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INVARIANTS OF HYPERBOLIC EQUATIONS:
SOLUTION OF THE LAPLACE PROBLEM

N. Kh. Ibragimov UDC 517.91

This paper gives a solution of the Laplace problem, which consists of finding all invariants of the
hyperbolic equations and constructing a basis of the invariants. Three new invariants of the first and
second orders are found, and invariant-differentiation operators are constructed. It is shown that the
new invariants, together with the two invariants detected by Ovsyannikov, form a basis such that any
invariant of any order is a function of the basis invariants and their invariant derivatives.

Key words: Laplace invariants, integration of hyperbolic equations, equivalence transformations,
semi-invariants.

Introduction. The famous Laplace invariants h and k appeared for the first time in Laplace’s paper
(1773) on the theory of integration of linear hyperbolic differential equations with two independent variables. It is
more proper, however, to call the quantities h and k semi-invariant because they are invariant only under a linear
substitution of a dependent variable.

In his fundamental paper [1] on the integration of linear hyperbolic second-order partial differential equations

Ugy + a(x, y)um + b({137 y)uy + C(Qj, y)u =0
Laplace considered the following quantities:
h=a;+ab—c, k=b,+ab—c.

The quantities h and k do not change under a linear transformation of the dependent variable u = ¢(x,y)v and,
hence, were later called Laplace invariants. The term semi-invariant is more accurate [2] since h and k are invariant
only under a subgroup of the equivalence transformation group rather than the entire group. The term semi-
invariant for quantities that are invariant under subgroups was proposed by Laguerre [3] according to the general
theory of Cayley’s invariants. The question of the presence or absence of other invariants remained opened.

Nearly 200 years had passed before Ovsyannikov [4], studying the problem of group classification of hyperbolic
equations, found two true invariants

k 1 0%In|A|
P=7 1= % o oy’
which do not change under all equivalence transformations. At that time, the general approach to constructing
invariants of systems of equations with an infinite equivalence transformation group had not been developed, and,
hence, the problem of whether all invariants are exhausted by the quantities found remained open. Thus the following
problem arose (I call it the Laplace problem): to find all invariants of hyperbolic equations and to construct a basis
of the invariants.

A general method for constructing invariants of systems of linear and nonlinear equations using infinite
equivalence transformation groups was recently developed in [2] (see also [5]). This method was then applied to
several linear and nonlinear equations. In particular, applied to the parabolic equation

ug + a(t, T)ugy + b(t, x)uy + c(t,z)u =0

this method yielded the following invariant [6]:
K =b%a,/2 4 (as + aaze — a2)b + (aa, — ab)b, — ab; — a®byy + 2a°c,.
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In the present paper, we solve the Laplace problem of the invariants of hyperbolic equations. To construct
a basis of the invariants, one first computes all invariants up to the second order, inclusive, and then finds the next

three new invariants:
DDy N = i é In
h’ Dy Ox

After that, the general invariant-differentiation operator

I =

o og=L19 ‘
py Oy

D =F(p,I) 1 D, +G(p,I) iDy
Pz Py
is computed and it is proved that of the new invariants and Ovsyannikov invariants, it is possible construct a basis
of all invariants so that any invariant of any order is a function of the basis invariants and their invariant derivatives.
A detailed description of the method used below can be found in [2], and in [5, Sec. 10], where the method
is illustrated on examples of calculations of invariants of algebraic and ordinary differential equations.
1. Semi-Invariants. We consider hyperbolic equations with two independent variables z and y

Ugy + a(z, Y)ug + b(x, y)uy + c(z,y)u =0, (1)

where the subscripts denote partial derivatives (u, = du/0x, etc.).

An equivalence transformation of Eqgs. (1) is a reversible transformation of the variables

f:f(x,y,u), g:g(xayvu)v ﬂ:h(x,y,u)

under which Eq. (1) with any coefficients a, b, and ¢ remains linear and homogeneous. In this case, generally
speaking, the transformed equation has new coefficients a, b, and ¢.

