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Abstract

The structure of the Euler—Lagrange equations for a general Lagrangian theory
(e.g. singular, with higher derivatives) is studied. For these equations we present
a reduction procedure to the so-called canonical form. In the canonical form
the equations are solved with respect to highest-order derivatives of nongauge
coordinates, whereas gauge coordinates and their derivatives enter the right-
hand sides of the equations as arbitrary functions of time. The reduction
procedure reveals constraints in the Lagrangian formulation of singular systems
and, in that respect, is similar to the Dirac procedure in the Hamiltonian
formulation. Moreover, the reduction procedure allows one to reveal the gauge
identities between the Euler—Lagrange equations. Thus, a constructive way of
finding all the gauge generators within the Lagrangian formulation is presented.
At the same time, it is proved that for local theories all the gauge generators
are local in time operators.

PACS numbers: 03.70.+k, 11.10.Ef, 11.15.—q

1. Introduction

At present increasingly complicated gauge models are used in field and string theories.
Generally a comprehensive analysis of their structure is not a simple task. In the Lagrangian
formulation the problem includes, in particular, finding generators of gauge symmetries and
their algebra, revealing the hidden structure of the equations of motion and so on. One
ought to say that in the Hamiltonian formulation there exists a relatively well-developed
scheme of constraint finding (Dirac procedure [1]) and reorganization [1-4]. The constraint
structure can be, in principle, related to the symmetry properties of the initial gauge theory
in the Lagrangian formulation [5]. However, in the general case, this relation cannot be
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considered as a constructive method of studying the Lagrangian symmetries (it is indirect and
complicated). Moreover, the modern tendency is to avoid the non-covariant Hamiltonization
step and to use the Lagrangian quantization [6] for constructing quantum theory. Such an
approach incorporates all the Lagrangian structures (in particular, the total gauge algebra).
That is why it seems important to develop a reduction procedure within the Lagrangian
formulation—in a sense similar to the Dirac procedure in the Hamiltonian formulation—that
may allow one to reveal the hidden structure of the Euler—Lagrange equations (ELE) of motion
in a constructive manner and to find all the gauge identities and therefore the generators of all
the gauge transformations. An idea of such a procedure was first mentioned in publications
of the authors (DG and IT) [7, 8] (see also appendix C in [2]), but was not appropriately
elaborated and some important points were not revealed.

In the present paper we return to this idea studying the structure of the ELE for a general
Lagrangian theory (singular, with higher derivatives, and with external fields). In section 2
we introduce some notation and definitions. In section 3, we reduce the ELE of nonsingular
theories to the so-called canonical form (in the canonical form the equations are solved with
respect to highest-order derivatives of nongauge coordinates, whereas gauge coordinates and
their derivatives enter the right-hand sides of the equations as arbitrary functions of time, see
below). In section 4 we formulate the reduction procedure for the singular case. In a sense,
the reduction procedure reveals constraints in the Lagrangian formulation of singular systems
and, in that respect, is similar to the Dirac procedure in the Hamiltonian formulation. In
section 5 we demonstrate how the reduction procedure reveals the gauge identities between
the ELE. Thus, a constructive way of finding all the gauge generators within the Lagrangian
formulation is presented. At the same time it is proved that for local theories all the gauge
generators are local in time operators. In the appendix we collect some lemmas that are useful
for our consideration.

2. General ELE

2.1. Notation, definitions and conventions

We consider a system with finite degrees of freedom (classical mechanics). These degrees of

freedom are described by the generalized coordinates ¢, a = 1, ..., n, which depend on the
time ¢. The following notation is used:
P I s
dr a2 dr!
[=0.1,... (@ =q"). (1

The coordinates g* = g are sometimes called velocities of zeroth order; the velocities
¢“ = ¢ are called velocities of first order; the accelerations §* = ¢“!?! are called velocities
of second order and so on. The space of all the velocities is often called the jet space, see [9].

As local functions (LF) we call those functions that are defined on the jet space and depend
on the velocities q“[” up to some finite orders N, > 0 (I < N,). Further, we call N, the order
of the coordinate ¢“ in the LF. For the LF we use the following notation*:

F(g*, 4% 4%, ..) = F(@ ¢ ¢, .. ) = F(g" g = (@M 0<I<N)
or sometimes :  F(g"") = F(--- g™, (2)

In the latter form, we indicate only the highest-order derivatives in the arguments of the LF.

4 The functions F may depend on time explicitly, however, we do not include ¢ in the arguments of the functions.
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The following notation is often used: [a] is the number of the indices a, namely, if
a=1,...,n, then [a] = n. Similarly, suppose F,(n),a = 1, ..., n, are some functions, then
[F] is the number of these functions, [F] = n, etc. However, differently, writing g“!'/ we
denote by [/] the order of the time derivatives, see (1).

On the jet space, we define local operators (LO) to be matrix operators U of the form

. K } d k
Una=2 tha | 3 3)
k=0

where K is a finite number and u, are some LF. The LO act on columns of LF f, producing
columns of LF Fy = U 4, fa as well. We define the transposed operator to U as

(0T>aA=i< d) iy = Z( Dk Z() “”( )k_l. @

k=0

Then the following relation holds true:
N g d
FaUaafa =[(U )aAFA]fa"'aQ (5)

where Fy, f, and Q are LF. The LO U ab 18 symmetric (+) or skewsymmetric (—) whenever
the relation (U7),, = +U ,, holds true.

Suppose a set of LF Fy (- - - ¢“I¥iT), or a set of equations Fy (- - - ¢“Ni1) = 0, are given.
In the general case the orders N, aA of the coordinates ¢“ in the functions F4 (in the equations
F4 = 0) are different, i.e. these orders depend both on a and A. The number N, = max, N aA
is called the order of the coordinate ¢ in the set of the functions F4 (in the set of the equations
Fy =0).

When a subset F»» = 0,A’” C A has orders NV, of the coordinates less than the
corresponding orders of the complete set, namely, Va : N < A, we call this subset the
constraint equations.

Generally two sets of equations, F4(¢'!) = 0 and f,(¢')) = 0 are equivalent whenever
they have the same set of solutions. In what follows we denote this factas F = 0 <= f = 0.

Suppose that two sets of LF F4(g'") and x4 (¢g""), [F] = [x], are related by some LO,

F=Uy x=VF ov =1. (6)
Then we call such functions equivalent and denote this fact as F ~ y . Obviously,

If (7) holds true, we will call the equations F4 = 0 and f,, = O strong equivalent.
In what follows we often come across the case where

XA = (f“) A= (a,G) VG : 06 = 0. (8)
Ve

Here the equivalence F ~ x implies the equivalence of the equations F = 0 and f = 0 and

the existence of the identities V4 F4 = 0. Namely,

F=0 < [f=0
F X = {VGAFA =0. (9)
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2.2. ELE

In this section we restrict our consideration to the Lagrange functions L that are LF on the
jet space, and depend on some external coordinates (fields) u”* (we call the coordinates u"
external ones in contrast to the coordinates ¢g“, which we call inner coordinates) which are
some given functions of time. Thus,

L= L(---q"WNe; yiy a=1,...,n N, > 0. (10)
The orders N, of the inner coordinates ¢g¢ in the Lagrange function will be further called the
proper orders of the coordinates. We call the coordinates g with the proper orders N, = 0,
the degenerate coordinates [10].

