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Chapter 1

Differential equations of
Mathematical Physics

1.1 Differential equations of elliptic type

Let X be an Euclidean space of dimension n with a coordinate system
L1yeeey Ty

e The Laplace equation is

o 02

A is called the Laplace operator. A solution in a domain Q C X
is called harmonic function in €. It describes a stable membrane,
electrostatic or gravity field.

e The Helmholtz equation
(A + w2) u=2>0

For n = 1 it is called the equation of harmonic oscillator. A solution is
a time-harmonic wave in homogeneous space.

e Let o be a function in €; the equation

(V.oV)u=Ff, v:( 0 i)

oxy 7 Oz,
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is the electrostatic equation with the conductivity o. We have (V,0V) u =
ocAu+ (Vo,Vu) .

e Stationary Schrédinger equation

(—h—gA +V (a;)> W = Egp

2m

E is the energy of a particle.

1.2 Diffusion equations

e The equation

ou (x,t)
ot
in X x R describes propagation of heat in X with the source density

£l

e The equation

—d*Agu(z,t) = f

ou
P ot
describes diffusion of small particles.

- (V,pV)u—qu: f

e The Fick equation

0 .

pr + div (we) = DAc+ f

for convective diffusion accompanied by a chemical reaction; c is the
concentration, f is the production of a specie, w is the volume velocity,
D is the diffusion coefficient.

e The Schrodinger equation

h 6 ¥ A
(Z a‘l—% —V($>)¢(I,t):0
where h = 1.054... x 10727 erg-sec is the Plank constant. The wave
function v describes motion of a particle of mass m in the exterior field
with the potential V. The density |t (x,t)|” dz is the probability to find
the particle in the point x at the time ¢.



1.3 Wave equations

1.3.1 The case dim X =1
e The equation
0? 5 0? B
<ﬁ —v° (2) @) u(x,t) =0

is called D’Alembert equation or the wave equation for one spacial
variable x and velocity v.

e The telegraph equations

ov ol oI oI oV
o tLa tReo =0, o+ O +GV =0

V., I are voltage and current in a conducting line, L, C, R, G are induc-
tivity, capacity, resistivity and leakage conductivity of the line.

e The equation of oscillation of a slab

Pu 0%

oz Y g =Y

1.3.2 The case dim X = 2,3

e The wave equation in an isotropic medium (membrane equation):
T () A ) u(z,t) =0
— — v (x u(x,t) =
ot? ’

e The acoustic equation

0%u

o <V,U2V>u =0, V=(0,...,0n)

e Wave equation in an anisotropic medium:

(%—Zam‘ (x)%;x]—sz(x) g;i) u(x,t) = f(x,t)




e The transport equation

du ou , , ;L
5—1—9%—|—a(x)u—b(x)A(X)n((9,6>,x)u(x,0,t)d9 _y

It describes the density u = u (x,0,t) of particles at a point (x,t) of
space-time moving in direction 6.

e The Klein-Gordon-Fock equation

32
(@ —02A+m2) u(z,t) =0

where c is the light speed. A relativistic scalar particle of the mass m.

1.4 Systems

e The Maxwell system:

10
di H)=0 tE=——— (uH
v (pH) =0, 1o g i),
10 Am
div (eE) = 4mp, rot H " (eE) + . I,

E and H are the electric and magnetic fields, p is the electric charge
and [ is the current; e, i are electric permittivity and magnetic per-
meability, respectively, v? = ¢?/eu. In a non-isotropic medium e, y are
symmetric positively defined matrices.

e The elasticity system

0 0
Paui = Z 8—%Uij

where U (z,t) = (u1,ug,us) is the displacement evaluated in the tan-
gent bundle 7' (X) and {v;;} is the stress tensor:

0 0 0
z:)\éz— . W a_ Yl .7>:17273
Vij ]akak+u(anu —|—axiuj) 1,
p is the density of the elastic medium in a domain 2 C X; A, p are the
Lamé coefficients (isotropic case).