The set of all equivalence transformations of Egs. (1) is a infinite group consisting of a linear transformation
of the dependent variable

=gz, y)v,  oz,y)#0 (2)
and the following reversible substitutions of the independent variables:
= f(z), y=9), (3)

where f(z), g(y), and ¢(x,y) are arbitrary functions and v(Z, ) is a new dependent variable. Two equations of the
form of (1) are called equivalent if they can be related to each other by an appropriate equivalence transformation

(2), (3).

Functions J = J(a,b,c,ay,ay,...) of the variables a, b, and ¢ and their derivatives will be called semi-
invariants of Eq. (1) if these functions are invariant only under transformation (2). In this section, we find all
semi-invariants. The apparent semi-invariants x and y are not considered here.

We set p(z,y) ~ 1+ec0(x,y), where ¢ is a small parameter and consider the infinitesimal transformation (2)

~[1+eo(x,y)v.
Then, the corresponding infinitesimal transformation of the derivatives is given by
Uy & (1 +eo)v, + eo,v, uy = (14 ¢e0)vy + eoyv, Ugy = (1 + €0) gy + €04V + €050y + €05y 0.
Therefore, we have

Ugy + AUz + by + cu = (1 4+ €0) gy + €0y + €050y + €044V

+ (14 ¢eo)avy + eozav + (1 4 eo)bvy, + oy bv(l + eo)cv
and arrive at the infinitesimal transformation of Eq. (1):
Vgy + (a + €0y)vg + (b+ €04)vy + [+ €(0gy + aoy + boy)]v = 0.
From this it is obvious that the coefficients of Eq. (1) are subjected to the infinitesimal transformation
ara+eoy, brbteo,,  mc+e(oy +aoy + boy)

and yield the following infinitesimal operator:

0 0
= + (0py + a0, + bay)%. (4)

0
Z:Uy%—l—ag; %
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Let us first consider the problem of the existence of semi-invariants of the form J = J(a, b, ¢). The invariance
criterion of Z(J) = 0 under transformation (2) is written as

QJF 8—J+( +aoc, +b )Q—o
7 oa Ty T\ Ty T AT T, =

Since the function o(x,y) is arbitrary, by equating the coefficients at 0,,, 04, and o, to zero, this equation is split
into the following three equations:
oJ 0 aJ aJ
dc ’
Hence, J = const, so that there are no invariants of the form of J = J(a,b, ¢) other than the apparent constant J.
Therefore, it is necessary to consider first-order differential invariants, i.e., functions of the form
J(a,b,c,az,ay,by, by, cq,cy). To find such invariants, one needs to use the extended operator (4)

0 0 0 0 0 0 0
Z =0y, % + oy % + (0gy + aoy + boy) = 5% +opy — e, +oyy — da, + Oy — % + Oy P
k3 Y

0
+ (Ogay + a0zy + az0y + boyy + byoy) =—

5 + (Ogyy + aOgy + ayo, + boy, + byoy)
T

dey
d solve th ti
and solve the equation ZJ(a,b, ¢, @y, 0y, b, bys cas ) = 0.
In this equation, the vanishing of the first coeflicients at 0,4y, and o4y, and then at 0., and o, yields the
following four equations:
oJ oJ aJ aJ
= O7 _— = O7 _— = 07 R —
Ocy Ocy 0b,, Oa,
whence it follows that J = J(a, b, ¢, az, by). Now, the vanishing of the coefficients at 0y, 04, 0y yields the following
system of three equations:
87J+8J+ﬂ_0 8J+ aJ _0 aJ b@l
Jc  Oay,  Oby - b dc ’

207

da oc

The last two equations of this system yield J = J(\, az, by), where A = ab — c. Then, the first equation becomes
07, 01 0
Oaz;  Oby O

This equation has two independent solutions:

=0.

J1=ay — by, Jo=a,+AX=a, +ab—c.

Using the notation h = Js and k = Jy — J1, we obtain two functionally independent semi-invariants, namely Laplace
tmoariants:

h=a;+ab—c, k=0by+ab—c (5)

Lemma 1. Semi-invariants depending on the higher derivatives of a, b, and c are functions of the Laplace
invariants (5) and their derivatives of any order with respect to x and y.