Equations of motion of a Lagrangian theory (the ELE) follow from the action principle
65=0,5= f L dt, and have the form (merely the inner coordinates have to be varied):

N, i
5S d oL
ZE: ——) = _0 a=1,...,n. (1)
8q° P dr ) 9qll

Following [10], we classify the Lagrangian theories as nonsingular (M # 0) and singular
(M = 0) ones with the help of the generalized Hessian M = det | M,;||, where
3’L

Map = 9galNaIggbING]

(12)

is the generalized Hessian matrix.
In what follows the ELE of a nonsingular (singular) theory will be called the nonsingular

(singular) ELE.
Sometimes, it is convenient to enumerate the inner coordinates and organize them
into groups such that g¢ = (¢, ..., q%), where a; are groups of indices that enumerate

coordinates having the same proper orders, N,, = ny. Besides, we organize these groups such
thatn; > n;_y > -+ > np = 0 (max N, = N,, = n;, and ¢® are the degenerate coordinates,
Ny, = no = 0). Thus,

a=(a,k=0,1,...,1) [a]:Z[ai] [a;] >0 ny>ny_y>--->ng=0.

i

13)
Taking into account the notation (13), we may write the Lagrange function and the ELE as
L =L g, ymy k=0,1,...,1 (14)
Fo(--- qh[Nz;+nk]. L Mﬂ[nk]) =0 (15)
& ’
Makhqb[Nl;+nk] + Ky (- qb[NZ;+nk_1]; ooy k=1,...,1
@ = (16)

o My, (- .qh[Nb]; ut)y =9L/dg"™.

Here M,,;, is the generalized Hessian matrix and K, and M, are some LF of the indicated
arguments.

Consider the orders of the inner coordinates in the complete set of the ELE. These orders
are N, = N, + n;. One can see that these orders are, in fact, defined by a subset of (15) with
k = I. In any subset of equations (15) with k < I the orders of the coordinates are less than
those in the complete set. Then according to the above definition, all the ELE with k < [ are
constraints. The set (15) has the following specific structure: in each equation of the complete
set the order of a coordinate g is the sum of the proper order N, and of the order n;. The
latter is the same for all the coordinates and depends only on the number a; of the equation.
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2.3. Canonical form
Let a set of equations

Fa(--q"™) =0 (17)
be given. Suppose that these equations can be transformed to the following equivalent form:
gl =gt gt = (0" ") a=(g) <N (I3)

Equation (18) presents the canonical form of the initial set (17). In the canonical form the
equations are solved with respect to the highest-order time derivatives ¢! of the coordinates
g“. The coordinates ¢¢ (if they exist) and their derivatives g¢s! enter the set (18) as arbitrary
functions of time. In fact, there are no equations for these coordinates. In what follows we
call these coordinates the gauge coordinates whereas we call ¢g* the nongauge coordinates.
The orders of the coordinates in the canonical forms may be less than those in the initial set.
In the general case, the same set of equations can have different canonical forms. Generally
there are many canonical forms of the same set of equations.

Below, we are going to formulate a general procedure of reducing the ELE to the canonical
form (in what follows it is called the reduction procedure). Our consideration is always local
in the vicinity of a given consideration point g, " (in the jet space), which is on shell w.r.t.
the ELE. We consider theories and coordinates where the consideration point could be selected
as zero point. Thus, we suppose that the zero point is on shell. Further we always suppose that
the ranks of the encountered Jacobi matrices® are constant in the vicinity of the consideration
point. We call such suppositions ‘suppositions of the ranks’. Stating that some suppositions
hold true in the consideration point, we always suppose that they hold true in the vicinity of
the consideration point. In the course of the reduction procedure we perform several typical
transformations with LF or with the corresponding equations. Each such transformation leads
to equivalent sets of equations or to equivalent sets of LF (definitions of such equivalences are
given above). The proof of these equivalences is based on two lemmas which are presented in
the appendix. Any statement of the form ‘the following equivalence holds true’ can be easily
justified by these lemmas.

3. Canonical form of nonsingular ELE

3.1. A particular case

Consider theories without external coordinates and with only two different proper orders of the
inner coordinates. In such a case all the indices a can be divided into two groups: a = (ay, a2),
such that N,, = ny > N,, = ny, L = L(---q®"™1 ... g4y Consider first the case n; > 0.
Then equation (15) can be written as

Fup = Mapaq“ ™™ 4+ Koy (- g"M#7271) = 0 (19)

Fa1 — Ma]aqa[Nu+nl] + Ka] ( . 'qb[N;,+n171]) —0. (20)
Equations (20) are constraints. Consider the set
Mayaq" ™" + Ky (o g"N7l) = 0 @1

obtained from the constraints after being differentiated n, —n; times with respect to the time 7.
Since M # 0, the rectangular matrix M, , has a maximal rank, therefore there exists another

5 A rectangular matrix with elements dA, /dx’ is often denoted as dA/dx and called the Jacobi matrix.
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division of the indices:
a = (a‘,-) [a‘,-] = [a;] i=1,2 det Malh“ # 0. (22)
Note that

a; = (a1, aip) ay = (ay;, azi) [ai;2] = [az1]. (23)

a1 [Najy +12]

The set (21) can be solved with respect to the derivatives g as follows:

qau[Na“’r"z] _ —(M )anal [(M3)a]a‘2qa\2[ Napp+n2] + thll)(' . .qb[Nb+nrl])]' (24)

Here the matrices M, and M3 are defined by the following block representation of the matrix
M:
(M2)arpy,  (Ma)asp )
M,y = I 2 det M, 0 = detM; #0.
b ((Ml)a]b] (M3)a1b|2 lh“ sé ! sé

a1 N

Excluding the derivatives g 12 from equation (19) with the help of (24), we get the

equations
(M5)apg PVt 4 KO (. gty — (25)

Taking into account a useful relation

M, My 0 My— MyM;'M;
M = =
det det < M, Ms ) det < M, M,
= det M, det (M4 — MyM[' M) (26)
which is related to the Gaussian reduction of matrices [11], we get
detM # 0 _ 1
det M, # 0} — detMs5#0 Ms = My Mle Ms. 27

Therefore, (25) can be solved with respect to the highest-order derivatives q“‘Z[N aptnal g
qa‘z[Nﬂ‘zwz] (M5 )alzaz[K (- h[N,,+n2—1]) _ (Mszl)Z; Ké]l)(_ . qh[N,,+n2—1])]

= (... gbrNoprma=ll g bulNyy4na=lly (28)
Thus, we get a set

Y = qa\Z[Nu|2+"2] @ qb|z[Nh|2+Vl2*1]’ L qbu[Nh“le*l]) =0 (29)

F, = (Ml)ala”qa|1[NaH+n1] _ Ké?)(' . qb\z[/‘/b‘z*'ﬂ]]7 . qb|1[N;,“+n171]) =0 (30)
which is strong equivalent to the initial ELE by virtue of lemma 1.