1.5 Nonlinear equations

1.5.1 dimX =1

e The equation of shock waves
ou ou

e Burgers equation for shock waves with dispersion

ou ou 0%u

o Tor o =0

e The Korteweg-de-Vries (shallow water) equation

ou ou Ou
+ 6u——

gt "0 T am T

e Boussinesq equation
0*u  O%u
— — 6u
ot 0x? ox? Ozt

2 4
8u_8u:0

1.5.2 dim X = 2.3
e The nonlinear Schrédinger equation

81,1, h2 2
zhE—F%AuiM u=0

e Nonlinear wave equation

52
(@—ﬁA)u—i—f(u):O

where f is a nonlinear function, f.e. f (u) = +u? or sinu.
e The system of hydrodynamics (gas dynamic)
0 .
Ly div(pw) = f

ot
0 1
2y (v, grad v) + ;gradp =F

ot
®(p,p) =0



for the velocity vector v = (vy,vs,v3), the density function p and the
pressure p of the liquid. They are called continuity, Euler and the state
equation, respectively.

e The Navier-Stokes system

i +div(pV) = f

ot
0 1
A (v, gradv) + aAv 4+ —gradp = F
ot P
®(p,p) =0
where « is the viscosity coefficient.
e The system of magnetic hydrodynamics
0B
divB =0, E—rot(ux B)=0
ou 1 Jp ..
Par + p{u,V)u+gradp — = rot B x B =0, pn + div (pu) =0

where u is the velocity, p the density of the liquid, B = uH is the
magnetic induction, p is the magnetic permeability.

1.6 Hamilton-Jacobi theory

e The Hamilton-Jacobi (Eikonal) equation
" 9,$0,¢ = v* (z)

e Hamilton-Jacobi system

ox o0&

E :Hé<l’,£), 8_7' I—H;(:C,é)

where H is called the Hamiltonian function.

e Buler-Lagrange equation

where L = L (t,z,z), x = (21, ..., x,) is the Lagrange function.



1.7 Relativistic field theory

1.7.1 dimX =3

e The Schrodinger equation in a magnetic field

ou  h? e . \2
Zha+% (@-—EAJ-) @ZJ—€V¢:0

e The Dirac equation

3
<227“8u—m]> =0
0

where 9y = 9/0t, O = 0/0xy, k = 1,2,3 and 7%, k = 0,1,2,3 are
4 x 4 matrices (Dirac matrices):

a® 0 0 of 0 o2 0 o

0 - )"\ =t 0 )7\ =62 0 )7\ =63 0
0 __ 10 1 01 2 0 —1 3 1 O
”‘(01"’_10’”_20 770 1

are Pauli matrices. The wave function v describes a free relativistic
particle of mass m and spin 1/2, like electron, proton, neutron, neu-
trino. We have

(zZ’y“ﬁu—mI> (—zZv“@u—mI> = (D+m2) I, 0= g—; — AN

i.e. the Dirac system is a factorization of the vector Klein-Gordon-Fock
equation.

e The general relativistic form of the Maxwell system

80'Fuu + aMFllo' + aVFo'u, = 0, Q,F’“' =4 JH
or F=dA, dxdA =4nJ

where J is the 4-vector, J° = p is the charge density, J* = j is the
current, and A is a 4-potential.



e Maxwell-Dirac system
OuFu = Ju, (17,0, +eA, —m)y =0

describes interaction of electromagnetic field A and electron-positron

field .
e Yang-Mills equation for the Lie algebra g of a group G

F=VV, F, =0,A,—0,A,+g[A. AJ;
VxF=J V,F,=J,,V,=0,—9A,,

where A, (z) € g, n=0,1,2,3 are gauge fields, V, is considered as a
connection in a vector bundle with the group G.

e Einstein equation for a 4-metric tensor g,, = g, (¢), v = (2o, 1, T2, T3) ; p, v =
0,....3

1
R* — §g’“’R =Y,
where R*" is the Ricci tensor

_ D ey a 6 a 78
Ry =T9,, —T%, 4T 0%, 4 T%T

po,v v, purs af va
1
F;U/a = 5 (g,uu,a + Guay — gl/Oé,;,L)

1.8 Classification of linear differential opera-
tors

For an arbitrary linear differential operator in a vector space X

a(z,D)= Y aj(@)D' = > aj . (2)

oxy...0x
of order m the sum

am(va) = Z aj(x)Dj’ |j| :j1+-~-+jn

lil=m

is called the principal part. If we make the formal substitution D + —&,
£ € X*, we get the function

a(x,18) = exp (—€z)a(x, D) exp (1)
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This is a polynomial of order m with respect to &.

Definition. The functions o (z,£) = a(x,§) and oy, (2,£) = a,, (z,28)
in X x X* are called the symbol and principal symbol of the operator a. The
symbol of a linear differential operator a on a manifold X is a function on
the cotangent bundle 7" (X).

