by using the chain rule) in terms of derivatives of u and v with respect to
zand t,

DU DT DT

e AV e i 16
pr bz "“Dr (16)
DU DZ DT
Ut — — —u (17)
Dz Dz Dz
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[ DU 5, PZ D*Z L0, DT, DT (18)
= ——F —2Up—— — |\ U;——= Uy —— + U ——F
Dz? “ Dz “Dz? “Dz ' D22
[z D3U 3 DZ . DT . D*T . D*Z D37 . D3T (19)
= — — —Uu —U,, — U, —FUu U, —— Ut————
DZ3 Dz 22z Dz zzt DZZ zt DZZ 2z z DZ3 t DZ3
where
DU DU
E = Ul+Uuut+vat D—Z :Uz+Uuuz+vaz
D*U

2 2
D—Zz = Uz + Uytiyz + Uyvge + 2(Uygu; + Uypvy) + (Uuuuz +2Upuzv; + Uuuvz)

DU ) )
—— = U, +3(Uizzut; + Uyzzv,) +3 (Uuuzuz +2U,pzuzv; + vazvz)
Dz3
3 2 2 3

+ (Uuuuuz + 3UMMUMZUZ + 3UMUUMZUZ + U'U'U'Uvz) + 3(UHZMZZ + UUZUZZ)

+ 33Utttz + Uy (U207 + U2020) + Upyvrvz0) + Ugttzz + Uy Vg
The terms V¢, T?, Z* etc can be calculated similarly, so for example V** is found by replacing
U by V in (18) and making the transformation u — v, v — u. We also need to consider the
effect of the transformation on the curvature and torsion; under (14) these go to

kK*~Kk+eK Tf~ T +e¥
where
u,U* +v,V*?

K = -3k 72

[“zzUZZ + U VE A+ (U0 — volt) (Utvg, — v U +u  VE — Vzuzz)i|
K
uZ, + v + Uz — Vegllzr)?

Gy { UzzvZZZ +u,, V3 szuZZZ _ vzzUzzz }

UzzVzzz — VzzUzz;

. U U + 0 VE+ (Vittgy —uzvg) (Vg + 0, U — Utvg, — VE¥uy)
u%z + vzzz + (vt — uz”zz)2
M= (1 +u§+vf)l/2
Substituting (14) and (15) into (6)—(9) and equating terms of order € yields

3 3
—U'M? = 3u,Mu.U* +v. V) + MU= + %(wZ + v, V) + Mu,. <K—¢ + z—¢)

oK aT
+p (UZMZZUZ +uu, Vi+uv,U* = 2u,v, U* — (1 + u?) VZZ)
ad ad
+ (K£ +‘I£> (uzvzuZZ — Uy (1 + v?)) =0 (20)
ad ad
VM = 30, MU + 0.V + MoVE + 2 U7 + 0.V + M. (K22 1702
M oK at
+p ((1 + vf) U¥ +2u,v,V: —vv, U —u,v, V' — uzsz“)
ap 0B
+ (Ka +T'E> (o (1+02) —uzv.v,) =0, (1)

In order that these equations be satisfied for all solutions to (6)—(9), we require that the
coefficients multiplying derivatives of u and v be equal to zero. However, care has to be taken



9862 G Richardson and J R King

in doing this since, as usual, the time derivatives are related to the spatial ones by the governing
equations and «, 7, U?, V< etc all depend upon the various spatial derivatives of # and v.

We start by setting the coefficients of u,, and v,,, equal to zero; this implies T = T ().
We next look at the coefficients of the remaining third-order derivatives (i.e. u,, v;.;). These
only appear in (20)—(21) through ¥ and t. Since at this stage we are taking § and ¢ to be
functions of 7, it is convenient to rewrite v,,., where it appears in ¥, in terms of v and u.,.
We then equate terms in u,, to zero to find

Uy=0 Uy; =0 U.=0

Viu =0 Viz =0 V=0

Zuw =0 Zuw =0 Zyw =0 22)
U = Vi Uw =12, Vou = Zzu

Uw =22, Vv =2U, Z.,.=2V,,.

Proceeding with the remainder of the calculation, we find in addition that

BV:+Z7Z,)=0 BVu+Uy) =0 BWU:+Z,)=0

(ke —=2tPp)(Vo+ Zy) =0 (ke =2t )(Vu+Uy) =0 (ke —219)(U.+ Z,) =0

(29 +3kp)(V.+ Z,) =0 2o +3kp)(Vu+Uy) =0 2o +3kp)(U.+Zy) =0

Kpe —=21p) Uy —Z) =0 (ke —2t¢) (U — Vi) =0 (ke —219)(Vy — Z) =0

Q2o +3kp)Uu —Z) =0  2¢+3cp)Uy— Vo) =0 (29 +3kp)(V, —Z;) =0

BWU.,—Z;)=0 BWU,—Vy)=0 BVy—2:)=0

Z, =0 U =0 Vi=0

¢T, = 3(Uu+ Vo + Z)Qp + ke + 1) BT, = 3(Uu + Vo + Z) 2B + kP + Tho).
(23)

In the case where both d¢/d7 and dB/dt are identically zero, we cannot use the argument

given above (concerning the third-order derivatives of u and v) to infer (22) and must therefore

perform a separate calculation to find the infinitesimal symmetries. This is considerably
simpler than the general case and results in the following relations,

T =T() Vo =2, U, =72,
V.+Z,=0 V,+U, =0 U, +7Z,=0

(24)
U =0 V,=0 Z;, =0

BT, = Z:(2B + kP) ¢T, = Z:2¢ + ki)

together with the same conditions on the second derivatives as before, namely (22). This
special case will be discussed further in sections 2.2 and 2.3. We now divide the analysis into
three sub-cases.