Due to the condition det M; # 0, equations (30) can be solved with respect to g
and we obtain

@1 [Naj; +n1]

qa“[N"HHL]] — _(Ml )a|1a1 [(M )ala‘zqa‘Z[Nl"2+n]] + Kal ( . qb[N;,+n271])]
= fa‘l (' .. qb‘Z[N”\2+nl] .. qb‘][N”\l+n]71]) (31)

Equations (29) and (31) are not of canonical form since the functions ¢“? contain derivatives
qb“[N”W”r” exceeding the ‘allowed’ order [Ny, +n; — 1]. Now we exclude all the surplus
derivatives g®WNeantml - g@WNa#m=1 from the right-hand side of (29) with the help of (31)
and its corresponding derivatives. To this end we need to differentiate (31) not more than
ny —n; — 1 times. Finally, we obtain the following strong equivalent form (the equivalence
is justified by lemma 1) of the ELE:

ap[Ny,+na2] __ b [Ny, +ny—1] b1 [Np,, +n;—1]
q 12[Na, +n2 fa\z . 4PNy Fn2 - [1[Np), +11 )

g
anlNog+m) — pan .. h‘z[Nb‘2+n1] o gD Ny =1y, (32)

q q
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Itis just the canonical form. Taking into account the division of the indices w.r.t. proper orders
of the coordinates, one gets

qaz|z[2n2] — f“Z\Z(. . qbzu[ZVlz*l], . _qbuz[mﬂ'nz*l]’ L qb2|z[n2+n1*1], . ,qu[znlfl])

q111|2[ﬂ1+’12] — fauz(, . qb2|2[2ﬂ2—1]’ . qhuz[ﬂﬁ'ﬂz—l]’ . qh2|1[n2+n1—1]’ . th\l[znl_l])

qaz|1[7lz+n1] — fazn (- qb2|z[n1+n2] . qbuz[znl] . qbzu[nzﬂ'nl*l] . _qu[anfl]) (33)

qal|1[2n1] — fam (- qb2|z[n1+n2]’ X b1‘2[2n1]’ X bzu["z*'nlfl]’ . qu[ZVll*l])‘

..q ..q

Note that the number of initial data is equalto 2) " N,. Indeed,

[azp2](n2 +n2) + [aip](ny +n2) + [ag (2 +ny) + [ay1(ny +ny)

=2[az|nr +2[ailn; =2 Z N,.

One ought to mention that the canonical form (33) was obtained in [12]. However, the
procedure that was used for that purpose did not provide the proof of the equivalence between
the initial ELE and the form (33).

Suppose now that the Lagrange function contains degenerate coordinates ¢®, a =
(ao, ay). Thus, L = L(g®, - - - g“!"1) and the ELE read

Fuy = Mayaq ™" + Ky (- g"™M 1) = 0 34
JL

Fao = = Mao(' . 'qb[Nb]) =0. (335)
g

Despite these equations being formally different from the above case, the whole procedure of
reductions goes through without any essential change. In fact, differentiating equations (35)
n; times, one obtains

Maoaq“[N“"‘] + Ka((:)( . .qb[Nz;+n1—1]) -0 (36)
and all the previous steps may be done as before. Namely, one obtains
qa\I[Na“*'”l] = (- qhu[Nb“Wll—l], . .qhw[me*'ﬂo—l]) (37)

and, since det [|(M1)g4a,ll # 0, equations (35) can be solved with respect to the variable

g“*MNen! a5 follows:

aplNeyl _ fao( .. qbu[Nb“]’ . h\o[me—ll).

q g

a)1[Ng +n1]

Finally, after eliminating the ‘bad’ derivatives on the right-hand side of (37) for ¢™" "1
one ends up again with equations (33) but now with n, — n;,n; — 0 (by convention

qblu[—l] =0).

3.2. General nonsingular ELE

Consider the general nonsingular ELE. Here the Lagrange function may contain some
degenerate inner coordinates, higher derivatives of some inner coordinates, and, moreover,
may depend on some external coordinates, L = L(- - - q“[Nﬂ]; ut), N, > 0. Thus, we are going
to deal with the nonsingular ELE of the form (15). Our aim is to present these equations in an
equivalent canonical form.
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Theorem 1. The nonsingular ELE (15) can be transformed to the following equivalent
canonical form:
failk — qailk[”i+nk] _ wai\k (- qb/|k,[ﬂj+nk,—1]’ . th\k+[n/+nk]; . uﬂ[ﬂk]) =0

(38)
I >k >k+1 k>2k_->0 i,j,k=0,1,...,1
where the indices of the coordinates are divided into groups as follows: a = (a;) is the division
of the indices w.r.t. the proper orders of the coordinates, and besides

ai = (@i k=0,1,....0)  lagl =0 Y laxl =Y ] = [a:] = [ay].
k k

Moreover, the equivalence F ~ f between the corresponding LF holds true. That implies
Fy=Uuf’ fr=VbE, U VP =5

where U and V are LO. Besides, that implies the strong equivalence between the ELE and
their canonical form (38).

The proof of theorem 1 may be considered, in fact, as the general reduction procedure to
the canonical form for the nonsingular ELE.

It is reasonable to divide the reduction procedure into two parts. These parts may be
called conditionally ‘the preliminary resolution’ and ‘the subordination procedure’.

3.2.1. Preliminary resolution. Let us introduce the notation a = (a,a;),a = (ar, k =
0,1,...,1 —1), N, <ny, such that the ELE read

Fa, (- .qb[Nle]; . M,u[nl]) — Malbqb[NhM)] + Ka, (- ,qb[Nh*'”I*l]; L M,u[nl]) =0 (39)
Fy(-- .qh[N1’+Ni]; coegMNady =, (40)

Recall that equations (40) can be considered as constraints.

The first step of the procedure is the following: we consider the consistency conditions
of the constraints. Namely, we consider the equations that are obtained from the constraints
by differentiating them n; — n, times,

N, _
Fg[m ul — Mgbqb[Nb-H”] + thl)(' . _qh[N,,+n, 1]; _“Mu[n,]) —0. 41)
Here K are some LF of the indicated arguments. Note that the orders of all the coordinates
in the set (41) coincide with those in the complete set. For M # 0, the matrix

QF =Nl 3L

agtNemni] — ggalNaggbiNd — Map (42)

is invertible. At the same time, the rectangular matrix M,, has the maximal rank [a ].
Therefore, there exists a division of the indices a such that

a=(a,a) [a] = [a] [a)1] = la;] det M,z # 0. (43)

Thus, the division (13) of the indices a w.r.t. the proper orders of the coordinates becomes
more detailed,

a; = (a;, a;|r) a = (a;) a; = (a;r) [ai] =0

> lai] = laj] = [a/] > lai] = [a] = [al.
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Due to (43), the set (41) can be solved with respect to the derivatives g@Ma+11 a5
g Nl = — (MY [(M3)ap, g™ 4 KD gty ] (44)

where
_ (MZ)aIE (M4)a1b|1)
M“”‘((Mog;; (M3)ap, )

Excluding the derivatives ¢?Va*"1] from equations (39) with the help of (44), we get the
set

(MS)a,h”qh”[Nb”Ml] + Kg)(' . qb[Nz;+n1—1]; . u#[m]) =0
Ms = My — MaM; ' M; det Ms # 0

where K 512) are some LF of the indicated arguments. The set (45) can be solved with respect
@ 1[N+l as

(45)

to its highest-order derivatives ¢
qa\l[Nu”*'”I] = U (--- qh”[N"\l +n1—1]’ .. q}_’[NHﬂI—l]; .. MM["I]) (46)

where ¢ are some LF. Thus, after the first step we get a set of equations
YU = qau[Nu|,+n1] — P (- - qbu[Nz;|,+n1—1]’ .. q/_J[N/;+n1—1]; .. uu[nl]) =0 47)
Fu(- - - gPNetNal ;g iINely — a=(a,k=0,1,....,1—1) N, <N;  (48)
which are strong equivalent to the initial ELE by virtue of lemma 1 in the appendix.