If a is a matrix differential operator, then the symbol is a matrix function
in X x X*.

1.8.1 Operators of elliptic type

Definition. An operator a is called elliptic in a domain D C X , if
(*) the principle symbol o, (z, ) does not vanish for x € D, £ € X*\ {0} .
For a s x s-matrix operator a we take det o,, instead of o,, in this defini-
tion.
Examples. The operators listed in Sec.1 are elliptic. Also

e the Cauchy-Riemann operator
ag _ on \°
h 52 T o

leazz(g 2n>,det01=—§2—772

is elliptic, since

n

1.8.2 Operators of hyperbolic type

We consider the product space V' = X X R and denote the coordinates
by x and t respectively. We have then V* = X* x R*; the corresponding
coordinates are denoted by £ and 7. Write the principal symbol of an operator
a(z,t; Dy, D;) in the form

Om (2,6, 7) = am (x,4;08,07) = a(x,t) [T — A\ (2, 68)] .. [T — A (2, 65€)]

Definition. We assume that in a domain D C V

(i) a(z,t) # 0, i.e. the time direction 7 ~ dt is not characteristic,
(ii) the roots Aq, ..., \,,, are real for all £ € X*,

(iii) we have A\ < ... < A, for £ € X*\ {0}.

9



The operator a is called strictly t-hyperbolic (strictly hyperbolic in vari-
able t), if (i,ii,iii) are fulfilled. Tt is called weakly hyperbolic, if (i) and (ii) are
satisfied. It is called t-hyperbolic, if there exists a number py < 0 such that

o (z,t;€+p7) #£0, for € V™, p < pg

The strict hyperbolicity property implies hyperbolicity which, in its turn,
implies weak hyperbolicity. Any of these properties implies the same property
for —t instead of ¢.
Example 1. The operator
92

2
D:@—UA

is hyperbolic with respect to the splitting (x,t) since
0y = —7° + 0% () |6 = = [ — v (2) [€]] [T + v (2) [€]

Le. A\ = —vl€], Aa = v [¢]. It is strictly hyperbolic, if v (z) > 0.

Example 2. The Klein-Gordon-Fock operator [ + m? is strictly ¢-
hyperbolic.

Example 3. The Maxwell, Dirac systems are weakly hyperbolic, but
not strictly hyperbolic.

Example 4. The elasticity system is weakly hyperbolic, but not strictly
hyperbolic, since the polynomial det o5 is of degree 6 and has 4 real roots
with respect to 7, two of them of multiplicity 2.

1.8.3 Operators of parabolic type

Definition. An operator a (z,t; D,, D;) is called t-parabolic in a domain
U C X x R if the symbol has the form ¢ = a (z,t) (1 — 1) ... (T — 7,,) where
a # 0, and the roots fulfil the condition

(iv) Immy (z,t€) > b|¢]? — ¢ for some positive constants g, b, c.

This implies that p < m.

Examples. The heat operator and the diffusion operator are parabolic.
For the heat operator we have o = o7 + d? (z,t) |€|*. It follows that p = 1,
7 =d? |¢]* and (iv) is fulfilled for ¢ = 2.

10



1.8.4 Out of classification

The linear Schrodinger operator does not belong to either of the above classes.

e Tricomi operator
0%u 0%u
D)=

is elliptic in the halfplane {z > 0} and is strictly hyperbolic in {x < 0}.
It does not belong to either class in the axes {x = 0} .

1.9 Initial and boundary value problems

1.9.1 Boundary value problems for elliptic equations.

For a second order elliptic equation
a(z,D)u=f
in a domain D C X the boundary conditions are: the Dirichlet condition:
ul0D = vy

or the Neumann condition: 5
U
—10D =wv
671/| !

or the mixed (Robin) condition:

ou
(5 + bu) 0D =v

1.9.2 The Cauchy problem

u(z,0) = ug

for a diffusion equation
a(z,t;D)u=f

For a second order equation the Cauchy conditions are

u(z,0) = ug, Ou(x,0)=1u

11



1.9.3 Goursat problem
u(z,0) =wup, u(0,t) =v(t)

1.10 Inverse problems

To determine some coefficients of an equation from boundary measurements

Examples
1. The sound speed v to be determined from scattering data of the acoustic
equation.