2.2. Case I: arbitrary ¢ and B

If we allow ¢ and S to be any function of ¥ and t then, from (23), we require
,=72,=U,=V,=0.

The corresponding symmetry group has seven parameters and takes the form

T =1 (25)



The evolution of space curves by curvature and torsion 9863

U 0 h —f u )
Vi=|-h 0 -—g v+ |- (26)
Zz f g 0 z 20

We note that #y, up, vo and zo represent translational invariants and %, f and g represent
rotational invariants, so the symmetry can be predicted in advance from the nature of the
velocity law (1) but is far from obvious from the PDE formulation. In the special case where
¢ = ¢ (k) and B = B(k) we retrieve the same result from (24).

Looking at the equations contained in (23) we see that if ¢ and 8 are chosen appropriately
we might expect to obtain equations with a higher degree of symmetry. Thus the condition

T,=WU,+V,+Z,)=0 27
holds unless
é(2¢+l€¢,(+t¢r)=2+c %(2,3+K,3K+‘L’,31)=2+C (28)

where c is an arbitrary constant. Similarly, the conditions

Vz =-Z, V. =-U, Uz =—Z, U, =V, =12, (29)

Z

hold unless ¢ and g satisfy

Kpe =2t =0 2¢ + 3k = 0. (30)
Similarly in the special case ¢ = ¢ (k) and B = B(k), it follows from (24) that the condition
T,=272,=0
holds unless
%(2¢+K¢K)=2+C %(2,3+K,3K)=2+c. 3D

These constraints lead us to the special case which we now discuss.

23.Casell: p =kY(k/1), B =KT(K/T)

Provided that the functions ¢ and g satisfy (28) (or in the special case ¢ = ¢ (k) and § = B(k)
satisfy (31)) we can relax the restriction (27). The most general solution to (28) is

¢ =K (E) B=«kT (E)
T T
where Y'(-) and I'(-) are arbitrary functions and, as stated earlier, ¢ is an arbitrary constant.
For such functions, equations (23) reduce to
u,=V,=12, T,=7Z.2+c¢).

The corresponding symmetry group for (6)—(9) has eight parameters and is

T=Q2+c)at+1 (32)
U a h —f u uo
Vi=|-h o —g v+ v (33)
V4 f g « Z 20

where the additional parameter o represents a rescaling.
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24. Caselll: ¢ = k= >3t|713, =0

The conditions (29) can be relaxed only if ¢ and 8 satisfy (30), from which it follows that

¢l = M| P71 =0 (34)
where M > 0 but is otherwise arbitrary. This solution also satisfies (28) with ¢ = —1. Scaling
the arbitrary constant M out of the equations, leads to the following relation for ¢,

p=xPle7 p=0 (35)

if we require that ¢ be positive whatever the sign of 7 (the other possibilities will be evident
from (34); M could in fact be taken to have different values for t > 0 and t < 0). The
corresponding velocity law

1/3|t|_1/3n (36)
has infinite velocity if the torsion of the curve is zero and hence a planar curve propagates
with infinite speed. Furthermore, issues of well-posedness remain to be resolved. The

corresponding symmetry group has thirteen parameters and takes the from
ap +ax+as;

V=K

T =—"T"——1t+10 (37)
3
U app ap ass u uo
V= azy dx a3 v|i+|v|. (38)
zZ a1 axn az) \2 20

3. Global symmetries

3.1. Preamble

We can, in the usual way, use the infinitesimal versions of the group to construct the global
forms of transformation under which equations (6)—(9) are invariant. These are given by
solving the initial value problem

or* * * * * du* * * * *

— =T, u™,v", w") =U@",u™,v", w")

de de

av* az* (39)
= V(" u*, v*, w) — =Z{*, ut, v, w")

de de

with
"=t u' =u v = =z on &=0. (40)

We now solve (39)-(40) for the global groups in the three different cases.

3.2. Case I: arbitrary ¢, B

Before solving (39) it is helpful to make a rotation of the (u*, v*, z*) coordinates about an
appropriate axis to leave (39) in the form

or = 41
de 0
ou*
de 0 —O© 0\ /u* uo
av*
5 =]1® 0 0 v+ v . (42)
82* 0 0 0 Z* 20

de
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Here 1y, uo, v and z represent translation invariants and ® a rotation invariant. The parameter
O is related to f, g and % in (26) and the axis of rotation about which the rotation occurs.
Integration of (41)—(42) for ® = 0 with respect to ¢ yields the obvious translation invariants

t* =t +e¢t u' =u+eug v  =v+ey F=z+ez0. (43)

For ® # 0 we can set ug = vy = 0 by translation of # and v and integration of the equations
then results in

t* =1+ et u* = cos(e®)u — sin(e®)v

o (44)

v* = sin(¢®)u + cos(e®)v 7" =z +ezp.
This represents three degrees of freedom (fy, M and zp) whereas the infinitesimal group
(25)—(26) has seven. The difference can be accounted for by noting that an arbitrary rotation
and translation of the axis of rotation requires four degrees of freedom. Indeed, we can retrieve
the general global group (7, , ¥, ) by making such a rotation and translation to (44) of the
form

i . . . * *
u cos¢p —cosysing  siny sing u+u
A % A . .
=t D| =|]sing cosycos¢ —siny cos¢o v+
3 0 sin x cos X Z*

where u(j, vj, ¢ and x are arbitrary parameters. Thus the Lie group for (u, v, z) is the special
Euclidean group SE(3) which comprises arbitrary rotations and translations of the (u, v, z)
space. The global group (44) can also be written in terms of polar coordinates r, 6 and z, i.e.
in the form