In the second step we turn to the subset (48). We remark that this subset has the same

structure as the complete initial set of the ELE if one considers the coordinates ¢“ as inner
ones and the variables g’ as external ones. Namely, let us denote

F (o qPNebal, Ny — (o gVl by
a ’ - ’
Na
Mﬂl :(MM’...qa”[ \1]) 1251 :(/L,Cl“).

Then the set (48) can be written as

1 _
Fy(coo g™y =0 a= (@ k=0,1,....1=1)  Ny<N; (49
where

Fl' _ Mak}_)q}';[Nan] +K, (-- 'C]’_’[N”"k_l]; .. u"l["k]) k=1,....1—1

U Mgy (- g wiy = 9L /3g®.

Here g9 are the inner coordinates, and u*! are the external coordinates. The order of the set
(49) is 2n;_;. Furthermore, by virtue of (43), the matrix

0
361/':[N;;+n,71] - MQB (50)

Ling_1—N,]
a

is invertible. Thus, the structure (15), (16) is repeated completely.

At the same time, the number of inner variables, the number of equations and the order
of the set (49) are less than those of the initial set of the ELE (15), (16).

Now, we apply the same procedure as in the first step to the reduced set ( 49). That will
be the second step of the reduction procedure. It will produce equations of similar structure
with lesser inner variables and of lower order. After the last (/ + 1)th step the ELE (15) may
be written in the following strong equivalent form:

qai|k[ni+nk] — ¢ai\k (- qu|k+[nj+nk]’ L. qbﬂk, [Vlj+nk*1]; . M,u[nk])

(5D
I>ke >k+1 k>k >0 [>ij>0
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where ¢ are some LF of the indicated arguments (the arguments - - - g%+ result from
those coordinates that intermediately have been considered as external ones), and the indices
a; are divided into the following groups:

ai=(ap)  lapd =20 Y lagl =) lagl=1la] i k=0.1... 1
k k

The set (51) is still not the canonical form of the ELE. The reason is that the right-hand
sides of the set contain derivatives of orders that may exceed the orders n; +n; of the (highest)
derivatives g“*"*] appearing on the left-hand side of the set. We recall that by the definition
in the canonical form there is a subordination of derivative orders, namely, the orders of all the
derivatives on the right-hand sides have to be less than those on the left-hand side. Explicitly,
this subordination would require that the following inequalities should hold:

nj+ng >n;+ng nj+n, >nj+n;—1
which, because of the inequalities n; > n;_; > --- > n; > ng, is true for the first line
and the case k_ = k of the second line, and it is definitely not true for the cases k_ < k.

Arranging equations (51) (for fixed value of i) in descending order w.r.t. k, and the arguments
in the functions ¢ (for fixed value of j) also in descending order w.r.t. the values of k, and
k_, we get, when disregarding the common value 7, a quadratic matrix whose main diagonal
(i.e. elements with k = k_) contains the entries n; — 1, whereas the entries to the left of that
diagonal are equal to n, and to the right of that diagonal are equal to n; — 1. Therefore, below
the main diagonal ‘good’ derivatives occur, and above it occur ‘bad’ derivatives not obeying
the subordination requirement.

3.2.2. Subordination procedure. One can see that these ‘bad’ derivatives can be excluded
from the right-hand sides with the help of the corresponding ‘lower’ equations of the set and
their differential consequences (compare equations (29) and (31) for the simple case I = 2).
In what follows we call such an exclusion the subordination procedure.

In order to be more definite let us write down two arbitrary lines, ¢ > k , of the right-hand
sides of the set of equations (51) (for the highest derivatives only):

@it (thu[nﬁﬂe]’ o th\m[nﬂ'ﬂe]’ qh/w['l/*'n«—l]’ o qb/|k+1 ['l/+n«—1]’
qb/|k[nj+ng—l]’ o thm[nj+ng—l])
itk (qull[”j*'nk]’ ., qbﬂm [”j+nk], qb/w[ﬂj*'nk]7 o qb/|k+1 ['lﬂ'n/(]7 qulk[n/*'nk_l], L, thm[ﬂﬁﬂk—l]).

Obviously, because n; > n; all the derivatives of the equation for g%+l with
k > £_ > 0 are ‘bad’ with respect to the derivatives g%*["*"] (recall that £ > £_ > 0).
However, these ‘bad’ derivatives can be eliminated by the equations for the latter ones,
q“"k[”f*”k], and their differential consequences up to the order ny — n;y — 1. Thereby, the
function ¢%! changes into some new function ¢%. One can see that by doing this we do
not change the highest orders of derivatives of the other coordinates, both proper and external
ones, on the right-hand side of the equation for g%!"*"¢]_ (Recall that the derivatives of the
external coordinates are u* and u"", respectively.)

This subordination procedure, starting with £ = I, may be done for any k < I, thereby
‘cleaning’ every entry on the right-hand side of equations for g%/["i*"/1_ Namely, the highest
orders of derivatives on the rhs become g/ "+ =11 with I > k_ > 0 (for the case £ = I
no k, appears). Then the procedure will be applied to the equations for g®!-1"*"-1] and so
forth, up to g@el"*! where nothing is to be changed.
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After having eliminated all the ‘bad’ derivatives, we transformed the set (51), and therefore
the initial ELE, to the following strong equivalent (the equivalence is justified by lemma 1)
canonical form:

qai|k[ni+nk] — (pank(, . ,qu\lq.[nj"‘nk] . _qu\k, [nj+ne_—11. . M,u[nk])
1>k >2k+1 k>k_ >0 i,j,k=0,1,...,1

where %" are some LF of the indicated arguments. This proves theorem 1.
We see that there are no gauge coordinates in the nonsingular ELE.
The number of initial data is equal to 2 )", N,,. Indeed,

> lad(N; + Ny =) (N,- Z[aik]) ) (Nk Z[ank]) =2) Na
ik i k k i a

One ought to remark that in the general case there exist many different canonical forms
of the nonsingular ELE. This uncertainty is related to the possibility of different choices of
nonzero minors of a matrix with a given rank (different divisions of the indices a; in course
of the reduction procedure). However, as was demonstrated above, the number of equations
in the canonical form (which is equal to the number of ELE in the nonsingular case) and the
number of initial data are the same for all possible canonical forms.

4. Canonical form of singular ELE

Studying the canonical form of nonsingular ELE, we have demonstrated that the equations in
the canonical form are solved with respect to the highest-order derivatives g *1  where n;
are the proper orders of the coordinates g% . However, considering specific examples, one can
see that this is not always true for singular ELE. Namely, in the canonical form of the latter
case, the highest orders of the derivatives ¢!/ may take on all the values from zero to n; + I.
The reduction procedure to the canonical form for the general singular ELE is considered
below. In the singular case, already after the first step of the reduction procedure, the ELE
cease to have their initial specific structure (15), (16). Namely, the simple structure of terms
with highest-order derivatives in the equations may be lost. That is why in the singular case
it is more convenient to formulate the reduction procedure for a more general set of ordinary
differential equations, which contains the ELE as a particular case. Namely, further we are
going to consider a set of the form®

Fu, (- -q®"y =0 i=0,1,...,1 w=0,...,J. (52)

Here Fy, (---q* l+11y gare some LE. a; and A « are used to denoted sets of indices, [a;] > 0,
[A,] = 0, and the complete set of the inner coordinates in equations (52) is ¢ =
(q*,....,q"),a=(a;,i =0,1,...,1). The indices A = (A,) enumerate the equations. In
the general case the number of indices A (the number of all the equations) is not equal to the
number of indices a (the number of coordinates). The division of the indices A into groups
is not related to the division of the indices a into groups. The orders of the coordinates g% in
the complete set (52) are N, = i + J. In fact, these orders are defined by a subset of (52) with
w = J. In all the other equations with ;© < J the coordinates ¢“ have orders less than i + J.
Thus, the latter equations are constraints.