2. The potential V' in the Schrodinger equation
3. The conductivity ¢ in the Poisson equation
and so on.
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Chapter 2

Elementary methods

2.1 Change of variables

Let V be an Euclidean space of dimension n with a coordinate system
X1, ..., Tp. If we introduce another coordinate system, say vy, ..., y,, then we
have the system of equations

0y,

8yj j .
) de,, j=1,...
or, Tn, J n

N a.’L‘l

If we write the covector dz = (dzq, ...,dx,) as a column, this system can be
written in the compact form

d'yj d$1—|——|—

dy = Jdx
where J = {0y,;/0x;} is the Jacobi matrix. For the rows of derivatives
D, = (0/0xy,...,0/0x,), D, = (0/0y, ...,0/0y,) we have

D, =D,J

since the covector dz is bidual to the vector D,. Therefore for an arbitrary
linear differential operator a we have

a(x,D;) =a(x(y),DyJ)

hence the symbol of a in y coordinates is equal o (z (y),n.J), where o (z,£)
is symbol in z-coordinates.

Example 1. An arbitrary operator with constant coefficients is invariant
with respect to arbitrary translation transformation 7, : x+ -+ h, h € V.
Translations form the group that is isomorphic to V.

1



Example 2. D’Alembert operator
0? , 0

_ _ 2 242
=50 U@,O‘—T —v€

with constant speed v can be written in the form

52
0y0z

0 = —40?

where y = x — vt, 2z = x + vt, since 20/0y = 9/0x — v=19/0t, 20/0z =
d/0x +v10/0t.

This implies that an arbitrary solution v € C? of the equation
Uu =0
can be represented, at least, locally in the form
u(x,t) = f(x—ovt)+ g (z+ vt) (2.1)

for continuous functions f,g. At the other hand, if f, g are arbitrary con-
tinuous functions, the sum (1) need not to be a C*-function. Then u is a
generalized solution of the wave equation.

Example 3. The Laplace operator A keeps its form under arbitrary

linear orthogonal transformation y = Lz. We have .J = L and o (¢) = — [€|*.
Therefore o (n) = — [nL|> = —|n|>. All the orthogonal transformations L
form a group O (n). Also the Helmholtz equation is invariant with respect
to O (n).
Example 4. The relativistic wave operator
o2
0= 52 A

is invariant with respect to arbitrary linear orthogonal transformation in X-
space. In fact there is a larger invariance group, called the Lorentz group L,,.
This is the group of linear operators in V* that preserves the symbol

o(&r)=—-1"+¢f

This is a quadratic form of signature (n,1). The Lorentz group contains the
orthogonal group O (n) and also transformations called boosts:

2



/

t' =tcosha + ¢ 'a;sinh a, T

=ctsinha+xjcosha, j =1, ..

Dimension d of the Lorentz group is equal to n (n + 1) /2, in particular, d =
6 for the space dimension n = 3. The group generated by all translations
and Lorentz transformations is called Poincaré group. The dimension fo the
Poincaré group is equal 10.

2.2 Bilinear integrals

Suppose that V' is an Euclidean space, dim V' = n. The volume form dV =
dxi A...\dx, is uniquely defined; let Ly (V') be the space of square integrable
functions in V. For a differential operator a we consider the integral form

(ad, ) = /V ¥ (x)a (e, D) (z)dV

It is linear with respect to the argument ¢ and is additive with respect to ¥
whereas
{ag, \) = A{ag, ¥)

for arbitrary complex constant A. A form with such properties is called
sesquilinear. It is bilinear with respect to multiplication by real constants.
We suppose that the arguments ¢, 1) are smooth (i.e. ¢,1 € C'*) funtcions
with compact supports. We can integrate this form by parts up to m times,
where m is the order of a. The boundary terms vanish, since of the assump-
tion, and we come to the equation

{ag, ) = (b, a™) (2.2)

where a* is again a linear differential operator of order m. It is called (for-
mally) conjugate operator. The operation a 1 —a* is additive and (\a)" =
Aa*, obviously a** = a.

An operator a is called (formally) selfadjoint if a* = a.

Example 1. For an arbitrary operator a with constant coefficients we
have a* (D) =a(—=D).