" =1+¢t rf=r 0" =0+:c0 7F =z +ez. (45)

33.Casell: p =kY(k/1), B=KkT(k/T)

It is again helpful to make a rotation of axes about an appropriate axis. This time we are left
with

or*
— =2+c)at+1t (46)
de
ou*
de a -0 0 u* uo
av* N
=1® « 0 v+ ] v 47)
de
9z* 0 0 « z* 20
de

where « is the scaling parameter. Integrating equations (46)—(47) with respect to ¢ in the
cases ® = o = 0 and ® # 0, « = 0 again results in the global transformations (43) and (45)
respectively. When « # 0 integration of these equations gives (setting ug = vo = z9 =t =0
by translation of u, v, z and £)

t* =exp((2 +c)ae)t u* = exp(ae)(cos(e®)u — sin(eO)v)
v* = exp(ae)(cos(e®)u + cos(e®)v) 7" = exp(ae)z.
Writing this in terms of the polar coordinates 7, 6 and z we obtain

t* =exp((2 + c)ae)t r* = exp(ag)r 0" =0+¢c0O 7* = exp(ae)z (48)
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and we see that this transformation is equivalent to a rotation about an arbitrary axis and a
rescaling. In the special case ¢ = —2 the group (48) is replaced by

" =1+¢t r* = exp(ae)r 0" =0+¢0O 7" = exp(ae)z. (49)

34. Caselll: ¢ = k23|73, B=0

In this case, we write (39) in the form

*
i% = t(ai +an +an)t +1 (50)
ou*
38* u* uo a  ap ags
8811 =A|v'|+]w where A= |an axn ax]|. (51)
azg* z* 20 as; azx ass
e

Thus the Lie group for (u, v, z) is the general linear group GL(3). We note that the
corresponding velocity law (36) has the same curvature dependence as the only two-
dimensional velocity law with general linear symmetry (see [16, 17]), namely
v=r«""n.

It is helpful to further subdivide this case into several sub-cases depending upon the type of
eigenvalues the matrix A possesses. Although the manipulations which follow are routine,
they are worth pursuing in part because we are not aware of any PDEs which have previously
been identified as being invariant under GL(3).

3.4.1. Three real distinct eigenvalues. Consider the case where A has the three distinct
eigenvalues A, A, and A3 with corresponding eigenvectors ki, k, and k3. Without loss of
generality, we make an appropriate rotation of the (u, v, z) axes to leave A, k1, k; and k3 in
the form o

A a b 1 a b()»3 — )»2) +ac
é = 0 )»2 c kil =10 kz = )»2 - )»1 k3 = C()\3 - )\1)
0 0 A3 0 0 (A3 —A2) (A3 — A1)

Casellla (A # 0,0 # 0,23 # 0, A1 + Ay + A3 £ 0). We can set ug = vg = z9p = 1o = 0 by
a translation in u, v, z and . The solution to (50)—(51) and (40) is then found to be

* =exp (301 + 12+ A3)e) u* =Jv'+Kz*+eM(u—Jz — Kv)

| (52)
v = Lz" +e" (v — L7) 7 =eMz.

Here the constants J, K and L depend upon a, b and ¢ and, since a, b and ¢ are arbitrary, are
themselves arbitrary.

Case IlIb (A # 0,12 # 0,23 # 0, A1 + A2 + A3 = 0). Without loss of generality, we can set
up = vy9 = zo = 0 by a translation in u, v and z. Integrating (50)—(51) and (40) we find that
the solution takes the form

t* =t+et u*=Jv*+Kz*+e" (u— Jz — Kv)

v = LZ* +e)»28(v _ LZ) Z* — e)\gsz.



The evolution of space curves by curvature and torsion 9867

Here the constants J, K and L again depend upon the arbitrary constants a, b and ¢ and can

thus be regarded as arbitrary.

Case Illlc (M 0,0 0,23 =0, A1 +A2+ A3 #0). Wecansetug =v9p =1t =0bya

translation in u, v and ¢. The solution to (50)—(51) and (40) then takes the form
t*:exp(%(k1+)\2)8)t w* = Jv* +eM(u — Jv)+¢eP (53)

vi=e"v+eQ F=z+ez0

where the constants J, P and Q depend upon the arbitrary constants a, b, ¢ and zo and are
thus arbitrary too.

Case Illd (A1 # 0, 1y = —A1, A3 = 0). Setting ug = vy = tp = 0 by a translation in u, v and
¢t we find that the solution to (50)—(51) and (40) takes the form

t" =r1+er uw* = Jv*+e(u— Jv)+¢eP
My +eQ F=z+4ez

where J, P and Q depend upon the arbitrary constants a, b, ¢ and z( and are hence arbitrary
also.

