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Abstract

We classify local first-order conservation laws for a class of systems of nonlinear
diffusion equations. The derived conservation laws are used to construct the
set of inequivalent potential systems for the class under consideration. Four
potential systems are investigated from the Lie point of view and new potential
symmetries are obtained. An example of the reduction of a system of diffusion
equations with respect to a potential symmetry generator is given. A nonlinear
system that has applications in plasma physics is linearized using infinite-
dimensional potential symmetries.

PACS number: 02.30.Jr
Mathematics Subject Classification: 35A30, 35K55, 58J70

1. Introduction

The system of diffusion equations
av 0

du a ou v ou av |
ot ox [f(”’v)axw(”’”)ax] or  ox [Q(”’”)ax”Lg(”’v)ax} )
contains a number of physically important models, in particular, an extension of Richards’
equation, which describes the movement of water in a homogeneous unsaturated soil, to the
system describing the combined transport of water vapor and heat under a combination of
gradients of soil temperature and volumetric water content. Such coupled transport is of
considerable significance in semi-arid environments where moisture transport often occurs
essentially in the water vapor phase [9, 14].
In the present paper, we study local conservation laws and potential symmetries of the
class of diffusion equations of the form
ou a ou av a av )
at  ax [f(u, V) 8xi| ’ at  ox [g(u, V) 8xi| ' &
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where f and g are arbitrary non-zero smooth functions in their arguments and in addition,
f2+ g2 # 0. This class can be viewed as a special case of class (1). Furthermore special
cases of this class of equations have been used to model successfully physical situations, such
as transport in porous media with variable transmissivity [5] and river pollution [11]. Special
cases of (2) also have applications in plasma physics [17, 18].

We recall a heuristic definition of conservation laws of a system of differential equations
[12]. A conservation law of a system of PDEs L(x, u¢y) = 0 is a divergence expression
div F = 0 which vanishes for all solutions of this system. Here x = (xy,...,x,),u =
u',...,u™).F = (F',..., F"), where F' = Fi(x,u)), is a conserved vector of this
conservation law, u ) is the set of all partial derivatives of function u with respect to x of order
not greater than r, including u as the derivative of zero order. The order of the conserved
vector F is the maximal order of derivatives that explicitly appear in F.

In the framework of such non-rigorous definition, one can introduce the notion of triviality
of conservation laws.

A conserved vector F is called trivial if F' = F' + F',i = 1,n, where F' and F' are,
likewise F’, functions of x and derivatives of u (i.e. differential functions), F vanish on the
solutions of £ and the n-tuple £ = (F',..., F") is a null divergence (i.e. its divergence
vanishes identically).

In a similar manner, a conservation law is trivial, if its conserved vector is trivial. Two
conservation laws are equivalent, if their difference is a trivial conservation law. Conservation
laws are called linearly dependent if there exists a linear combination of them which is a trivial
conservation law.

Although the above definitions are suitable for the first intuitive illustration of the notion
of conservation laws, in order to obtain complete and correct understanding we should use a
more rigorous definition of conservation laws (see, e.g., [16, 22]). Namely, for any system
L of differential equations the set CV (L) of its conserved vectors is a linear space, and the
subset CV( (L) of trivial conserved vectors is a linear subspace in CV(L). The factor space
CL(£) = CV(L)/ CVy(L) coincides with the set of equivalence classes of CV (L) with respect
to the equivalence relation of conserved vectors.

Definition 1. The elements of CL(L) are called conservation laws of the system L, and the
whole factor space CL(L) is called the space of conservation laws of L.

That is why we assume the description of the set of conservation laws as finding CL(L) that is
equivalent to construction of either a basis if dim CL(L£) < oo or a system of generatrices in the
infinite-dimensional case. The elements of CV (L) that belong to the same equivalence class
giving a conservation law F are all considered as conserved vectors of this conservation law,
and we will additionally identify elements from CL(L) with their representatives in CV(L).
For F € CV(L£) and F € CL(L) the notation F' € F will denote that F is a conserved vector
corresponding to the conservation law F. In contrast to the order rr of a conserved vector F as
the maximal order of derivatives explicitly appearing in F, the order of the conservation law F
is called min{rg|F € F}. Under linear dependence of conservation laws we understand
linear dependence of them as elements of CL(L). Therefore, in the framework of the
‘representative’ approach conservation laws of a system L are considered linearly dependent
if there exists a linear combination of their representatives, which is a trivial conserved
vector.

Note 1. If a local transformation connects two systems of PDEs then under the action of
this transformation a conservation law of the first of these systems is transformed into a
conservation law of the second system, i.e. the equivalence transformation establishes a one-
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to-one correspondence between conservation laws of these systems. So, we can consider a
problem of classification of conservation laws with respect to the equivalence group of the
initial class. (See [16] for more details and rigorous definitions and proofs.)