Example 2. A tangent field b = > b; (z) 0/0z; is a differential operator
of order 1. We have

b = —b—divb, divb = b;/0ux;

3



This is no more a tangent field unless the divergence vanishes.
Example 3. The Poisson operator

= 0/0x; (ai; () 0/0x))

is selfadjoint if the matrix {a;;} is Hermitian. In particular, the Laplace
operator is selfadjoint. Moreover the quadratic Hermitian form

oo 0
(~80.0) = 3 (5252 ) = IVl

is always nonnegative. This property helps, f.e. to solve the Dirichlet problem
in a bounded domain. Note that the symbol of —A is also nonnegative:
|€ |2 > 0. In general these two properties are related in much more general
operators.

Let a, b be arbitrary functions in a domain D C V' that are smooth up to
the boundary I' = 9dD. They need not to vanish in I'. Then the integration
by parts brings boundary terms to the righthand side of (2). In particular,
for the Laplace operator we get the equation

da Ob - Oa
/bAadV— /Z&I;Z@xl +/sznia—%ds

where n = (ny,...,n,) is the unit outward normal field in I" and dS is the
Euclidean surface measure. The sum of the terms n;0a/dx; is equal to the
normal derivative da/dn. Integrating by parts in the first term, we get finally

/BAadV: / EadV—i—/Eaa/@ndS—/@E/anadS (2.3)
D D r r

This is a Green formula.

2.3 Conservation laws

For some hyperbolic equations and system one can prove that the ”energy”
is conservated, i.e. it does not depend on time. Consider for simplicity the
selfadjoint wave equation

o J , 0
(w — 8:13-02850) u(x,t) =0

4




in a space-time V' = X x R. Suppose that a solution u decreases as |z| — oo
for any fixed ¢ and Vu stays bounded. Then we can integrate by parts in the
X-integral

d o 0 o 2 % @ o 2
S (g () ) =2 () ) = Iovl

Take time derivative of the lefthand side:

L0 /Pu N D
ot \ o2’/ ot

At the other hand from the equation

0 /0% B o [ ,0u B ,
5 <§“> =g <axi ( a) “> = 7 IVl

9
ot

Integrating this equation from 0 to ¢, we get the equation

/(’ 2+ HUVu(x,t)HZ) dr = / <'

The left side has the meaning is the energy of the wave u at the time t.

2

u
ot

and

ou

ot

2
+ HvVuH2> =0

ou (z,1t)
ot

ou (x,0)
ot

2
+ [[vVu (z, O)H2> dz

2.4 Method of plane waves

Let again V' be a real vector space of dimension n < co and A be a nonzero
linear functional on V. A function u in V' is called a A-plane-wave, if u (x) =
f(A(x)) for a function f : R — C. The function f is called the profile of
u. The meaning of the term is that any w is constant on each hyperplane
A = const .

For example both the terms in (1) are plane waves for the covectors
A = (1,—v) and A = (1,v) respectively. In general, if we look for a plane-
wave solution of a partial differential equation, we get an ordinary differential
equation for its profile.



Example 1. For an arbitrary linear equation with constant coefficients
a(D)u=0

the exponential function exp (£x) is a solution if and only if the covector £
satisfies the characteristic equation o (§) = 0.
Example 2. For the Korteweg & de-Vries equation

U + 6UU, + Ugry = 0
in R xR and arbitrary a > 0 there exists a plane-wave solution for the
covector A = (1, —a):

a

t) =
u(z,1) 2 cosh? (2-1aY/2 (z — at — x))

It decreases fast out of the line x — at = Ay. A solution of this kind is called
soliton.
Example 3. Consider the Liouville equation
Ut — Uggy = G EXP (U)
where g is a constant. For any a, 0 < a < 1 there exists a plane-wave solution
a’ (1 — a?)

2g cosh (271a (x — at — xp))

u(z,t) =1In

Example 4. For the ”Sine-Gordon” equation
Upp — Upy = —g2 sinu
the function
u(z,t) = 4arctan (eXp (ig (1- a2)1/2 (x —at — x0)>>

is a plane-wave solution.
Example 5. The Burgers equation

Uy + Uy = Vlgy, V F# 0

It has the following solution for arbitrary cy, co
Co — (1
1+ exp ((2y)71 (¢ — 1) (x — at))

U =cy+ , 2a=c1 +co



2.5 Fourier transform

Consider ordinary linear equation with constant coefficients
(D) AN (2.4)
a u=\apm——+ap1——+...+ap | u=w )
dx™ a1 0

To solve this equation, we asume that w € Ly and write it by means of the
Fourier integral

w(x) = / exp (1€2) @ (€) de

and try to solve the equation (4) for w(z) = exp (:x) for any £. Write a
solution in the form ue = exp (:€x) u (§) and have

W (&) exp (1€x) = a(D)ue = a(D)exp (i€x)u (&) = o (§) u (&) exp ()
or o (&) u(§) =w (). A solution can be found in the form:
()=o)
if the symbol does not vanish. We can set
1 _
ww) =5 [ 2 fg exp (1) d€

Example 1. The symbol of the ordinary operator a_ = D? — k? is equal
to o = —£2 — k? # 0. It does not vanish.