* (54)
v =¢€

3.4.2. One real and two complex eigenvalues. Consider the case where A has one real
eigenvector A and two complex eigenvectors A + iw and A — iw with corresponding
eigenvectors k,l + im,l — im respectively (here A, w,l and m are all real). Without
loss of generality, we may make a rotation of the coordinate axes so that [ and m lie in the
plane z = 0 and take the form (1, 0, 0)” and (m,, m», 0)7 respectively, and k = (k;, k», 1)7.
In these new coordinates, the matrix A has the form

b
A=|c a
0

S o Q

> < o

Case Ille (A +2A # 0, A # 0). In this case, where we set ug = v9p = z0 =t = O by a
translation in u, v, z and ¢, the general solution to (50)—(51) is of the form

t* =exp (%(A + 2A)£) t

u*

*

v* | = Dexp(Ag) (cos(we + a)m + sin(we + a)l) + C exp(re)k

*

Z

where C, D and « are arbitrary constants. The solution to (50)—(51) and (40) thus takes the
form

t* =exp (3(A +2A)e) ¢ (55)
—Jv—K
u* = exp(Ae) cos(we + ) (H7Z> +Jv*+KZ7* (56)
cosa
v* = exp(Ae) sin(we + o) — g g (57)
ina
7 = exp(re)z (58)

where J, K and L depend upon the arbitrary constants ki, ko, m; and m, and are thus
themselves arbitrary.

Case IlIf (A +2A = 0,1 # 0). Setting up = vo = zo = 0 by translations in u, v, and z, the
solution to (50)—(51) and (40) takes the form
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t" =t +est (59)
“ u—Jv—Kz " “

u” = exp(Ae) cos(we + o) (7> +Jv + Kz (60)

cos o

N . v—Lz .

v* = exp(Aeg) sin(we + o) — + Lz (61)

sin o
7 =exp(Le)z (62)

where J, K and L depend upon the arbitrary constants ki, ko, m; and m, and are thus
themselves arbitrary.

Case Illg (A +2A # 0,2 = 0). Setting up = vo = tp = 0 by a translation in u, v, and ¢, we
find that the solution to (50)—(51) and (40) has the form

t* =exp (3(A +2A)e) 1 (63)
—Jv—K
u* = exp(Ag) cos(we + o) (u v Z) +Jv*+KZ7* (64)
cos o
* . v—Lz *
v* = exp(As) sin(we + o) — + Lz (65)
sin o
7 =z+ez (66)

where z is arbitrary and J, K and L, which depend upon the arbitrary constants ki, kp, m
and m,, are again arbitrary.

Case IIlh (A = A = 0). Setting ug = vo = 0 by a translation in u and v, we find that the
solution to (50)—(51) and (40) has the form

*=t+sh (67)
« u—Jv—Kz . .
u* = cos(we + a) <7>+JU +Kz (68)
cosa
* : v—Lz *
v* = sin(we + o) — +1Lz (69)
7 =z+e2 (70)

where zp, fp are arbitrary, as are J, K and L, which depend upon the arbitrary constants
kl, kz, ni and nmyp.

3.4.3. One distinct and two identical real eigenvalues. Consider the case where A has a
repeated eigenvalue A with a repeated eigenvector k (the case where k is not repeated is
encompassed by the results of section 3.4.1). Without loss of generality, we may make two
rotations to leave A and k in the forms

A a b 1
A= 0 A ¢ k=10
0O 0 A 0

where a, b and ¢ are arbitrary constants.

Case llli QA+ X # 0,1 # 0and A # 0). Setting uy = vop = zo9 = tp = 0 by a translation in
u, v, z and t we find the general solution to (50)—(51) and (40) to be
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t* =exp (%(A+2A)s)t (71
u* 1 b(A — A)+ac ae
v | =BeM|0|+Ce™| ch—A) +Del | 1 (72)
z* 0 (A — A)? 0

where the quantities B, C and D are determined by the initial condition (40). Since the three
parameters a, b and c are, in effect, arbitrary the upshot is that we can choose to write the
results for u*, v* and z* in the form

w=eMu—K)+Kz"+eP* — Lz") v =Lz +e™ (v — Lz) 7 =e*;
where P, K and L are arbitrary constants.

Case Illj QA + 2 = 0 and A # 0). Setting ug = vo = zo = 0 by a translation in «, v and z
and solving (50)—(51) and (40) results in a solution of the form

=1t +ety u* =eu—Kz)+Kz* +eP(v* — Lz¥)

(73)
U* — LZ* +CA8(U _ LZ) Z* — CMZ

where £ is arbitrary and K, L and P depend upon the arbitrary parameters a, b and ¢ and so
are arbitrary themselves.

Case Illk (A = 0 and A # 0). Setting uyp = vo = fo = 0 by a translation in u, v and ¢ and
solving (50)—(51) and (40) results in a solution of the form
t* =exp(3Ae)t u* =eru+ePv)+eQ .
(74)
vt =elMureM 7 =z+ez9
where z is arbitrary and P, Q and M depend upon the arbitrary parameters a, b and ¢ and so
are arbitrary themselves.

Case IlIl (. # 0 and A = 0). Setting ) = zo = 0 by a translation in ¢ and z and solving
(50)—(51) and (40) we find

t* =exp (%)\8) t (75)
ut = <u — (a_c + é) z) +ett <a—c + é)z+8 <u0+a (v - EZ)) +22% (76)
AZ A A2 A A 2
. c e
v =(U—Xz)+e ~z+ v (77)
F =e*z. (78)

where u, vo, a, b and c are all arbitrary.

3.4.4. Three identical real eigenvalues. Consider the case where A has the eigenvalue A
repeated three times each with eigenvector k (the case where k is not repeated is covered in
section 3.4.1 and the case where it is repeated only twice is covered in section 3.4.3). We may
again make two rotations to leave A and k in the following convenient forms:

A b
a=|o
0

S > 9

1
c k=10
A 0
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Case Illm (A # 0). Setting up = v9 = zo = tr = 0 by a translation in u, v, z and ¢ and
solving (50)—(51) and (40) results in solution

ac
t* = exp(Ae)t ut =eMu+eel (av+bz) + eA87z (79)
v =eMu+eelieg 7" =e"z

where a, b and c are arbitrary.