The conservation laws are closely connected with nonlocal (potential) symmetries. A system
of PDEs may admit symmetries of such sort when at least one of its equations can be written
in a conserved form. After introducing potentials for PDEs written in the conserved form
as additional dependent variables, we obtain a new (potential) system of PDEs. Any local
invariance transformation of the obtained system induces a symmetry of the initial system.
If transformations of some of the ‘non-potential’ variables explicitly depend on potentials,
this symmetry is a nonlocal (potential) symmetry of the initial system, otherwise project into
point symmetries of the initial system. More details about potential symmetries and their
applications can be found in [3, 4]. This procedure of finding potential symmetries has
been generalized in [16] by admitting dependence of symmetries and conservation laws on
several potentials simultaneously. The most general method of choosing conservation laws
for introducing potentials, in order to obtain all possible inequivalent potential systems, has
been proposed recently in [7]. Different types of nonlocal symmetries were studied by other
authors [1, 10].

Taking into account note 1, we will classify conservation laws for class (2) up to the group

G~ containing equivalence transformations
f=est+¢, X = g6x + &2, ii=¢
D = &gV + &4, f:as_lsg , g =¢5 &8,
and a subgroup of discrete transformations (u, v, f, g) — (v, u, g, f). Here ¢; are arbitrary
constants and in addition, ese¢e768 # 0.

The spaces of conservation laws of systems of form (2) are very rich (see the following
section). Therefore, for class (2) there exists a large number of inequivalent potential systems.
Some of these systems were investigated before [19-21]. Let us note that in [19] only
preliminary analysis of potential symmetries associated with the ‘usual’ potential system (4)
(see subsection 4.2) was presented. Here we complete this investigation and adduce the
complete group classification of the potential system as well as classification of some other
potential systems.

The paper is organized as follows. In section 2, we classify first-order local conservation
laws of systems (2). Using this classification, in section 3, we adduce a list of inequivalent
potential systems for systems from class (2). Then, in section 4, we classify potential
symmetries of (2) associated with four of the inequivalent potential systems. A brief discussion
of obtaining non-Lie exact solutions being invariant with respect to potential symmetry
generators is given in section 5 together with an example of reduction of system (2) with
respect to its potential symmetry. An example of an application of the obtained results to
linearization of the model arising in plasma physics is presented in section 6.

2. Conservation laws

Since system (2) is (1 + 1)-dimensional, we search its conservation laws in the form
DT (t, x,u, v, U, Uy, Vs, Uy, ...) + DX(t, X, 1,0, Uy, Uy, U, Uy, ...) =0.

Here T is the conserved density and X is the conserved flux of the conservation law.

In the case of a single (1 + 1)-dimensional second-order evolution equation all conserved
vectors are equivalent to the first-order ones [6, 16]. However, it is not true for the case of
a system of diffusion equations. Thus, e.g., it is well known that the Schrodinger equation
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(that can be represented as a pair of equations of form (2) with f = 1, g = —1) possesses an
infinite series of higher-order conservation laws.

Here we restrict ourselves by studying first-order conservation laws of system (2) having
the form

DtT(taxvuaUvuxavx)+DX(t7-xauav7u)C7vx) =O’

For the construction of conservation laws we use modification of the direct method proposed
in [16]. More precisely, we consider the above expression on the solution manifold of system
(2), split it with respect to the unconstrained derivatives of functions « and v and solve the
obtained determining equations up to the equivalence relation of conservation laws. As a
result we have the following theorem.

Theorem 1. A list of inequivalent first-order conserved vectors (T, X) of conservation laws
of systems from class (2) is exhausted by the following ones.

.Vf,Vg: (u, — fuy), (v, —gvy).

Vigu=fo: (u,—fuy), (v, —guy),(xu+xv, —xfu, — xgv, + [ f du).

Vig=—f: (u, —fuy), (v,—gvy), (v, —fu,v+ fuvy).

Y ig=g8W):  (u,—fuy), (v, —guy), (xv, —xgv, + [ gdv).

.Yg, f=1: (v,—guy), (du, —auy,+a,u), where o = a(t, x) runs through the solution
set of the linear backward heat equation o; + o,y = 0.

6. f=—g=flu—ev)e =01: (u—fu) (v,—gv) W, f(—uv +uvy)),

(xu — exv, =xf (uy — evy) + [ f du).

L AN W~

7.f = —g = ug,(@), 0 = vut 1 (u, = fuy), (v, —guy), Wy, f(—uv+ uv,)),
(xuv, —[o + xf (Uyv — uvy)]).