Proposition 1 If m > 0 and w has compact support, we can find a solution

of (4) in the form

_i %GX 1(r
w0 = 57 [ g el ¢ (2.5

where I' C C\ {o = 0} is a cycle that is homologically equivalent to R in C.

PROOF. The function w (&) has the unique analytic continuation @ (¢) at
C according to Paley-Wiener theorem. The integral (4) converges at infinity,
since ' coincides with R in the complement to a disc, the function w (&)
belongs to Ly and |o (€)]| > c|¢| for || > A for sufficiently big A.

Example 2. The symbol of the Helmholtz operator a, = D? + k?
vanishes for { = k. Take I'y € C; = {Im (¢ > 0}. Then the solution (4)
vanishes at any ray {x > xo}, where w vanishes. If we take ' =T_ C C_,
these rays will be replaced by {x < zo} .

7



2.6 Theory of distributions

See Lecture notes FI3.

Bibliography

[1] R.Courant D.Hilbert: Methods of Mathematical Physics

[2] I.Rubinstein, L.Rubinstein: Partial differential equations in classical
mathematical physics, 1993

[3] V.S.Vladimirov: Equations of mathematical physics, 1981

[4] G.B.Whitham: Linear and nonlinear waves, Wiley-Interscience Publ.,
1974



Chapter 3

Fundamental solutions

3.1 Basic definition and properties

Definition. Let a(x,D) be a linear partial differential operator in a vec-
tor space V and U is an open subset of V. A family of distributions F} €
D' (V), y € U is called a fundamental solution (or Green function, source
function, potential, propagator), if

a(zx,D)F,(z) =6, (z)dx
This means that for an arbitrary test function ¢ € D (V') we have

Fy (d' (z,D) ¢ (x)) = ¢ (y)

Fix a system of coordinates © = (x1,...,2,) in V; the volume form dx =
dxy...dx, is a translation invariant. We can write a fundamental solution
(fs.) in the form F,(x) = E,(z)dzr, where E is a generalized function.
The difference between F, and £, is the behavior under coordinate changes:
E,(2')ds" = E, (x) dx, where 2’ = 2’ (x), hence E, (2') = E, (x) |det 0z /02| .
The function E, for a fixed y is called a source function with the source point
Y.

If a (D) is an operator with constant coefficients in V' and Ey (z) = F (x)
is a source function that satisfies a (D) Ey = do, then E, (z)dz = E (v — y) dx
is a f.s in U = V. Later on we call F source function; we shall use the same
notation £, for a f.s. and corresponding source function, if we do not expect
a confusion.

Proposition 1 Let E be a f.s. forU C V. Ifw is a function (or a distribution)
with compact support K C U, then the function (distribution)

u@ = [ By@wdy
is a solution of the equation a (x, D)u = w.
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PROOF for functions £ and w
o(e.D)u= [ a@.D)E,(@)w )y = [ 6w mdy=w (@

The same arguments for distributions E,w and w:

a(z,D)u(p) =u(d (z,D)p) =w(F,(d (z,D)d)) =w(p)
L]

If F is a source function for an operator a (D) with constant coefficients,
this formula is simplified to u = EFxw and a (D) (E*w) = a(D)E xw =
Op * W = w.

Reminder. For arbitrary distribution f and a distribution g with compact
support in V' the convolution is the distribution

fxg(@)=[fxg(ox+y)), ¢ D(V)

Here f X g is a distribution in the space V, x V,,,where both factors are isomorphic
to V, x and y are corresponding coordinates.

If the order of a is positive, there are many fundamental solutions. If F is
a f.s. and U fulfils a (D) U = 0, then E' = E+ U is a f.s. too.

Theorem 2 An arbitrary differential operator a # 0 with constant coefficients
possesses a f.s.

Problem. Prove this theorem. Hint: modify the method of Sec.4.