Lemma 1 is proved by comparing the number of invariants obtained by differentiation of the Laplace invari-
ants (5) with the difference between the number of derivatives of the corresponding order of the functions a, b, and
c and the number of derivatives of the same order of the function o.

2. Second-Order Invariants. A function J = J(z,y,a,b,c,az,ay,...) of the variables z and y, the
coefficients a, b, and ¢, and their derivatives of any order is called an invariant of Eq. (1) if it does not change under
the general equivalence transformation (2), (3) of the dependent and independent variables. According to Lemma 1
proved above, to determine the most general invariant, it suffices to use functions of the form

J($7y7 h’a k7 h.’zv h’ya kl‘a k’ya hxa:a h$y7 hyy7 kxm kx’ya k’yya N ) (6)

and to subject them to the condition of invariance under transformations (3) of independent variables.
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The infinitesimal transformation (3) of the variable x has the form
Trw ot et() (7)

and gives g & (1 + € )uz, uy = ug, Ugy ~ (1 +€§/)Uiy,

where £ = d€(x)/dx. These formulas leads to the infinitesimal transformation of Eq. (1)
(14 &€ )uzg + a(l +e&)uz + buy + cu =0,

which one can be written, with accuracy up to the first order in ¢, in the form of (1):
uzg + auz + (b —e'b)uy + (¢ — e&'c)u = 0.

This leads to the following infinitesimal transformations of the coefficients of Eq. (1):

a=a, b~ b—ef'b, c~c—eflc. (8)
The infinitesimal transformations (7) and (8) define the operator
0 0 0
X =~ —4+&b—+&c—.
§0) 5o+ €+ Ele o ©)
The extension of the operator (9) to a, and b, has the form
7] 0 0 7] 7]
X =- "(z) b= Z tay — + b, —
@) gy +E@ o gy +eg, +a Bag T 8by}
and specifies the following action on the Laplace invariants:
0 p 0 0
X = —€(@) 5= +€@)|ha + k5], (10)

Here we wish to find all invariants (6) that depend on the derivatives of h and k up to the second order,
inclusive. Therefore, we calculate the second extension of the operator (10) using the general procedure and obtain

_ 2 ! 2 /2 " ! 9 1" ! i
ngg@hh+fhah+§kmﬁwfh+%hgaw+w§k+%k@am

0 0 0 0
7 / 1 7 ! 1 !
+£hyga;+§ky@%r (& h+3§hm+3§hm)amm+w§hy+2§hw)gag

0
Now, as in Sec. 1, we use the infinite-dimensional nature of the examined Lie algebra of operators, namely the fact
that the function £(x) and all its derivatives £'(z), £ (x), and £/ (x) are arbitrary. Therefore, the above extended

operator splits into the following four operators, obtained by separating the coefficients at different derivatives of
the function £(z):

+&h + (€"k + 3" ky + 3¢ kya) + (&7ky + 28 kzy) + &'k

0 0 0
X&- = 87:1:’ X&'/// — h 6}7]%1 + k ak/ﬂr7
0 0 0 0 0 0 0
Xe=h—4+k—+2hy — +hy =— +2ky =— + ky =— +3hpy —
¢ =hogn TR or T 2he gy, T gt 2R s R g, T 3hee
) ) 0 0 0 (11)
2hyy =— + hyy = + 3kas 2k, kyy =,
2y Gy 0 By e g, P G, T
0 0 0 0 0 0
Xew=h k hy == +h ky — +k .
¢ = oh T o, TN g, T g, TR B T R o
Similarly, the infinitesimal transformation (3) of the variable y
yry+en(y)
leads to the operator
0 0 0
Y=-ny) ——+17W|h +k 12
1) gy 1O b g+ g (12)
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whose second extension splits into the following operators:

9 9 9
Y = — Y a— h kj
"oy T "an,, TR,

0 0 0 0 7] 0 0

Yoen S vk n 9 o k. ok hyy —2—
e T ok T e, T v an, T o T e, T B,

9 9 9 9 9
= 9 —
o Gy T Gy T e G 2y G 3k s

9 9 9 9 "3 9
Yy=ho k-2 yh, hy 2 k=2 3k, 0
ony, "o, T an,, T an,, TR ke, T o,

From the conditions of invariance under translations along « and y [X¢(J) = 0 and Y, (J) = 0], it follows
that J in (6) does not depend on z and y. In addition, from the form of the operators (13) it can be seen that both
equations