8 f = —g = m,s = 0,1 : (u, — fuy), (v, —gvy), (v, —fuyv + fuv,),
(xu — exv, —xf (uy — €v,) + [ f du), (xuv, % - L)

Note 2. The problem of investigation of higher-order conservation laws of systems (2) remains
open.

3. Potential systems

The above set of conservation laws can be used for deriving potential systems for systems
from class (2). Applying the technique proposed in [7] which is based on investigation of
equivalences of pairs ‘system+conservation law’ with respect to groups of equivalence and
symmetry transformations, we can formulate the following theorem.

Theorem 2. A list of inequivalent (with respect to G~ and symmetry transformations of the
corresponding systems from class (2) potential systems for systems from class (2) is exhausted
by the following ones:

Vi g
Lo uy = (fuy)s, Wy =0, Wy = gUy;
2. u=(fu)y, wy =u+v,w, = fu,+guy;

30wy =u,w; = fuy, e =0, = gUy;
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V&=V
1.;2.;3;
4. ur = (fuy)x, Wy =XU+XV+0V, W, = XfUy + X8V, — ffdu+ocgvx;
5. wy=xu+xv+av,w = xfu, +xgvy —ffdu+agvx,zx =, = gVy;
6. wy=xu+xv+av,w =xfu,+xgv; —ffdu+ozgvx,zx =u+4dv,
2t = fux +8gvy;
T. wy=u, W = fUy,2y =V,2 = Uy, qx = XU+ XV, q; = XfUy +XZVUy —ffdu;
Vig=—f
1.;2.;3.;
8. uy=(fuy)y, wy =uv,w, = fu,v— fuvy;
9. wy=uv,w; = fuyv— fuv,, 2y = 0,2 = — fuy;
10. wy =uv,w; = fu,v — fuve, 2, =u+v,2; = fu, — fu,;
1. wy=u,w, = fuy,2y =V,2 = gy, gy = Uv,q; = fu,v — fuv,
VS gu=0
1.;2.;3;
12. ut=(fux)x,wX=xv+8u,w,=xgvx—fgdv+8fux;
13, uy = (fuy)y, Wy = v +0u, w, = guy +8fuy,;
14, wy =xv+8u, w, =xgvy — [ gdv+8 fuy, 2o =u,z, = fuy;
15, w, = xv+6u, w, = xgu, —fgdv+81fux,zx =v+8u,z = guy+8 fuy;
16, wy =u, w, = fuy,2x =V, 2 = gV, §x = XV, ¢, = xgvyx — [ gdv;

Vg, f=1

17. w, =cd'u+év,w, =a'uy —a,u+8igv., i =1,...,n,v = (gvy)y, where o', ...,

a"is a set of n linearly independent solutions of the linear backward heat equation
o +o,, =0,n>1.
f=—g=flu—ev)
1.;2.:;3.:8:9.;:10.;11.;
18, u; = (fuy)y, Wy = XU — XV +S1uv + v, wy = xf (Uy — V) — ff du

+81f(1/txl) - I/tl)x) - 82fvx;

19. wy = xu —exv+8uv + v, w, = xf (U, — evy) — ffdu + 681 f(uyv — uvy)
_(Svaxv ix = 831’“) +84M +55U, ir = 83f(MxU - va) +84fux - (Sva,h
where 1 < 8§+8i+8§ <2

20. wy =xu—exv+8 v, w = xf(uy —evy) — [ fdu — 8 fuy, 2 = uv,
= f(uv —uvy), g =u+dv,q = fu, — fv, where 818, = 0;

21, wy = xu —exv +Suv, w, = xf (Uy — €vy) — ffdu + 81 f(uyv —uvy),

e =U, 2t = fux, g =0, ¢ = — fu;
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22, wy=u,wy = fuy, 2p = 0,2 = gUx, @ = UV, ¢ = f(uxv — uvy),
ry = Xu —exv, 1, = Xf (U — €Vy) —ffdu;

f=-g=u"p,(0),0=vu""

1.;2.:,3:8;9.;10.;11.;

23, Uy = (fuy)y, Wy = XUV + 81U + 60, Wy = @ + Xf (U — uvy) + 81 fuy — 82 fuy;

24, wy =xuv+Siu+6hv, w = @+ xf(Uyv —uvy) + 81 fu, — 8 fuy,
Zx = 03UV + Squ + 350, 2 = 83 f (uxv — uvy) + 84 fuy — 85 fun,
where 83 + 85 + 8% # 0, 838485 = 0, 8184 = 0, 8285 = 0;