Case IlIn (A = 0). In this case, the solution to (50)—(51) and (40) has the form

t* =t+el (80)
u*=u+s(au+bz+u0)+8—22(a(c1+v0)+b10)+s3% 81)
v* =v+s(v0+cz)+sz% (82)
7 =z+¢2 (83)

where the constants (o, uo, vo, 20, a, b, ¢) are all arbitrary.

4. Similarity reductions

4.1. Case I: ¢ and B arbitrary functions of k and T

Case la (M = 0). The invariants (i.e. quantities that are not functions of ¢) of the global
transformation (43) are, when we set ug = vg = 0,

u v z—qt
where g = zo/1o. This leads to the travelling wave reduction to (6)—(9) of the form

u="U(z—qt) v="V(z—qt). (84)

Case Ib (M # 0). Invariants of the global transformation (45) are

0 —ct r= @W?+v*)"? z—qt
where ¢ = M /1ty or, when ty = 0,
z— kO r= (uz+v2)1/2 t

where k = zo/M. In the former case, this leads to a travelling rotating wave reduction
r=R(O —ct) z=qt+ f(0 —ct) (85)

where the arbitrary constants ¢ and ¢ are respectively the velocity and angular velocity of the
wave. The latter case results in the helical similarity reduction

r = R(1) 7=k + f(1). (86)

42. Casell: p =kY(k/1), B =KT(K/T)

We note first that the special case ¢ = 0, T = 1, ' = 0 has already been addressed in [13].
In general where functions ¢ and g are of the above form with ¢ # —2, equations (6)—(9) are
invariant under the transformation (48) for which the invariants are
r? B W? +v?) z 0
£2/2e) T 42/(2%0) +1/(2+0) - Q2 +c)a

log |t].
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This implies the possibility of additional similarity reductions of the form

r=tYC*R@ — plogr) 2=tV £ — plogt) (87)
and
r=n"Y*9REO — plog(=0)) 2= (=n"*f(6 — plog(=1)). (88)
In the special case ¢ = —2 invariants of (49), with fy # 0, are

0 ®t a t Olt
- — rexp|—— exp| ——
o P fo zexp o
so we have the similarity reduction
r =exp(Bt)R(O — ct) z =exp(Bt) f (0 — ct).
When 1y = 0, the invariants of (49) are
, (5%) (5%)
exp | — rexp(—
Zexp 2) P e
which implies that there is a similarity reduction of the form

r =exp(MO)R(t) 7 =exp(M0) f(1).

4.3. Caselll: ¢ = k37|73, B =0.

When ¢ = «~>/?|7|~!/3 and B = 0 equations (6)—(9) reduce to the significantly simpler forms
Uzz

R T P

v = L (90)

1/3°
UzzVozz — Uz U |V

4.3.1. Three real distinct eigenvalues L1, ho and A3

Case Illa. Invariants of the global transformation (52) are

Zt73)»3/()»|+)»2+)\.3) (I/l _ JU _ Kz)t73)»|/()x|+)»2+)»3) (U _ Lz)t73)»2/()x|+)»2+)»3).

We hence look for a similarity reductions to (6)—(9) of the form
u=Jz+Kv+(EnN*Fzx)?) v=Lz+ (x> PGz(£n)P) 91)
where o« = 34, /(A +Ax+A3) and B = 3X13/(A1+ A2+ A3) and are hence arbitrary (since A, A,
and A3 are arbitrary), as are J, K and L. Substituting (91) into (89)—(90) gives

F//
IG///F// _ G//F///| 1/3

G//
|G F" — G//F///|1/3 :

+(aF — BnF) =

(B —a—-pG - pnG) =

Case I1Ib. Invariants of the global transformation (52) are

zexp(—Ast/to) (v — Lz) exp(—2Azt/to) (u — Jv — Kz) exp(—A1t/t)
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which suggests the possibility of similarity transforms of the form

u=Jv+ Kz+exp(Bt)F (zexp(—at)) 92)

v=Lz+exp(—(x+p)t) G (zexp(—at)) 93)
where @ = A3/f9 and B = XA;/fy may be regarded as arbitrary. Substituting the above into
(89)—(90) yields

G// F//
F —anF' = .

|G///F// _ G//Fm| 1/3 ﬁ an |G/HFH _ G//Fm| 1/3
In the case 7y = 0 the invariants of the global transformation (52) are

t (v— Lz)z /™ —Jv—Kz)z M/

—(a@+pB)G —anG' =

and hence we look for similarity solutions of the form

u=Jv+Kz+(£2)*F®) 94)
v=Lz+(+2) "G @) 95)

where @ = A /A3 and is thus arbitrary. In this case, equations (89)—(90) reduce to
a(fa —1F
~ el — D(1+a)(@+2)2a + 1)FG|1/3
(a+ D)(a+2)G
- la(or — DA+ a) (e +2)QRo+ 1)FG|V/3

!