+2h

h=0, k=0 (14)

are invariant under (13). Below, we assume that h and & do not vanish simultaneously, for example, h # 0. The
equation X¢J = 0 for the function J(h, k) gives one of the Ovsyannikov invariants

p=k/h. (15)

It is easy to verify that the quantity p satisfies the invariance criterion for all operators (11) and (13). Next, from
the equations X¢(J) = 0 and Y, (J) = 0, it follows that hes, hyy, kze, and ky, can appear in the second-order
invariants (6) only in the following combinations:

7= kye — P haa, s =kyy —phyy.

Thus, the general form of the second-order invariants (6) reduces to the dependence

J(hvpahmahyvk'kayvhzyvkxyvrvs)- (16)
The invariance conditions for functions of the form of (16) are given by
Xf’(‘]> =0, XE”(J) =0, YTI'(J) =0, Yn”(J) =0, (17)
where the operators X¢/, X¢r, Yy, and Y, are written in the variables included in (16), namely:
0 0 0 0 0 0 0 0 0
Xer =h =+ 2h, h +2ky — 4+ ky = +2hgy =—— + 2kpy =— +3r — =,
o T on, T, T ok T ok, T v an,, T ar,, T ar T % s
0 0 0 0 0
Xen =h—+ph—+hy — +ky =—— + 3(ky — phs) =,
e = g PR s G R £ 3k —pha) (18)
0 0 0 0 0 0 0 7 0
Yoo =h——+hy = +2hy — + ky — +2ky — + 2hgy =—— + 2kyy —— — +3s—,
" T o, T an, T ok Tk, T o, T ok, T o T 0s
0 0 0 0 0
Yor =h—+4+ph—+hy — +ky — + 3(ky —phy) =—.
v =h g F P G e G ke G 4 3k —phy) 5
The operators (18) satisfy the commutation relations
I:XE/’XE//] :_Xg//7 [X£/7Y'I7l] 207 [X§I7Ynll] 207

Xer Yyl =0, [Xer Yy =0, [¥y, Yyl = Yy

and, hence, form a basis of the Lie algebra. The commutators given above show that it is convenient to solve
system (17) beginning with the following equations (see [5, Secs. 4.5.3)):

oJ &] 0J 0J oJ
(19)
oJ aJ 8] aJ aJ
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Integration of the characteristic system
dhy  dky  dhgy  dkyy dr

h ph hy ky  3(ky — phy)

for the first equation (19) shows that the quantities h, p, hy, ky, and s can appear in J only in the following
combinations:

A=k, — phyg, T = hhgy — hyhy, v = phkzy — koky, w = hr — 3\hy.
Thus, the second equation of (19) reduces to the equation

oJ oJ oJ
Y, (J)=h— h— 4+ 3(k, — phy) — =0
e (J) ahy“) 8kjy+ (Ky py)@s )
whose integration shows that the general solution of Egs. (19) has the form J = J(h,p, A, u, 7, v, w, p), where

A = kg — phg, ﬂ:ky*phya T = hhxy 7h$hy7

(20)
v = phkyy — kzky, w = hr — 3\hg, p = hs —3uhy.
Solving the equation (X¢ — Y;/)(J) = 0 written in the variables h, p, A\, u, 7, v, w, and p
aJ oJ aJ oJ
Xe =Y, ) J)=A—~—p—+2w——-2p— =0
we have J = J(h,p, m,7,v,n, N), where
m= Ay, n=wp, N =w/\2 (21)
To complete the integration of system (17), it is necessary to solve the equation
oJ oJ oJ aJ oJ
Xe(J) = h = & @l 9J 9y _ .
e (J) hé)h + 37 o +3v £y +3m8m +6nan 0
As a result, we obtain the following six independent invariants of the second order:
k T v w n m
=— = — =—, N=—=, M=— I=— 22
p=4, 4= Q=15 2 7o 3 (22)
provided that h # 0 and A # 0. We note that each of the equations
A=ky —phy =0, w=ky—phy =0 (23)