Similar to the ELE (15), the set (52) has the following specific structure: in each equation
of the set the order of a coordinate g“ is the sum of the proper order i and of the order p. The
latter is the same for all the coordinates and is related to the number of the equation in the set.

% We do not indicate here the possible external coordinates.
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Below we consider the reduction procedure to the canonical form for equations (52).
In fact, this reduction procedure is formulated in the proof of theorem 2. Theorem 2 holds
true under certain suppositions of the structure of the functions F4,. These suppositions are
formulated as suppositions of the ranks of some Jacobi matrices involving the functions Fjy, .
First of all, the complete matrix

3 FA,L 9 Ff[xj —u]

- (53)

Mo = dgali+nl — fgali+]

has to have a constant rank in the vicinity of the consideration point (one can see that the
matrix My, 4, coincides with the generalized Hessian matrix if the set (52) is the Lagrangian
one).

Theorem 2. Under certain suppositions of the ranks, equations (52) can be transformed to
the following equivalent canonical form:

fa/m — qai\u[i+a] _ wai\u (-- ,qa/m, [j+¢77—1]’ . ,qajm[j*'ff]) =0
(54)
i,j=0,1,...,1 o=—-1,...,J —I<o_<o o+l1<o, <J+1

where all the indices a are divided into groups as follows:
a; = (aj|) [ais] =0 o=—1,...,J+1 ([ais] =0ifi+0 < 0) (55)

and it is assumed that negative powers of the time derivatives do not exist, that is [¢*""] = 0
for p <O.
Moreover, the following equivalence between the corresponding LF holds true:

_ dj|o
FANFA=<]((\) ) Az(ai‘(f’G) i:()’l’"‘al GZ_I,...,J
G
(56)
06=0 YG  [G]=[A]l—[al+) [ajsul.
That implies

where U and V are LO.

Let us make some comments on theorem 2. The canonical form (54) of the singular ELE
differs from that (38) of the nonsingular ELE. As was demonstrated in the previous section,
in the latter case the spectrum of the orders of the variables ¢“ in the canonical form extends
from i + pmin to i + J. In the singular case, we have to admit (and one can see this from
specific examples) the spectrum extends from 0 to i + J. Under such a supposition we can
justify by induction the structure (54) of the canonical form. One can see from (55) that
each group of the indices a; is divided into subgroups a; — ajjs,0 = —1,...,J +1. In
the canonical form the singular ELE are solved with respect to the highest-order derivatives
gl o = —1,...,J (laijs] = 0 for i + 0 < 0). There are no equations for the
coordinates ¢g“”*'. These coordinates enter the set (54) as arbitrary functions of time. They
are gauge coordinates according to the general definition. As in the nonsingular case, it is
supposed that no coordinate ¢g“~ in the function ¢ has an order greater than k + o (the
proper order plus o). Besides, the order of the coordinates ¢”>- in the function g% has to be
less than k + o .

We are going to prove theorem 2 by induction w.r.t. N = I +J. To this end, we consider
first equations of lower orders, then we use induction to prove the general case.
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4.1. Equations of lower orders
Note that the case N' = 0 implies / = J = 0 and the set (52) is reduced to the form
Fa(g) =0 q=(q". (58)

Here theorem 2 holds true by virtue of lemma 3 in the appendix.
Let A/ = 1. That implies either I = 1, J = 0or I = 0, J = 1. Consider, for example,
the first case. Here (i = 0, 1, u = 0) and the set (52) reads

Fag®,q",¢") =0 lai] >0 lao]l > 0. (59
In the case under consideration the supposition (53) reads
oF,
rank—— = r. (60)
aqai [i]

Then there exists a division of the indices A = (A1, Ap), a; = (aij1,aip), [An] =
lao/1]+ [aos1] = r, such that

OF 4,
aqai/l[i]

det‘ #0.

Thus, we may solve the equations F,, = 0 with respect to g/,

Fpo=0 = gl = gan(ghnli-l_ghali=1l ghplily 61)
Then we exclude the arguments ¢“/'l") from the functions F, , with the help of (61),

FA/z = FA/2|,,“:'/1U1:¢,“1'/1 = FA/Z (™).

By virtue of lemma 2 in the appendix, the functions F ,» depend on ¢! only. Thus, we have
the equivalence’

- Fa, (g™, q", 6'1“‘))
Fy~Fp= 2 . 62
A A < Fa,q™) 62)

Now we suppose that the matrix 9 F 4 ,»/9q“ has a constant rank. Therefore (see lemma 3)

_ a _ gl (g@) B

FA/z ~ (q O(p 1 ) ap = (Q]v aip).

Gi

Let us exclude the arguments g%, g% from the functions F ,, with the help of the equations
g4 = ¢ (q™),

| o

FA“ q“,q",q") = Fa, lge1 =gar.
Then the following equivalence holds true:

| o
1 FA/l(qao’ qalf qal)
F~F=1 ga — g a = (ap, ay) a; = (a;,ay). (63)
0g,

The set of functions }17 has the same structure as the initial set F. However, the number of
the nonzero functions }17 is less than the number of the functions F. Moreover, some of the
functions }17 depend linearly on a part of the variables. That is why the supposition of
type (60) for the functions FV is reduced to the supposition about the rank of the matrix

7 Here, and in what follows, we use lemma 1 to justify the equivalence.
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| _
oF A / (g™, g"). Accepting the latter supposition we apply the above reduction procedure

. 1 , . .
to the functions F and so on. After the ith stage we have the following equivalence:
j

A/i (qaoﬂ q[liﬂ qai)
ai

F~F=q% — ¢%(q%) a = (ao, ar) ar = (a;, a;).
Og,
The procedure ends at the kth stage when
o,
rank———— = [A,].
(g%, q®)

Then there exists a division of the indices a; = (a1, ag,), ao = (aojo, ag,), [aiol + [aop] =
[A /], such that

d P g — g(ghe, g, g, q‘““))

k
et 78(6]“”0, 7%0) #0 — FA/k ~ <61a°° — U (g, %o, g%, g% )
Denoting ar = aj-i, G = Gy, such that a = (Cll‘,l,ao‘o,al‘o,ag), and a, = (ago,ag]),
[G] = [A] — [a] + [a,], we get finally the equivalence

qauo _ (pauo (qauo’ qaxo , q“.el , c‘]“.el)
qamo _ (pa(no (qauo’ qag(] , q“.el , é]aﬁl)
qa”,l _ (pa”,l(qauo’ C]a“'l) . (64)
0g
Here g% = (g%o, q%) are gauge coordinates. Thus, theorem 2 holds true in this case.
Thecase I =0,J =1 =0, u =0, 1) corresponds to the equations of the form

Fa, (@™, ¢") =0 Fa, (g™ =0. (65)

Such equations present a particular case ([ag] = 0) of the equations F 4, = 0 with the LF F 4
defined in (62). The reduction procedure for the latter case was considered above. It leads to
the following equivalence:

g — (g™, g%, q%)
F~ g% —¢™(@" q%) a = (aj, a1, ag) [G]=[A] = [a] + [a,].
Og

Here ¢“ are the gauge coordinates. Thus, the theorem holds true in this case as well.