3.2 Fundamental solutions for elliptic opera-
tors

Definition. A linear differential operator a (z, D) is called elliptic in an open
set W C V, if the principal symbol o, (z,£) of a does not vanish for £ €
V\{0}, z e W.

Now we construct fundamental solutions for some simple elliptic operators
with constant coefficients.

Example 1. For the ordinary operator a (D) = D? — k? we can find a f.s.
by means of a formula (5) of Ch.2, where w = §y and w =1 :

1 exp (1(x)

PO =0l ove

d¢ = — (2k) " exp (—k|z])

Example 2. For the Helmholtz operator a (D) = D? + k* we can find a
f.s. by means of (5), Ch.2, where w =y and w =1:

1 X
- L [ iy
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If we take I' = 1/2 (I +T_), then E (z) = (2k) ™" sin (k|z]).
Example 3. For the Cauchy-Riemann operator a = 0, = 1/2(0, +10,)
the function

1
EFE=— z=x+4+1y
TZ

is a f.s. To prove this fact we need to show that

/a’¢dxdy — 5 (0)

w4

for any ¢ € D (R?), where a’ = —0,. The kernel 2z~ is locally integrable, hence
the integral is equal to the limit of integrals over the set U (¢) = {|z| > €} as
e — 0. We have @' = —0,; integrating by parts yields

0,¢dxd - (1 dy — d
_ / O-pdxdy _ / 43 <_) dudy — (2)"! / oy — 1
Ule) Tz Ule) “ U (e) z

The first term vanishes since the function 27! is analytic in U (g) . The bound-

ary QU (e) is the circle |z| = € with opposite orientation. Take the parametriza-
tion by x = ecosa, y = esina and calculate the second term:
dy —idx 2m

—(2n)7! /BU(E) QST = (2m) " i ¢ (ecosa, esina) da

~(@m)6(0) / " da = 6(0)

Example 4. For the Laplace operator A in the plane V = R? the function
E=—(2r) " In|z|

is a f.s. To check it we apply the Green formula to the domain D = U (&) (see
Ch.2)

E (A¢) = lim DEA(de = lim ( /D AE¢dV + /F Ed¢/0ndS— /F aE/an¢ds>

Here AE =0in D, I = 9U (¢), 8/on = —3/dr, OE/on = (2rr)"", r = |z|
and

E(Ag) = (27) ! {— / Inr 9 /drdS + /

T1¢d5:|
The first integral tends to zero as ¢ — 0, since the function d¢/dr is bounded
and rInr — 0. In the second one we have r~'dS = da, hence the integral
tends to 27¢ (0), which implies £ (A¢) = ¢ (0). This means that AE = §,
Q.E.D.

The function E is invariant with respect to rotations. This is the only

rotation invariant f.s. up to a constant term.
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Example 5. The function E (r) = — (4x |z|)”" is a f.s. for the Laplace
operator in R3.
Problem. To check this fact.

Here are the basic properties of elliptic operators:

Theorem 3 Let a(x, D) be an elliptic operator with C*-coefficients in an
open set W C V. An arbitrary distribution solution to the equation

a(x,D)u=w

m W ois a C®-function, if w is such a function. If the coefficients and the
function w are real analytic, so is u.

Corollary 4 Any source function E, (x) of an arbitrary elliptic operator a (x, D)
with real analytic coefficients is a real analytic function of x € V\ {y}.

Problem. Let a be an elliptic operator with constant coefficients. To
show that the fundamental solution for a, constructed by the method of Sec.4
is an analytic function in V'\ {0} .

3.3 More examples

A hyperbolic operator can not have a fundamental solution which is a C'°-
function in the complement to the source point.

Example 6. For D’Alembert operator a (D) = Oy = 92 — v20? we can
find a fundamental solution by means of the coordinate change y = x — vt,
z = x + ot (see Ch.2): Oy = —4v29,0,. Introduce the function (Heaviside’s
function)

O(zx)=1, forz >0, 0(z)=0for x <0

We have 0,0 (£x) = 6y, hence we can take
~1
E(y.2) = (40°) 7 0(~)6 (2) (31)
Returning to the space-time coordinate we get
E(z,t) = (20)7" 0 (vt — |z])

ie. E(x,t)=(20)" " if vt > |z| and E (z,t) = 0 otherwise. The coefficient 2v
appears because of E is a density, (or a distribution), not a function.

We can replace 6 (—y) to —0 (y) and 6 (z) to —0 (—z) in (1) and get three
more options for a f.s.