25. wy =xuv+Siu+6hv, w =@+ xf(Uyv —uvy) + 8 fu, — 8 fy,
Zx = uv,Zr = fuxv — uvy), gx = d3u + 840, q; = 83 fu, — 34 f vy,
where 83 +83 = 1,8,83 = 0, 8,84 = 0;

26. wy = xuv,w; = @ +Xf UV —UVy), 2y = U, 2 = fliy, @x =V, §; = — fUx;

27. wy =u,w; = fUuy,2x =V,2 = gUyx, gx = UV, q; = f(Uyv — uv,),
Fy = XUV, ry = @ + Xf (Uyv — uvy);
Vf=—g=u—ev)?>
1.;2.:3.:8:9.;10.;11.;20.-27.;
28, wy = xuv +8iu +8v, w, = =+ (xuv — xuvy) f +8 fuy — 8 fu,
Zx = XU — EXV + 83UV + S4u + 850, 7, = xf (U — €V,) —ffdu+83f(uxv — uvy)
+84 fuy — 85 fuys

29. wy = xuv +u + 5v, w;, =

u
u—ev

Zy = XU — EXV + 83UV + S4u + 850, 2, = xf(uy — evy) — [ f du

+ (xuyv — xuvy) f + 681 fuy — 82 fvy,

+383f (Uyv — uvy) + 84 fuy — 85 f vy, gx = Suv + S7u + 83V, g = S¢ f (UxV — UVy)
+(37qu - 88fvx;
u

30. wy = xuv+du+8v, wy =+ (xuyv — xuvy) f+ 81 fuy — 82 f vy,

Zx = XU — XV + 83U + 840, 7, = Xf (U — V) —ffdu+83fux — 84 f Uy,
gy = UV +38su + 8¢V, gr = f(Uxv — uvy) +8s fuy — 8¢ fvy, ry = S7u + 8gv,
ry = 87fux — 8gfvx, where 5% +5§ 75 0, 8785 = 8781 = 838 = 8gdr = 0;

u
u—=ev

31. wy = xuv, w; = + (XU U — XUVy) f, 2y = XU — €XV + §3uV,
o =xf(uy —evy) — [ fdu+83f (v —uvy), qe = u,q = fux, re =v,r, = guy,
32, wy =u,w; = fUy,Zx =V, 2 = 8Ux, gx = UV, q; = f(Uxv —uv,), ry = Xu — €xv,

re = xf(ux —evy) — [ fdu, py = xuv, p, = —=+ (xuv — xuv,) f.

u—

Here a, 8, §; = const, (¢, 6) # (0, 0).
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Note 3. In some of the cases we can also obtain additional restrictions on values of parameters
d; using the scaling equivalence transformations.

As one can see, there exist three inequivalent potential systems that are common for all
values of the parameter functions f and g. Potential symmetries of (2) associated with these
systems and also to the potential system (8) will be investigated in the following section.

4. Potential symmetries

It is known [16] that the equivalence group for a class of systems or the symmetry group
for single system can be prolonged to potential variables. It is natural to use these prolonged
equivalence groups for classification of possible potential symmetries. In view of this statement
we will classify potential symmetries of class (2) up to the (trivial) prolongation of group G~
to the corresponding potentials.

4.1. Classification of common potential systems with one potential
We search for potential symmetries of system (2) associated with the potential system

Wy = U, wy = fy, v = (8Vx)sx- 3)
That is, we look for Lie symmetry generators for (3) of the form

Q = T(t’-x’ u9 U’ w)al +$(t’-x’ M, U, w)ax + n(tvx9 u’ U, w)au
+C(t, x,u, v, w)d, +k(t, X, U, v, W)0y.

System (3) is a special case of a general system considered in [20]. There exist nine inequivalent
systems of form (3) leading to potential symmetries of systems (2) which are tabulated in the
list below. Cases 1-7 appear in [20] and cases 8 and 9 are new. In each case we give the
functional forms of f and g and the basis generators of the potential symmetry algebra.

(1) f =@ +q) /10 g (), 0 = vel WD o = — f (3, 0y, By, 20, + X0, +
Wy, rtd; + wd, — (u? +q)0, +1rvdy, — qxdy);

Q) f=@+q) e @My w =v+ [r@?+q) " du, g = —f (3, O, D 208, +
X0y + wdy, rtd; + wdy — (u? +q)0, +710y — gxdy);

@) f=u2v"*3 g=—7F (3,0, 0w, 2t0; + X0y + Wy, 21, + X0, + vy, X0y — Uy,

Wy — u?dy, xwdy + u(w — xu)dy — 3vwd, + w?dy);