F ~

4.2. Equations of arbitrary orders

We have verified that theorem 2 holds true for N' = 0, 1. Now we are going to prove the
theorem for N' = I + J = K (where K is some fixed number) supposing that the theorem
holds true for any N/ < K.

In the first step we consider the set

Fji‘“](...qaf[i+fl):o i=0,1,...,1 w=0,...,J (66)

which is obtained from the initial set (52) by substituting the constraints by the corresponding
consistency conditions (conditions obtained from the constraints Fa, by J — w time
differentiations). According to the supposition (53), there exists a division of the indices
AM and a; as AM = (Aﬂ/l, Aﬂ/z), a; = (a,-/l, ai/z), ZM[AM/I] = Zi[ai/l] = r, such that

[J—p]
Ayt

det 3 enli+T]

£0. (67)
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Thus, we may solve the equations F[[,J/l” I = 0 with respect to the derivatives ¢%/1*/]. Namely,

F/E{L/’l“] =0 = gl = gan L ghinl S abinlivlly (68)

Now we pass from the functions Fy, , to the F4, , excluding the arguments ¢”/1"*/1 from the
former,

= = b:li —_

FAJ/Z = FAJ/2|f=0 = FAJ/Z(' g s 1])' (69)

The fact that the functions F4,, do not depend on both ¢%/*/1 and g"»li*/] is based on
lemma 2 in the appendix. Thus, we have the equivalence (see lemma 1 in the appendix)

_ F
FA ~ };.AJ/2 ~ < AJ/I) (70)

where
Fa, (- gt v=0,...,J =2

Fy, (71)

FA/Z(FA/,VZO,...,J_l): / bili+J—1] J—
FA,Jl(q )_ _

Let us turn to the functions F A, . They have the same structure as in (52) and correspond
to the case N = I + J < K. In accordance with the induction hypothesis, supposing, in
particular, that the matrix

.
Aai T g gaili+]
has a constant rank in the consideration point, the following equivalence holds true:
o <qaiu[i+¢7] — @l (. glio- o1l gbjelitol thj[j+cr]))
W

O¢
i,j=0.1....1  [GN=[A]-[al+) la,] (72)
o=—1,...,J—1 —I<o_<o o+l1<o, < J—1.

Taking into account (70), we obtain

FA_//] ( o qbi[i+j])
F ~ | goieli+el _ gaio (.. gbio Liro-=11 . gbjioclito] . gbjiulitaly
O¢/
i,j=0,1,...,1 o=—1,...,J—1 —I<o_<o o+l1<o,<J—1.
(73)
Now we pass from the functions F,,, to the F4,, excluding the arguments qaielPd p >
i+o,0=—1,...,J — 1 from the former. As a result, we have the following equivalence:
FAJ“ (- - - gbi Il gbielito =1y
F ~ F = | queli+ol — gaio (... gbio-lito-=11 . gbjeilirol ... gbiulitoly | (74)
O¢
The functions F have the same structure as in (52), however, they depend linearly on a
part of highest-order derivatives. Here the supposition of the rank for the matrix
F A
0(gauuli+)] gaisli+ol)

A= (A, a0, G) (75)
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is equivalent to the same supposition for the matrix

oF
/Iy (76)
gbili+]
Let this rank be equal to [A,]. In this case there exists a final division of indices,
a;|y — (@i, aijg+1) with  [a;7] = [Ayn]

such that the equations F4,, = 0 can be solved with respect to the derivatives ¢“l'*/1 and
we obtain, instead of the first two lines of (74), the following expressions:

qa;|,[i+1] _ (pa/w (- qb/w[j*'f—l]’ L thlo[j+a_1]’ L qh/|1+1[j+J])
qai|a[i+0] — @fie (.- .qbf\of[f“f—*l]’ .. .qu\fu[j"'g]’ .. .qu\f[j+‘7])
i,j=0,1,...,1 o=—1,...,J—1 —I<o_<o o+l <o, <J—1.

Now, let us put together the first two entries of ¢%- as ---gbirl*o=l1 _ < o < J and
recall that for o = J no corresponding o, occurs. Furthermore, let us replace the last entry
of g% as follows: - - - glivlitol — ... gbislital . gbimlitel ' <o < J — 1, then we get
the missing contribution to o, for the case under consideration. So, we end up exactly with
equation (54) and theorem 2 is proved.

If the rank is less than [A ] then the above procedure is applied to the functions F Asp
Doing that we lower the number of the equations that are not yet reduced to the canonical
form (the equations of the type F 4, 1 = 0). Note that such a diminution does not happen
at the first stage if [A;»] = 0. At a certain stage the procedure does not lower the number
of above-mentioned equations. This can happen when the rank of the matrix of type (76) is
maximal, i.e. is equal to the number of the functions of the type F 4, - In such a case we
may reduce them to the canonical form as was mentioned above. This can also happen when
we do not obtain the functions of the type F4,, in the reduction procedure. That means that
already in the previous step the set is reduced to the case N' = K — 1, i.e. the possibility of
the reduction to the canonical form is proved.

Finally, we stress that the reduction procedure is formulated for sets of equations of
the type (52) (the ELE are a particular case of such sets). The procedure holds true under
certain suppositions of ranks. These suppositions demand various Jacobi matrices of the type
dF,/dg“!"! to have constant ranks in the vicinity of the consideration point. Here Fy, = 0 are
equations obtained at a given stage of the procedure and ¢! are highest-order derivatives in
these equations. It is important to realize that proving the equivalence (56) we prove at the
same time the locality of the operators U and V from (57). In fact, the latter proof is provided
by the applicability of the lemmas in the appendix.

5. Gauge identities and action symmetries

It was demonstrated above that in the general case of singular ELE the number of equations
in the canonical form is less than the number of equations in the initial set of the differential
equations. This reduction is related to the fact that in the canonical form we retain the
independent equations only, whereas the initial equations may be dependent. The dependence
of the equations in the initial set may be treated as the existence of some identities between the
initial equations. The identities between the ELE imply the existence of gauge transformations
of the corresponding action. Below we discuss this interrelationship in detail.
First, we introduce some relevant definitions: the relation of the form

RF, =0 (77)
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where R“ are some LO, and F, (¢!") are some LF, is called the identity between the equations
F,(g"") = 0. The identity sign = means that the left-hand side of (77) is zero for any arguments
q[l]

Any set R = (R%) of LO that obeys relation (77) is called the generator of an identity.
Whenever R is a generator then AR with some LO 7 is a generator as well. Any linear
combination A’ R; of some generators R; with operator coefficients 7i' is a generator.

A generator ﬁ will be called nontrivial if the relation® AR = O (F) can only be provided
by a LO # of the form i = O(F).

A set of generators R; will be called independent if the relation A'R; = O(F) can only
be provided by 7’ of the form /i = O (F). Identities generated by independent generators will
be called independent.

Note that for any set of LF F,, there always exist trivial generators. Namely, the generators
Ruiy = (R%,) = O(F) of the form
pe — Z F[k] bklal :ll ybklal — _ allbk (78)

triv
k.l

with arbitrary antisymmetric LF u”*!“! obviously lead to the identities (77). These identities

are not, however, connected to the mutual dependence of the functions F,.

An independent set of generators ﬁg is complete whenever any generator R can be
represented in the form R = js ﬁg + ﬁtriv with some LO 1¢. Any two complete sets of
independent generators ﬁg and lAl/g are related as lAl’g =U g’ﬁg/ +ﬁtriv, where U is an invertible
LO.