/

Case Illc. In this case, the invariants of the global transformation cannot easily be found, so
we use the invariant surface condition to determine the form of similarity solution in the usual
way (see, for example, [6]) from the infinitesimal. This gives solutions of the form

u=Jv+Kz+ (E0)*F(z — Mlog(£t)) v=Lz+ (£ %Gz — Mlog(£r))  (96)
where «, J, K and L are arbitrary constants. By substituting (96) into (89)—(90) we find

F// G//

+{aF —MF'} = +HB—-a)G — MG} = .
{O[ } |G///FH _ G//F///|l/3 {( O[) } |G///FH _ G//F///|l/3

Case II1d. Here it is again nontrivial to find the invariants of the global transformation and so
we resort to the invariant surface condition to give either

u=Jv+Kz+e"F(z —ct) v=Lz+e Gz —ct) 97)
or

u=Jv+Kz+e"F(t) v=Lz+e *G() (98)
where «, ¢, J, K and L are arbitrary constants. Substituting (97) into (89)—(90) gives

, F” , G”
oF —cF = (G ET— GTF -G —cG' = G ET— GTF
Substituting (98) into (89)—(90) gives
o’F o’G

/ /

SR G'=—-—.
2105GF|\/3 205G F|1/3
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4.3.2. One real and two complex eigenvalues A, A +iw, A — iw

Case Ille. Once again it is necessary to use the invariant surface condition to find the similarity
reductions. We find two similarity reductions of the form

u=Jv+Kz+(E)*P2p(z(£1)7P) cos(M log(+1) — ¢ (z(£1)F))

99
v =Lz +q(E)>? P2 p(z(£r)7P) sin(M log(£r) — ¢ (z(£1)7P)). o9
Here B, J, K, L and q are arbitrary constants. Substituting (99) into (89)—(90) we find
3 ﬁ) /} o' — pg'” , 20'¢" + pg”
+H(Z-Z)p-— =2 " +M =27 77
{(2 2) PP = ey Mo+ Bnpd} = = i
where
Y1) = (o' = p¢™) 209/ +p¢") = 20’9 + p¢") (0" = p¢')
— /10" — pd*)? + 2p'¢) + pd')’]. (100)

Case IlIf. As before, we use the invariant surface condition to determine the similarity

reduction; we find that it either takes the form
u=Jv+Kz+e P pze ) cos(Mt — p(ze ")) aon)
v=Lz+ge P pze Py sin(Mt — p(ze "))

or
u=Jv+Kz+(F2)"?p(t) cos(M log(£z) — ¢ (1))
v =Lz +q(£z2) " p(r) sin(M log(£z) — ¢ (1))

where 8, J, K, L and M are all arbitrary. In the former case, we find that p and ¢ obey the
equations

(102)

2p/¢/ +p¢// p// _ p¢/2
Mp +2Bnp¢’ = ——————— —(Bp +2B1p") = 13
lg (' lg ('
while in the latter they obey the equations
: (3-M*)p 2Mp

= pg’ = :
lam{(3 +m2)" + m2}p2| lam{(3 +m2)" + m2}p2|

Here Y is given by (100).

Case Ill1g. The similarity reduction takes the form

u=Jv+Kz+(E0)?p(z — Mlog(s)) cos(Q log(+1) — ¢ (z — M log(+1)))

2 ) (103)
v=Lz+ q(:l:t)*/ p(z — M log(#£1)) sin(R log(£t) — ¢ (z — M log(=£1)))
where 2, J, K, L and M are all arbitrary. Substituting the above into (8§89)—(90) gives
3 , o' — pg” ; 20'¢" + pg”
i(—p—Mp) =S E(@o+ Mpg) = "o
2 lg T ()] lg ()]
where Y is given by (100).
Case IITh. The similarity reduction takes either the form
u=Jv+Kz+p(z—ct)cos(Q — ¢(z — ct))
(104)

v=Lz+qp(z— ct)sin(Qt — ¢(z — ct))
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or
u=Jv+Kz+p(t)cos(Qz — ¢(1)) v=Lz+qp()sin(Qz — ¢ (1)) (105)

where Q, ¢, J, K and L are all arbitrary. In the former case, we find the following equations
for p and ¢,

N 209" +p9" , P —pg”
,O(Q+C¢)=—7l/3 —Cp = =
lg )| lg '
(where T is given by (100)) while in the latter we obtain
Q?p
! _ !
I A

4.3.3. One distinct and two identical real eigenvalues )\ and A

Case I1Ii. The similarity reduction takes the form
u=Kz+(E£)CPPIIF(£)7P) + plog(£0)G (z(£1)P)]
v =Lz + (£ PGz (x)7F)

where p, B, K and L are all arbitrary. Substituting (106) into (89)—(90) gives the following
equations for F and G:

3 ﬂ / F"
+(pG+ 373 F—pBnF | = |G"F" — G"F"|\/3

3 ﬁ G//
+{[=z—=)G—-8nG ) = .
<(2 2) :377 ) |G/HFH _ G//Fm|1/3

Case I1Ij. The similarity reductions take either the form

(106)

u=Kz+e“F(ze®™) + pte¥ G(ze™") v=Lz+ e G(ze®™). (107)
or
u=Kz+(£2)"PF@) + p(x2) " log(2)G (1) v=Lz+(+2) ?G) (108)
where K, L, p and « are arbitrary. Making the substitution (107) into (89)—(90) gives
F’ G”
pG +aF +2anF’ = G — G I aG +2unG’ = G — G I
whereas for the ansatz (108) we obtain
, _3F/A—-2pG ;L 3F/4
9pG2/16|1/3 9pG2/16|1/3"

Case Il1k. The similarity reductions are
u = Kz+(£0)>*[F(z — Mlog(£1)) + plog(£1)G (z — M log(+1))]
v =Lz + (£)*?G(z — M log(+1))

where M, K and L are all arbitrary. Substituting (109) into (89)—(90) yields

3 , F//
£ SF -~ MF'+pG ) =

(109)