@ f = u?, g = —f (0, 0y, 2t0; + X0, + Wy, X0y — Uy, VIy, W — u(w + xu)d, —
vwdy, — 219y, 4629, — x (W2 +26) 3y + 1 (6¢ + 2xuw + W)y, + v(w? — 21)d, +4twd,,, € d, —
ua,0,, B9d,), where the function ¢ = «(f, w) satisfies the linear heat equation
o — oy, = 0 and B = B(¢, w) satisfies the backward linear heat equation §; + B, = 0;

(5) f = Wltq) e/ re+ 0 o — _ £3589, 8y, By, 200+ 0y + Wy, VD, (—rX+2W) I —
2 +q)d, — 209, — gx +rw)dy);

(6) f =ugut+g,8= g(u) (07, Oxs Oy, Oy, 210 + X0y + WAy, VIy, WAy);

7 f= v3, g = o439, 0y, 0y, 208, +X 05+ WDy, Oy+xdyy, 200, +x 0y —udy, 413,+300,,
X293, + (w — xu)dy — 3xvdy + XxWdy);

8) f=v"u"?g=—f (3,0, dy, O, 260, +X 0, +Wdy,, —N1d,+v3,, X0, —1d,, W —1’d,);

) f=@v+1)72 g=—F (3, 0y, Oy, O, 260, + Xy + Wy, udy — VI, + Wy, Wy —u>d, —
0y).

We point out that symmetry generators that satisfy the condition

2+EL 42+ #0
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are potential symmetries, while the rest project into Lie point symmetries for the original
system (2).
As was shown in the previous section, for system (2) with arbitrary values of elements f
and g there exist one more inequivalent potential system associated with one potential, namely
ut:(fux))m Wy =Uu+v, wt:fux+gvx-

It is not difficult to show that the Lie symmetries of this system do not imply potential
symmetries for systems from class (2). That is, all Lie symmetries of this system project into
Lie point symmetries for the original system (2).

4.2. Classification of common potential system with two potentials
Another potential system common for all values of arbitrary elements f and g is
Wy = u, wy = fuy, =, 2 = §Uyx. “4)
The potential symmetries derived in this subsection complete the results of [19]. We look
for symmetry generator of system (4) of the form
O=t@,x,u,v,w,2)0 +&(, x,u,v,w, )0 +n(t, x,u, v, w,2)0, +L(t, x,u, v, w, 7)0,
+i(t, X, 1, 0, W, 2)0y + A1, X, u, v, W, 2)0;.
In order to obtain potential symmetries of systems (2) we have to impose condition that at
least one of the functions 7, &, 1, { depends explicitly on potential variables w or/and z.
If f # g then there is no potential symmetries. This agrees with [19]. We therefore
consider the case f = g.
Using the classical Lie infinitesimal approach we construct determining equations for
coefficients of the potential symmetry generator:
=T, =T, =Ty, =7, =0, Eu=ku=Ay =& =Kk, =%, =0,
n= _éwuz + (ke — E)u — Euv + 1,V + &y,
¢ = —E07+ (b — E)V — EUv + Ayll + Ay,
S (i +nzv +n,) +&u — 1, =0,
fv+spu+&)+§v—A4 =0,
Nfu+&fo+ (—28,u — 2850 - 25 +7) f =0.
The last determining equation has the form

(Au* + Buv+au+bv+c) f, + (Bv* + Auv+mu+nv+10) f, + QAu+2Bv+r)f =0

with respect to f, where A, B,a,b,c,m,n,l and r are constants. The number k of such
independent equations can be equal to 0, 1, 2 or 3. If £ > 3 then the system for f is
incompatible. (More details and references about ‘compatibility method’ see, e.g., in [8, 15].)
If k = 0then &, = & = n = ¢ = 0. Therefore, there are no potential symmetry in this
case.
If £ = 1 then analyzing the last three determining equations we obtain, in particular,

Nw =M = §w = & = ww = §ou = &z = Kzz = Kuz = Ayw = Ay =0,

Therefore, potential symmetries exist iff (A, B) # (0, 0). Using equivalence transformations,
we can put A = 1, r = 0 and get the first case of potential symmetry for the initial system.
1. f is a solution of equation

(u* + Buv+au+bv+c¢) f, + (Bv> +uv+mu +nv+1) f, + Qu+2Bv) f = 0.