Supposing now that F, in equation (77) are functional derivatives of an action,
F, = §S5/8q“, such that F, = 0 are ELE. Let the functions F, obey all the necessary
suppositions of ranks such that ELE can be reduced to the canonical form (54). Let us write
here this canonical form as follows?:

fe=qM =gt gty =0 a=(ag) (79)
where g ¢ are gauge coordinates. Moreover, according to theorem 2, there exists the equivalence
F,~F,= <J(; ) = F,=U'F, F,=V'F, Ubve =¢¢ (80)

4
where U and V are LO. Now we may consider the identity (77) as an equation for finding the
general form for the generator R . Using (80) we transform this problem to the one for finding
the operators £,

EF,=0 R = &PV, (81)
Using the explicit form (80) of the functions F,, we get é“ = (§“§g), a = (o, g), where é“
obey the equation

§f =0 (82)
and £2 is a set of arbitrary LO. Since the functions f have the canonical form (80), any solution
of equation (82) is presented by trivial generators of the form

- . d oo dk , ,
lo' |k lo' |k ko |l
€a=f§iv=2(@fa' Ma'“@ ule e = —y el (83)
k,l
8 We denote by O(F) LO of the form (3) with all the LF u¥,, = O (F), where
O(F)|r=0 =0.

9 Here, we do not distinguish possible different proper orders of the coordinates.
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where 'k are arbitrary antisymmetric LE. To demonstrate that we present the generators

£ as £¥ = Y8 &%k d*/dr*, where £%% are some LF. Then, in equation (82), we pass from
the variables ¢!, g8l k.1 = 0,1, ..., to the g®ked, fI1 g8k, =0,1,....1, — 1,1 =
0, 1,.... Such a variable change is not singular. In terms of the new variables, equation (82)
reads

K
et =0 K < .
k=0

Its general solution is well known
%.ozk — Z f(y]ulot’lka ula’\ka — _Mkotlloz"
I
Now we can write the general solution of equation (81) as

AU . . d d*

é;'a — Sg(gg +€;giv Sllll'iv — Z (@Fh) ulblka@ ulb|ka — _Mka\lb' (84)
k,l

Letb = (¢, g'),a = (a, g) in (84). Then u's'ke yle'tke — _ykelle” and y!8'ke are arbitrary

LF (e.g., they can be selected to be zero). Indeed, the functions u¢** and u'¢'*¢ do not enter
the expressions for the generators £°. Besides, terms with u/® *¢ affect only the generators £,
which are arbitrary by construction. Accordingly, the general solution of equation (77) reads

D £¢1 D D Da byra (7a
R = £5R + Ryy R, = (R =5,V = V) (85)
and
. A d . ds . d d*
a __ £b a __ - c Iblkd = ya __ - Iblka
Ry =6 Vi = ; [dtl (Vs Fc)i| W Vi = ; <dt1 Fh) T O
where Tke = _T*kallb are some LF. The set of generators R, = (R% = V¢g) is complete
and is presented by LO. Moreover, these generators are independent. Indeed, multiplying the
equation 7¢ R4 = O(F) from the right by U?, we get 245" = O(F) = A% = O(F).
Thus, there exist the following nontrivial identities between the ELE:
pa 88
8 8qa

=0 g=1,...,r (86)

with generators ﬁg that are LO. These identities are called the gauge identities. As is well
known (see, for example, [2, 3]), the existence of the gauge identities (86) implies the existence
of infinitesimal gauge transformations of the form

q“ = q"+8¢°  8q" = (R")je® (87)

where r parameters € = €8(¢) are arbitrary functions of time ¢. Note that R” are LO as well.
Thus, it was demonstrated that for theories that obey appropriate suppositions of the ranks

there exists a constructive procedure for revealing the gauge generators. For such theories all

the generators are LO. The number of independent generators and, therefore, the number of

independent gauge transformations is equal to the number of gauge coordinates in the ELE.
As a simple mechanical example, consider the action of the form'?

S:/Ldt L=%(X—y)2+%(y2—x2). (88)

19 At @ # 0 we have a finite-dimensional analogue of the Proca action, and at a = 0 we have the analogue of the
Maxwell action.
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The corresponding ELE are
Fi=%—y+ax=0 FH=x—{+a)y=0 (89)

where F, = 0 is a constraint. The generalized Hessian reads

92L __ °L
9%z 1 dxdy — -1
M = 021 ess =a. 90)
= =—1 S =a+1
dydx dy?

Leta # 0, M # 0. In such a nonsingular case the reduction procedure looks as follows:
with the help of the consistency condition F, = 0 = X = (1 +a)y, we eliminate X from the
first ELE. Thus, we get an equivalent set, which has the canonical form

y=—x x={0+a)y. 1)
Another canonical form
i=—(+a)x y=(+a)"'% (92)

we obtain by eliminating y from the equation F; = 0 with the help of the consistency condition
hL=0=jy=3i/+a).

Let a = 0. The case is singular, M = 0, and the rank of the Hessian matrix is equal to 1.
One can easily see that the equivalence

R\ _ o (i-y . (d/dr 1 (0 1
()=0C0) o=( ) o= o)

holds true. Then the canonical form of the ELE reads X = y and there is a gauge identity
RF, =0 R'=1 R? = —d/dr.

The operators transposed to R are (R7)* = ((R")! =1, (R")> = &). Thus, ata = 0, the
action (88) is invariant under the gauge transformation x — x + €,y — y + €. In the case
under consideration, the ELE have two canonical forms: x = y and y = x.

6. Concluding remarks

We have formulated the reduction procedure which allows one to transform the ELE to the
canonical form as well as to establish possible gauge identities between the equations. The
latter part of the procedure can be considered as a constructive way of finding all the gauge
generators within the Lagrangian formulation. At the same time, it is proved that, for local
theories, all the gauge generators are local in time operators. The canonical form of the ELE
reveals their hidden structure, in particular, it presents the spectrum of possible initial data,
and it allows one to separate coordinates into nongauge and gauge ones. One also ought to
remark that the reduction procedure can be, in particular, treated as a procedure for finding
constraints in the Lagrangian formulation.

In that respect one can compare the reduction procedure with the well-known Dirac
procedure in the Hamiltonian formulation of constrained systems [1-3]. Recall that the
Dirac procedure is applicable to the Hamilton equations with primary constraints, namely to
equations of the form

F,ip=n—{nHY} =0 eV =0 HY = Hn) + 12 (). (93)

Here n = (g“, p) are phase-space variables; ®" (1) = 0 are primary constraints, A are
Lagrange multipliers to the primary constraints, and H" is the total Hamiltonian . By {-, -}
the Poisson bracket is denoted. The aim of the procedure is to eliminate as many A as possible
from the equations, to find all the constraints in the theory. The procedure is based on the
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consistency conditions & = 0. Using the equations F(n, 77) = 0, we may transform any
consistency condition to the following form:

oD — {q;(l) H(l)} —=0.

From these equations one can define some A as functions of 7 and reveal some new constraints.
Then the procedure has to be applied to the latter constraints and so on.

Equations (93) present a particular case of differential equations considered in the present
paper (indeed, these equations are ELE for a Hamiltonian action). Thus, our reduction
procedure may be applied to these equations. Namely, first one has to consider the equations
Fy =0, ® = 0 and select independent w.r.t. # equations. Since equations of the primary
constraints are independent by construction, we pass to the next step and solve the constraint
equations @ = 0 with respect to a part of the variables 1, as ®V =0 — n; — ¢, (172) = 0.
Then we exclude n; and #7; from the equations F = 0. Thus, we get F = 0 — F 4(n2, 712) = 0.
Then one has to select independent w.r.t. 7, functions F4 1~ At the same time one finds new
constraints ¥ 4 ,(12) = 0 and so on (see section 4.1).