- IG///F// _ G//F///|1/3

3 G//
+H =G-MG )= .
2 |GH/F// _ G//F///|1/3
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Case I111. The similarity reductions are

u=Jv+Kz— I;—q(log(:i:t))z + p(v — rz) log(£1) + F(z(£1) )

(110)
v = Lz +qlog(1) + G(z(£1) ™)
where p, g, J, K and L are all arbitrary. Substituting (110) into (89)—(90) gives
F'+JG”
:l:(‘]q - SUJG + pG - 377F) = IF//G/// _ G//F///|l/3
G//
+(g —3nG) = .
(q n ) |FHG/// _ G//Fm|1/3
4.3.4. Three identical real eigenvalues A
Case IlIm. The similarity reductions are
Pq 2 4 4
= Kz+ —z(log(£1))" + (X)) F | —— | + p(£1) log(£)G | ——
u z 2Z(Og( )7+ (1) ((:l:t)) p(Er) log(+1) <(:|:t)>
(111)
z
= Lz+qzlog(£t) + ()G | ——
v = Lz +qzlog(£1) + (£1) <(it))
where p, g, K and L are all arbitrary. Substitution of (111) into (89)—(90) gives
, FH , G//
i(F - 77F + pG) = |G///F// _ G//F///|1/3 :l:(G - nG +q77) = IG///F// _ G//F///|l/3'
Case IlIn. The similarity reductions take either the form
u= —lpqrt3 + ﬁztz + l(pot — Bg)t* + Btz + ant + F(z — qt) + ptG(z — qt)
3 2 2 (112)
v = —%qrt2 +rtz+ait +G(z —qt)
or
u=Kz+qz>+1pr + F(t) +rzG (1) v=Lz+pz®+G(1) (113)

where p,q,r, a1, o2, 8, K and L are all arbitrary constants. Substitution of (112) into
(89)—(90) yields the following equations for the functions G and F,

F//
|G///F// _ G//F///I 1/3

G//
|G///F// _ G//Fm|1/3
whereas substitution of (113) into (89)—(90) gives
o2 o2
jdrp?[173 [drp?1

—qF +pG+ay+pn=

—qG +a;+rn=

5. Conclusions

We have systematically derived the Lie point symmetry groups of the PDEs associated with
the geometric law of motion

v=a¢kK, T)kn+ Bk, T)kb (114)



9876 G Richardson and J R King

describing the evolution of a space curve. We have shown all laws of this form to be invariant
under an arbitrary rotations and translations, that is the action of the special Euclidean group
SE(3). As a corollary, they exhibit rotating travelling wave similarity reductions of the form

r=R(O —ct) z=qt+ f(6 —ct)
and helical similarity reductions of the form
r=R() 2=k0 + f(1).

When ¢ = 0, so the velocity law is length preserving, we might expect to find closed curve
rotating travelling wave solutions. This phenomenon has been described previously by Kida
[7] for the velocity law v = «b which describes the motion of a thin inviscid fluid vortex
filament (the full set of similarity reductions to v = kb are identical to those for v = xn, which
are discussed in [13]). More general isotropic laws of motion (which may also involve an
acceleration term) such as the two models for the evolution of scroll waves [9] and elastic rods
[10], noted in the introduction, will be invariant under the same Lie point symmetry groups as
(114) and thus also display rotating travelling wave and helical similarity reductions.
We have also demonstrated that the subclass of laws of form

e (e E)mer (2)0)

are, in addition, invariant under a rescaling (note that v = km and v = « b both fall within this
subclass). We have used this fact to show that such laws have two extra similarity reductions.
When ¢ # —2 these are

r=tY>9R@ — plogr) 2=tV £ — plogt) (115)
and
r=(=0"Y*9RO — plog(-n)  z=(=0"*)f(6 — plog(—1) (116)
and for ¢ = —2 they are

r=R(O —ct) z =exp(Bt) f (0 — ct)
and

r =exp(MO)R(t) z =exp(M0) f(1).

Similarity solutions of the form (116) (or (115)) with p = 0, R = R(¢) and f = 0 exist for
all such laws, provided that Y and I" both have finite limits as their arguments tend to oo.
Such solutions describe the evolution of a circle. Similarity solutions of the form (116) which
describe the shrinking of an ‘infinite closed curve’ to a point in finite time were constructed in
[13] for v = «n and it is likely that these results can be extended to other laws of motion.

A particularly noteworthy result is the identification of the law

 \ 13
v = <—) n (117)
Il

which exhibits a remarkably rich symmetry. It is noteworthy that there is essentially only
one member of the family (1) having this special status. They are invariant under a thirteen-
dimensional group corresponding to the general linear group GL(3) acting on u, v and z with
a rescaling and translation of 7. We are unaware of any other PDEs with this invariance. The
general linear invariance of these laws means that their solutions preserve information about
the shape of a curve (cf v = x!/3n in two dimensions). The image processing of space curves
(see [15] for a discussion of this topic) provides a possible application of this result. In order
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to emphasize the richness of the group structure of (117), we give the complete catalogue of
the similarity reductions below:

u=Jz+Kv+ (j:t)“F(z(:i:t)_ﬂ)} u=Jv+Kz+exp(B1)F (zexp(—ar)) }

v=Lz+(E) T PG@(EnP) v = Lz +exp(—(a + B)1)G(z exp(—at))

u=Jv+Kz+(F2)*F(@) u=Jv+Kz+(E0)*F(z — Mlog(+1))
v=Lz+(£2) " "G(). v=Lz+ (£)*“G(z — M log(£1))
u=Jv+Kz+e"F(z —ct) u=Jv+Kz+e"F(t)