J. Phys. A: Math. Theor. 41 (2008) 235201 N M Ivanova and C Sophocleous

Potential symmetry algebra
{9y, Oy, Oy, 0y, 2t0; + X0y + W3y, + 20;, (W + Bz)0,
+ (—u2 — Buv+au+bv+c)d, + (—Bv2 —uv+nv+mu+1)o,
+(aw + bz + cx)0y + (Mw +nz +1x)0;).
If £ = 2 then we have the following cases:
2. f is a solution of the system
W +ayu+byv+c)fy + @v+mu+nv+0)f, +2uf =0,
(v +axu + bv + ) fy + (v2 +mou +nyv+10) f, +2vf =0.
Potential symmetry algebra
{9y, Oy, 0w, 0z, 2t0; + X0y + WDy + 20;, Wy
+(—u? +aiu+byv+c)d, + (—uv+nv+mu+10,)d,
+(aiw + b1z +c1x)0y + (myw +n12 +11x)0;, 20
+ (—uv +axu +bv+c¢)9, + (—v2 + 1oV + mau +15)0,
+ (arw + baz + ¢cpx) 0y + (Maw + nyz + 1x)0;).
3. f is a solution of the system
(u2 + Biuv +aju+bjv+cy) fu + (Blv2 +uv+muu+nv+l)fy+Qu+2Bw)f =0,
(aau +byv+ ) fyy + (mau +nv+ L) f, +rf =0.
Potential symmetry algebra
(0, Oy, O, 07, 20, + X0y + WDy + 20,
(w + By2)d, + (—u* — Biuv +ayu +byjv +¢1)d, + (—B1v> — uv +nyv +mu +11)d,
+(ajw + b1z +c1x)0y + (myw +ny1z +11x)0;,
ratd; + (axu + byv + ¢3)0, + (v + mou + 1) 0, + (@ w + brz + c2x) 0y,
+ (maw +nyz +1rx)0;).

Note 4. Both of the above systems for f are compatible.

The last and the most interesting case is k = 3. It can be proved that up to G™, the
function f solves a system of the form
(u2 + Bijuv +aju+bv+cy)fy, + (B1v2 +uv+mu+nv+h)f,
+Qu+2Bv+r)f =0,
(au+byv+cy) fyy + (mau+nv+0b)f,+rf =0,
(asu+bsv+c3)fy, +(msu+nzv+0i)f,+rf =0,
where the vectors (az, by, ¢2) and (a3, bz, c3) are not collinear.

All possible G™ inequivalent solutions of this system compatible with the remaining
classifying equations are f = 1 and those listed below:

4, f=w+e*+ D) e==+1

(4, Dy, Dy, Oy, 200, + Xy + Wy + 20, Uy — EVIy, + WD, — £20y,
— wd, + (u? £ )3, +uvd, + x9,,, —£20, + euvd, + (€v> £ 1)d, + x9.).
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5 f=w+ev) L e==1
(0, Oy, Ow, 07, 200y + X0y + WOy + 20, X0y — U, — VIy, UDy — EVI, + WO, — EZ0y,
— woy + uzau + uvo,, —70y + uvd, + vzau,

— 2t +w? +6z29)0, +2(uw + vz) (Wd, + vdy)).

6. f=@w?+D!
(9, Oy, Oy + X0;, Oy, 0;, 210; + X0y + WDy, + 20;, VI, + 20,, U, + W;,

— wdy + (u? £ 1), +uvd, £ x08,, 2w % x)d, + 21 + w? £+ x2)d,).

7. f=u?
(9, Oy, Oy + X0y, 2t0; + Xy + WOy, + 20;, VIy + 20;, X0y — U, — VO,
20y — uvd, — v20,, —xwdy + (uw + xu>)dy, + (xuv — uz)d, + 213, — wzd,,
4129, — (xw? + 2tx)0, + (6tu + uw? + 2xu’w)d,
+ 2xuvw — 2uwz)dy, + 4twd, — 2tz + w?z)d.,
oo, — uzawau — UV, Oy, O, + U, 0y),

where o = «(¢, w) is an arbitrary solution of the linear heat equation «; = ®y,y,-
8. f=w+sv) 1,8=0,1

(0, Oy, Oy, 07, 207 + X0y + WOy + 20;, 10; + X0y — Uy, — VO,
8(0y +x0y) — (3, +x9,), 10, + (u +8v)9y, + (W + 52) 0y,
6u8u — Mav +8waw - w8z,

bz +dxv+w+xu)(80, — 9y) + 2t + xw + dxz)(Sw — 9;)).

9. f=(u+v)+xn7!
(By, Dy Dy Bz, 208; + XDy + Wy + 20, By — Dy + X (B — 02),
U@ — ) + w@y — 3,), v(d, — d,) +2(dy — 9,),
— (W +2)3 +uu +v)3, + (v +uv £ 1)d, £ x9,,

2uz +vw +uw + vz £ x)(8, — 3y) + 21 + w? £ x% + 22 + 2wz) (8 — 9.)).