is invariant. In our calculations, we omit the cases where Eqgs. (23) and (14) are satisfied.
Let us now write invariants (22) in terms of the Laplace semi-invariants h and k and the Ovsyannikov
invariant p = k/h. From the equations

ko — pha = (hke — kho)/h = hpe,  ky — phy = (hky — khy)/h = hp,
we have
r= sz - phww = hpww + Zhwpwz w = h2pa::v - hha:pa:a (24)

s = kyy — phyy = hpyy + 2hyp,, pP= h2pyy — hhypy.
From this it is easy to see that
T hey  hghy, 1 0%In|h|

=B T2 T TR T h dxdy (25)
and @ = p3¢. Here G is an invariant (since p?® is an invariant) and has the form
1 0%In|k|
j= — ) 26
1= % "oz y (26)

Next, we note that the invariant
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can be replaced by another invariant, namely,

H=p/p’ (27)
by using equalities (21)—(24) and the identity M = N HI?, which follows from the relation
N wp wp  wp

H = = = .
N2~ hip2p2 T RS2
Taking into account the definitions (20)—(22) and using Eqgs. (24), we obtain

W h(kew — phaz) 3hy _ Paz hy 1 (1

Pa
N:—: _— = —
hpy Pz

h

_ = . 28
)‘2 (km - Phx)2 km - pha: p% >ac ( )

Similarly, we rewrite invariant (27) as

He P _Pw Dy _ 1(1n

_ = Py
pw? pr hpy  py

h

)y. (29)

As a result, we have
_ A PaDy
h3 h
Collecting together invariants (15), (25), (26), and (28)—(30), we finally arrive at the following complete set
of second-order invariants for Eq. (1):

1

(30)

_k _ 18*In|hl _ 1 9Ink[ 31)
P=w T hTozay Tk oxoy
1 0, |p 1 d |p Pap
N=—_—In|=" H=—_—In|-*% === 32
Py O sk Py Oy Sl h (32)
In addition, there are the following individually invariant equations (14) and (23):

h=0, k=0, ky—phy=0,  k,—phy,=0.

3. Invariant Differentiation. We now find invariant differentiations that transform each invariant of
Eq. (1) into the invariants of the same equation. Recall that for any group specified by means of the infinitesimal
operators

Xy = €, u) s ) 5
with n independent variables z = (z!,...,2"), there exist n invariant differentiations of the form (see [7, Sec. 7]
and also [5, Secs. 8.3.5])
D = fiD;. (33)
Their coefficients have the form f* = fi(x,u, U(1), U(2), - - -) and are found by solving the differential equations
X(f)= D), i=Ll...n (34)

In our case, the operators X, are (10) and (12). The invariant differentiation operator (33) can be written
as

D= fD,+gD,y, (35)
and Egs. (34) for the coefficients can be written as

X(f) = fDa(&(x)) + gDy (§(x)) = =& () f,  X(9) =0,

Y(g) = fDz(n(y)) + gDy(n(y)) = —n'(y)g.  Y(f) =0.
Here f and g are unknown function z, y, h, k, hy, hy, ks, ky, hez, ... . It is implied that the operators X and ¥
are extended to all derivatives of h and k being considered.
We begin with the case where f = f(z,y,h,k) and g = g(x,y,h, k). Then, Egs. (36) give the following
system of equations for f:
of . of of of . of1 _

ai_/ —_J 7_/ 7_/ —~J —J
S on h8h+k8k}_£(x)f’ "oy ”[hah‘Lkak =0

(36)
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As in Sec. 2, using the fact that £, &, n, and 7’ are arbitrary functions, we arrive at the following four equations:
of of . of _ of of . of _
- k—=— == k=
Bz T A on T ar =Y

whence it immediately follows that f = 0. Similarly, Egs. (36), written for g = g(x,y, h, k), give g = 0. This means
that there are no invariant differentiations of (35) with the coefficients f = f(z,y, h, k) and g = g(z,y, h, k).
Therefore, we continue the search by setting

f = f(xa Y, hy ke, by, hya ke, ky)a g = g(x, Yy, hyk, b, hya ks ky)
The extended operators X and Y leads to the following operators [compare (11) and (13)]