v=Lz+e “G(z—ct) v=Lz+e **G(t)

u=Jv+Kz+ &) P2pz(£0)7P) cos(M log(+r) — ¢ (z(£1)7P))
v =Lz +q (&) PP p(a(d0)7P) sin(M log(£1) — ¢ (z(£1) 7)) }
u=Jv+Kz+e P pze ) cos(Mt — p(ze "))

v=Lz+qge P p(ze ) sin(Mt — p(ze ")) }

u=Jv+Kz+ (F2)"?p(r) cos(M log(+z) — ¢ (1))

v =Lz +q(+z2) " p(r) sin(M log(£z) — ¢ (1)) }

u=Jv+Kz+ (E)pz — Mlog(£r)) cos(Qlog(r) — ¢ (z — M log(+£1)))
v = Lz+q(F)*?p(z — Mlog(£1)) sin(2 log(+1) — ¢ (z — M log(£1))) }
u=Jv+Kz+ p(z—ct)cos(Q2t —¢(z —ct))

v=Lz+qp(z— ct)sin(Qt — ¢(z — ct)) }

u=Jv+Kz+ p(t)cos(Qz — ¢(1))

v=Lz+qp(t)sin(Qz — ¢ (1)) }

u=Kz+ &) POIF((£0)7?) + plog(£)G (z(£1) )]

v=Lz+ (£ PG (z(£1)7F) }
u=Kz+e"F(ze®) + pte® G(ze)

v=Lz+e“G(ze*) }

u=Kz+(F2) 2F@)+ p(£2) " log(£2)G (1)

v=Lz+(£2) G }

u=Kz+ (£6)**[F(z — Mlog(£1)) + plog(£t)G(z — M log(£1))]
v=Lz+(£)*?G(z — M log(%1)) }

w=Jv+Kz— %(log(:l:t))z + p(v — r2) log(£t) + F(z(£0) ™)
v = Lz +qlog(£t) + G(z(£1) )

_ rq 2 L L
u=Kz+ Blz(logEn)? + 2 F ((it)> + p(1) log(+1)G <(it)>

Z
v=Lz+ qz lOg(:l:l) + (:l:t)G <E)
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_ 1 3 proo, 1 2
u——gpqrt +7zt +§(pa1—,3q)t + ptG(z — qt) + Btz + ot + F(z — qt)
—_1
=72

v rqt* +rtz+ oyt + G(z — gt)

u=Kz+ %rpz3 +qz22 +rzG(1) + F(1)
v=1Lz +pz2 +G(1).

A simple but instructive example of a similarity solution to (89)—(90), arising from the
velocity law v = (k/|t|)!/?n, takes the form

u=Jv+Kz+p(t)cos(Qz — ¢(1)) v=Lz+qp(t)sin(Qz — ¢ (1))
which gives rise to the following equations for p and ¢:

/ ,01/392 /
T g 0

These have solution

202\
p=<3|95q|> =0t e=a

where 7y and ¢ are constants of integration. An animation of the similarity solution of this
form can be found on the web [14]. The noteworthy feature of this solution, which describes
the shrinking of a uniformly strained helix, is that the curve retains features of its shape as
it shrinks towards a straight line. So if, for example, the helix is projected onto a plane
perpendicular to its axis an ellipse results; this ellipse retains its eccentricity as the spiral
shrinks.

Finally as in [13], we conclude by giving a quite different application of our results (to
coupled nonlinear diffusion equations) which pertains to the earlier comment that the above
symmetries are far from obvious from the PDE formulation. Thus, writing

du dv
o= — = —
0z 0z
the law of motion
v =«x(n+ub) (118)

where p is a constant leads (via (6)—(7)) to the nonlinear cross-diffusion system

da 9 L, af da w(l+a?) 3B
or ~ oz \\T+a2+p2 "+ + 8972 ) 3z~ (1+a2+ 92 0z

B _ 9 (( 1 apf )% w(l+ B2 aa)

ot oz \\1+a2+p2 " +a2+p032) 8z (1+a?+ 232 oz

(119)

This has a rich family of (partially non-local) symmetries corresponding to the point
symmetries of (118) and is a special case of the class of cross-diffusion systems

a
8_(? = V- (Di(|¢]) +1D2(IpD)Ve + (D3 (1)) +1Da(I91)o Vo))

where ¢ = a+if and the D; are real, which has a local rotation symmetry in ¢ (i.e. is invariant
under translations in arg(¢)). Moreover, by setting

g =ib ©=iv
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in (119) we obtain

o 0 1 ab o N v(l +a?) ab
—_— = — — VP —_— _—
ot 9z \\1+a? —b? (I+a2 =032 ) 8z (1+a2—b%)329z

(120)
a_b:i(( 1 o ab )a_b+ v(l —b?) a_a>
at 0z 1 +a?—b? (I+a?2=b%32) 0z (A+a?—D?32 9z
while setting
a =ia p=1ib
gives
da 0 1 ab oa w(l—a* b
Eza_z((l—az—bz_M(l—az—b2)3/2)3_z_ma_z) (121)

ob B 0 1 N ab ob N w1l —5b%  da
o e\ " Ma-2 -y ) oz A—ar =29z )

All of these systems will possess extensive symmetry groups and a correspondingly wide
range of similarity reductions; none of them would be likely to be identified as special cases
of cross-diffusion systems purely by inspection and (120), (121) lack a direct geometrical
interpretation (in contrast to the equivalence of (119) to (118)). Further generalizations along
the lines of those described in [13] for i = 0 are also possible.
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