10. f=@w+v)>
(3, By + Xy, D2, 28; + X3, + W,y + 20., =V, + VB, — 20y +20;, X, — ud, — VI,
20y — uvd, — V20, —x(w +2)dx + (u + V) (W + 2z + xu)d,
+ m+v)(xv—2)0y + 2t + z(w + 7))y, — (W + 2)20;,
4129, — (x(w +2)% + 21x)0, + (u + v) (61 + (W +2)* + 2x(w + 2)u + 2z(w + 2))d,
+ 2@+ v) (W +2) (xv — 2)d, + (dtw + 617 + (W +2)°2)d, — 21z + (W +2)°2)d.,
PO — (U + V)@ Uy +v3y), 9y — 0;) + (U + V)9 (3 — 0y)),

10
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where w = w+z and ¢ = ¢(f, w) is an arbitrary solution of the linear heat equation ¢; = @, .
1. f=@w?+v)!
(0r, Oy, Oy 0z, 210 + X0y + WOy + 20;, 2t0; + ud, + 209, + Wy, + 220,

Oy — 2Udy + X0y — 2w0,, —2wd, + (2u2 +0)0, +2uvd, + 20y).

12. f=@v+1)~!
(8y, Oy, O, 0z, 200, + X0y + Wy + 20, Uy — VIy + Wy — 20-,

wdy — u?d, — (uv +2)8, — 2x9,, 20y — (Uv +2)9, — V>3, — 2x3y).

13. f=ulp!
(0y, Oy, Oy, 0, 2t0; + X0y + WOy + 20;, U0, — VO, + W3, — 20;,
X0y — udy, — vy, Wiy — uzau — Uvdy, 20y — UVI, — vzav,
2t + wz)0, — (vw +uz)(mo, + vdy)).

Thus, we get complete classification of potential symmetries of system (2) associated
with potential system (4).

4.3. Classification of a special potential system
Let us consider now the system

Wy = Uuv, wt:fuxv_fuvxv utz(fux)x,

which form a potential system for system (2) with special value of parameter function g = — f.
Using the classical Lie infinitesimal method we prove that there exists only one form of the
parameter function f = u~2v~2 for which system (2) admits potential symmetries. In this
case, the Lie algebra of potential symmetries has the following form:

(3, Dy, O, X0y — Uy, Uy — VIy, 210, + Udy + Wy, WU, — V) + 21y,
4129, + 21 + wHud, + 2t — wvd, + 4twd,). 5)

5. Reductions with respect to potential symmetry generators

Potential symmetries of a system of differential equations can be used, e.g., for construction
of exact solutions of the system. Namely, invariance with respect to a one-parameter group of
symmetries leads to possibility of reducing the number of independent variables by one. For
a case of two-dimensional systems in such a way one obtains a reduced system of ordinary
differential equations.

Consider a system

-2 -2 -2 -2
= (U v Uy, v = (U v )y,

admitting nontrivial potential symmetries found in subsection 4.3. Its Lie symmetry algebra
is five-dimensional and has the form

AY® = (3,, 0y, 210, + Xy, X0y — udy, X0y — V),
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while the potential symmetry algebra AP® is eight-dimensional and spanned by
V] = 0, Uy = 0y, U3 = Oy, V4 = X0y — U0y, Us = UJy, — V0y, Vg = 210; + U0, + Wy,
v7 = w(ud, — vdy) +2tdy, vs = 479, + 2t + wHud, + 2t — w*vd, + 4w,

Any two conjugate subgroups of a Lie symmetry group of a system of differential equations
give rise to reduced equations that are related by a conjugacy transformation in the point
symmetry group of the system acting on the invariant solutions determined by each subgroup
[13]. Hence, up to the action of the point symmetry transformations, all invariant solutions
for a given system can be obtained by selecting a subgroup in each conjugacy class of all
admitted one-dimensional point symmetry subgroups. Such a selection is called an optimal
set of one-dimensional subgroups. A set of subalgebras of the Lie algebra corresponding to
the optimal set of subgroups consists of subalgebras inequivalent with respect to the actions
of adjoint representation of the Lie symmetry group on its Lie algebra.

Therefore, to obtain non-Lie invariant solutions being invariant with respect to potential
symmetry generators we have to find subalgebras of AP®* being inequivalent with respect to the
actions of adjoint representation of the Lie symmetry transformations on the whole potential
symmetry algebra.