:07 h :O, h

0 0 0
Xe=o0 K=l T e
37)
0 0 0 0 0 0 (
— —+2 2 :
h8h+k8k+ hy 3hx+hy8h + 2k, 8 —i—kJak
and, hence, to the operators
0] 0 0
M=oy Y =han, trar,
(38)

0 0 0 0] 0 0
Yy =h—+k—+hy — +2hy — + ko — + 2k, —.
"o ek T an, T an, T ek, T ar,
The existence of the operators X and X,, leads to the fact that f and g do not depend on z and y. Next, Egs. (36)
split into the equations

X§/(f) = _fv Xﬁ” (f) = 07 Yn’(f) = 0> Yn”(f) =0 (39)
for the function f(h,k, he, hy, ks, ky) and the equations
Xe(9) =0, Xe(9)=0, Yy(g)=-g, Yyp(9)=0 (40)

for the function g(h, k, hy, hy, ks, ky). Of them, the pair of equations X¢v(f) = 0 and Y,»(f) = 0 for f and the
pair of equations X¢»(g) = 0 and Y,»(g) = 0 for g show that f and g depend only on the following four variables
(compare Sec. 2):
h, k, X=ky—phy=hp,, p=ky—phy=hp,.
We now rewrite the operators X¢ and Y,/ in the variables h, A, u, and p = k/h:
0 0 0 0 0 0
X =h A— =h A= — 41
¢ =hgn TG T an " Nax T, (41)

and integrate the equations

Xe(f)==f,  Yy(f)=0
for the function f(h,p, A, u) and similar equations

Xe(9) =0, Yylg)=-g
for g(h,p, A\, t). As a result, we obtain

h h
]
where A\ = hp,, pr = hp,, and p and I are invariants of (15) and (30):

k AW pap
= — I = — = Y .
P=w W h
Substitution of expressions (42) into (35) leads to the invariant-differentiation operator

1 1

T Yy

with arbitrary functions F(p, ) and G(p,I).
165



Remark 1. The most general invariant differentiation has the form of (43) with F(p, I) and G(p, I) replaced
by arbitrary functions of higher-order invariants [or example, by F(p,I,q,q,N,H) and G(p,I,q,q, N, H)] if the
corresponding invariants are found. This, however, is not needed; it only suffices to set F' = const and G = const.

Setting F' = 1 and G = 0 and then F = 0 and G = 1 in (43), we obtain the following simple invariant
differentiations in the z and y directions:

1 1
D, =—D,, D,=—D,. (44)
Dz Py
It is now possible to construct higher-order invariants using the invariant differentiations (44) and to prove
the following statement.

Theorem 1. The basis of invariants of arbitrary order for Eq. (1) consists of the invariants

k Da D 1 9%In|h| _ 1 0%In|k|
- I = Y == == 45
P=5 h 1T hTezay 1Tk orzoy (45)
or the alternative basis invariants
k DaD 1 0 Da 1 6%In|h|
_ [ PPy N=_— Y99 f’ - - , 46
P= h pe 0z IRl 1T R Tazay (46)

Proof. Simple calculations lead to the relations

D.(p) =1, Dy (1) = (N +1/p)I + p(pg — q),

Dy(p)=1,  Dy()=(H+1/p)I+p(pq—q).

They show that invariants (46) can be obtained from (45) using invariant differentiations and vice versa. Hence,
as the basis of all second-order invariants (31), (32), it is possible to choose either (45) or (46). Next, using
Egs. (24), one can show that the invariant differentiations D, and D, of the basis invariants (45) or (46) yield
six independent invariants which depend on the third-order partial derivatives of h and k. At the same time, the
consideration of the third-order invariants involves accounting for eight third-order derivatives of h and k. However,
the number of invariance conditions taking into account the fourth derivatives £(*) () and (i) (y) increases by
two equations, so that, eventually, only six additional invariants remain — just as many invariants as obtained by
invariant differentiations. The same reasoning in the case of derivatives of any order completes the proof of the
theorem.
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