We see that the Dirac procedure differs from our reduction procedure. Indeed, as was
mentioned above, in the Dirac procedure one excludes all the derivatives 7 with the help of the
equations F = 0 from the consistency conditions ") = 0. Thus, one gets equations for the
Lagrange multipliers and new constraints. Besides, one of the aims of the Dirac procedure is
to maintain the canonical Hamiltonian structure of the equations ' = 0. The possibility of the
Dirac reduction is due to the specific structure of equations (93). Namely, here the consistency
conditions never involve A and rank 9F /on =[F]=[n].

Besides, one ought to mention the work [14] where an alternative (to the Dirac procedure)
way of reducing the equations of motion was proposed for theories with actions of the form
S = [lpa (m#n* — V(n)]dz . One can verify that, in fact, the procedure of that work, in part
(the procedure does not reveal the gauge identities), is similar to our reduction procedure in
the case of the first-order equations (see section 4).

However, the reduction procedure proposed in the present paper is formulated for a wider
class of Lagrangian systems (differential equations). It does not need the introduction of new
variables such as momenta and Lagrange multipliers, and is defined in the framework of the
initial Lagrangian formulation. Moreover, its aim is twofold: to reduce ELE to their canonical
form and to reveal the gauge identities between the ELE equations.

The consideration in the present paper is restricted by finite-dimensional systems.
Its application to field theories (theories with infinite number of degrees of freedom)
demands additional study. We hope to present the corresponding formulation in future
publications. However, in simple cases, one can apply the present reduction procedure with
some natural modifications in the infinite-dimensional case. Consider the Maxwell action

S = _% f]-"w}'#" dx, F,, = 90,A, — 0,A,, as acommon example of a singular field theory.
The ELE read
S i 0 g
anA =0, F" =A"+9, A" — AA" + 3,0 =0 (94)
FO—— 05 0 ok AAO =0, = Ak (95)
9A0 — ’ ’

The equation F = 0 is a constraint. Following the reduction procedure, we have to consider
the set F; = 0, Fy = 0. The Jacobi matrix dF*/d A, has the constant rank 3. We can, for
example, select equations (94) as independent with respect to the derivatives A'. The equation
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Fy = 0 is their result. No more constraints appear. Now we exclude A° and A° from (94)
with the help of (95). That creates the equivalence

Fi §i % Fk B
<F0> = (5 IA ) <F0> F* = F¥po_y = O(A* + dp). (96)

Now we discover that the functions F¥ are dependent, 0 F¥ = 0. In our terms that reads, for
example, as the following equivalence:

F! 1 0 0\ (F!
F| = 0 1 o] |F). (97)
F? -3;'9 —97'a, 1) \ 0

The equations F! = 0, F? = 0, F° = 0 present one of the canonical forms of the Maxwell
equations. The identity that follows from the presence of the zero in the right column of (97)
reads d, F** = 0 in terms of the initial functions F* and implies the invariance of the Maxwell
action under gradient gauge transformations.
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Appendix

Here we present three lemmas which are used in the reduction procedure to justify the
equivalence of equations and LF. In this respect it is useful to recall here the relevant definitions
from section 2.

Two sets of equations, Fs(¢"') = 0 and f,(¢""") = 0 are equivalent F =0 <= f =0
whenever they have the same set of solutions. If two sets of LF F,(¢') and x4(¢"),
[F] = [x], are related by some LO UandV as F = ﬁx, X = VF, v = 1, then we call
such LF equivalent and denote this fact as F ~ x . In this case the corresponding equations
are strongly equivalent.

Lemma 1. Let a set of equations
@, (x,y"M =0 Fu(x,y)=0 x = (x") y = (%) (98)

be given, where ® are some LF. And let det dF, /dy" lxo.yo 7# O, where the consideration point
(x0, Y0) is on shell. Then:

(a) The equations F,(x,y) = 0 can be solved w.r.t. y as y* = ¢“(x), where ¢“(x) are some
single-valued functions of x in the vicinity of the point xo. In other words, there is the
equivalence

Fa(x,y) ~ y" = ¢ (x) 99)

which implies strong equivalence between the equations F,(x,y) = 0 and y* = ¢“(x).
(b) The following equivalence between the LF holds true:

(e, Y (B, (xl!h o
<Fa<x7y>> (y“—fp“(x)> Cp = Pulynzpn. (100)
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The first statement is, in fact, the well-known implicit function theorem [13]. Taking into
account (99), we have F, (x, y) = uqp (y* — ¢“(x)), detu]y,, y, # 0. On the other hand one can
write @, = ®,, + Viu[y* — ¢®(x)], where V4, is a LO. Thus,

® D . 1V oy (1 =V
=U U= U= 101
<F> (y—<0> (0 M) <0 M‘l) 1oy
and the equivalence (100) is justified.

Lemma 2. Let a set of equations
Falq.=0 ¢=@" z=@E) A=L...m
a=1,...,n i=1,...,1

be given. And let the Jacobi matrix 0F4/dq® have a constant rank in the vicinity Dy of the
consideration point (qo, 20), which is on shell (F(qo, zo) = 0),

oF 4
aq“

rank

=r (102)

q.,zeDy

Then there exists an equivalence

v —H(x, z))

FA”FF( Q6(2)

q* = (x%,y") A= (u,G) (wl=r. (103)
We begin the proof with the remark that, due to (102), there exists a division of the indices
A=, G)a=(u,g),lul=r,q%= (% y"),such that

oF,
det —£
ayV

#0. (104)

40,20

Then by virtue of lemma 1 we can write

Fu :up.va fv zyv—sl)v()ﬁ 2) detulqo,zo 7éO (105)

Let us present the functions Fg in the form Fg(x, y, 2) = Q¢ (x, 2) + g, f#(x, y, 2), where
Q¢ (x, 2) = Fgly=p(z.x), such that Q¢ (xo, 20) = 0. Then

F K u 0
Fy = <Fg> = Uapxs XB = <SJ;G) U = <H 1) detU|gy,z, # 0. (106)
By virtue of (102) and (106)

Ixa
aq“

rank

=7 (107)

q.z€Dy

The Jacobi matrix d x4/dq“ has the following structure:
dxa _0(f" Q) <55 —B(p“/Bxg)

ag® Ay’ x#) 0 09Qc/0x8
Therefore,
Q a2
rank —-9 =0 e —=0. (108)
axg xeDy axg x,z€Dy

Equation (108), together with the relation Q¢ (xg, zo) = 0, implies
Q6|xzen, = 26(2) Qg (z0) = 0.
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Finally, we may write

Hx,y,
Fa=Uapxs XB = (f (. Z)) detUlg,,z, # 0 (109)
Qg (2)

Thus, the equivalence (103) is justified.
As aresult of lemma 2 the following lemma holds true.

Lemma 3. Let a set of equations
Fa(g") =0 A=1,...,m a=1,...,n

be given. And let the Jacobi matrix 0F 4 /9q® have a constant rank in the vicinity Dy of the
consideration point qy which is on shell (F(qy) = 0),

oF 4
rank — =r.
8q q€Dy
Then there exists an equivalence
_ o pht
Fo~Fy= <y 0"’ (x)) A= (u G) 0, =0 VG [u] = r. (110)
G

The proof of this lemma follows that of lemma 2 if one selects z = z there.
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