Using the method proposed in [13] (see also its clear and simple explanation in [12]) we
classify one-dimensional subalgebras of AP* inequivalent with respect to inner automorphisms
generated by the Lie symmetry transformations:

(vg + asvs + S4v4 + £3v3 + a1V1), (Vg + asVs + £3V3 + E20 + a1 V1),
(U7 + agvg + 844 + £3V3 + a1 V1), (V7 + AgVg + E3V3 + €2V + a1 V),
(Ve + asvs + S4v4), (Vg + asvs + &07), (V4 + asvs + €303 + a vy),
(vs + €303 + 202 + a1 V1), (V3 + &202 + €101), (V2 +£1V1), (V1).

Here ¢; =0, £1, §; = +1 and a; are arbitrary real constants.

Basis operators of the fifth—ninth of them are projectible on the space of variables
(t,x,u,v). Therefore, reductions with respect to them lead to Lie invariant solutions.
Reductions with respect to the first four subalgebras lead to exact solutions that may be
non-Lie. Acting on these solutions by the Lie symmetries one can construct all possible
potentially invariant solutions that cannot be obtained from Lie symmetries.

For example, solutions invariant with respect to subalgebra (vg + £,v;) have the following
form:

U= [1/29(%-) el<ﬂ2(€)/4’ v = tl/ng(?;') e—fwz(é)/“’ w = te(€),
where & = x + 3 and functions ¥, 6 and ¢ satisfy the following system of equations:
¢ =0y, ea@) =40y -0Y), 200"y =300"y +50).

6. An example from plasma physics

The system of equations
pr = [T"p" pxlx
Po=[T"p" T + [T " pis
is used to study the asymptotic behavior of a plasma slowly diffusing across a strong magnetic

field [18]. Here P is the plasma pressure, p is the density and T is the temperature. It is
assumed that P = pT. Inthe case m = n = u = v = —2, system (6) takes the form

Pr = (T_zp_zlox)xs (pT)t = (Io_lT_sz)x + (p_ZT_lpx)x~

(6)

12
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Equivalently it can be written in the form

pr = (T72p 2 pu)x, T, = p 2 (T T,
or if we re-introduce the pressure P = pT, then the system takes the form
pr = (P72py)s, P, = (P7’Py), )

which is a member of the general class (2).

If a nonlinear PDE (or a system of nonlinear PDEs) admits infinite-parameter symmetry
groups then the nonlinear PDE (or the system of nonlinear PDEs) can be transformed into a
linear PDE (or into a system of linear PDEs) provided that these groups satisfy certain criteria
[3]. Now in the spirit of [2], where the nonlinear equation u, = [u2u,], was linearized,
we derive a nonlocal mapping that linearizes system (7). System (7) does not admit an
infinite-parameter group. However, introducing the potential variables u and v, its auxiliary
system

X =p, Uy = P_ZIOX
5 8)
v = P, v, =P P,
admits, as we have found earlier, the infinite-dimensional symmetries:
I' = a(t, v)o, — Pzavé)p — pPa,d,, I =a(t, v)d, + Pa,d,,

where «(¢, v) is an arbitrary solution of the linear heat equation o, = «,,,. These symmetries
lead to the local mapping

1 P
x' =, t'=t, = —, P =—, u = x, vV =u 9
P=7 P )
that connects the linear system
uy, =p', U, = py v, = P/, v, = P,
and the nonlinear system (8). The inverse of (9) leads to the transformation
/ / / / ! P, 1
dx = p'dx" + p, dt’, dr =dr, p=—, P=— (10)
o' o'
which connects the linear system
Py = Prrrs P, =P,
and the nonlinear system (7). Transformation (10) can be written in the integrated form
x, ’ / t, / / / / P/ 1
X = p dx’+ (px’)x’:x(’, dr’, =1t —1, pP=—" P = -
X 1y 14 14

for some fixed point (x), t;).

7. Conclusion

In the present paper, we have classified local first-order conservation laws for a class of systems
of nonlinear diffusion equations. This classification has been used to construct inequivalent
(with respect to Lie symmetry and equivalence transformations) potential systems for class (2).
Namely, we have constructed 32 inequivalent systems that may be used for finding potential
symmetries for systems from class (2). Three of them are common for all values of arbitrary
elements f and g and the remaining 29 form potential systems for systems (2) with special
values of arbitrary elements. We have derived all potential symmetries of (2) associated
with ‘common’ potential systems and to one ‘special’ potential system. This completes in

13
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some sense results of [19] where only partial results on potential symmetries of class (2)
were obtained without claiming the completeness of classification, and results of [20] where
classification of potential symmetries for class (2) is presented in an implicit form.

Note, that the problem of construction of all possible local (and potential) conservation
laws, and therefore, the classification of all possible potential symmetries for class (2) still
remains open and can form a subject of future investigation of properties of class (2).
Furthermore, the present work is step forward to the classification of potential symmetries for
the general system (1).
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