Example 7. Consider the first order operator a (D) = ) a;0;, with
constant coefficients a; € R and introduce the variables yi, ..., y, such that
a(D)y1 =1,a(D)y; =0, j =2,...,n and det y/0xr = 1. Then the general-
ized function E (z) = 0 (y1) do (Y2, .-, Yn) is a fundamental solution for a.

Problem. To check this statement.



Forward propagator in 2—-space-time

E=1/2v

vt> x|

3.4 Hyperbolic polynomials and source func-
tions

Definition. Let p(§) be a polynomial in V* with complex coefficients. It is
called hyperbolic with respect to a vector n € V*\ {0}, if there exists a number
pn < 0 such that
p(§+apm) #0, for € V™, p<py

Let p,, be the principal part of p. It is called strictly hyperbolic, if the equation
7T (A) = pm (£ + An) = 0 has only real zeros for real £ and these zeros are simple
for £ # 0. If p,, is strictly hyperbolic, then p is hyperbolic for arbitrary lower
order terms.

Definition. Let a (z, D) be a differential operator in V' and ¢ be a linear
function in V, called the time variable. The operator a is called hyperbolic with
respect to ¢ (or t-hyperbolic) in U C V, if the symbol o (z,&) is a hyperbolic
polynomial in £ with respect to the covector n (z) = ¢ for any point = € U.

Let p be a hyperbolic polynomial with respect to n. Consider the cone
V*\ {pm (§) = 0} and take the connected component I' (p,n) of this cone that
contains 7. This is a convex cone and p is hyperbolic with respect to any
g€l (p,n) and g € =T (p,n) . The dual cone is defined as follows

[ (p.n) ={z € V& (2) 2 0, V€ € T (p,n)}
The dual cone is closed, convex and proper, (i.e. it does not contain a line).

Theorem 5 Let a (D) be a hyperbolic operator with constant coefficients with
respect to a covector ng. Then there exists a f.s. E of a such that

supp E C T (p, no)
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where p is the principal symbol of a.

PRrROOF. Fix a covector n € I'(a,no), |n| = 1 and set

E () = (2r) " lim B, . () (3:2)
[ e (&t a) exp (<< (€ +pn)”)
Epe (2) = / . p (€ +10m) “

where n = dim V' and p is the symbol of a. The dominator p (£ + 1pn) does
not vanish as & € V*,n € I'(p,n0), p < py, since a is ny-hyperbolic. The
integral converges at infinity since of the decreasing factor exp (—e&?) and
commutes with any partial derivative. The integrand can be extended to C"
as a meromorphic differential form

w=p"' (¢)exp (1Cz — %) d(

that is holomorphic in the cone V* +4I" (a,79) C C™. The integral of w does
not depend on p in virtue of the Cauchy-Poincaré theorem (the special case of
the general Stokes theorem). Check that it is a fundamental solution:

o [ P(EF ) exp (1 (€ +1pn, x)) exp (=< (€ + 1pm)”)
@ (D) Eep(2,8) =1 / p (€ +1om)

N / exp (1( + 1, @) exp (—e (€ + 1pn)°) dE

dg

= /V exp (1€z) exp (—e&?) d¢
— (me) " exp (— (4e) 7" (|2?)) — (27)" 6 in

For the third step we have applied again the Cauchy-Poincaré theorem. This
yields a (D) E = §y. Estimate this integral in the halfspace {(n,z) < 0} :

|E: (2)] =

/ exp (1 (€, x)) exp (—p (n,x)) exp (== (£ + 1pn)?) dé

p(§+1om)

2 2,2
< exp (—p (n, ) /V * eXp(|p€é Tj;)n()ip ) ge < Ce2 exp (ep”) exp (—p (n, z))
for a constant C, since of |p (£ +1pn)| > co > 0. We take e = p~?;the right side
is then equal to O (p" exp (—p (n, z))) . This quantity tends to zero as p — —o0,
since (n,xz) < 0. Therefore £ (z) = 0 in the half-space H, = {(n,z) < 0}.
Therefore E vanishes in the union of all half-spaces H,,n € I'(p,no). The
complement to this union in V' is just I'* (p, 7o) . This completes the proof. [

Proposition 6 Let W C V be a closed half-space such that the conormal 1 is
not a zero the symbol a,,. If u a solution to the equation a (D)u = 0 supported
by W, then u = 0.



PROOF. Take a hyperplane H C V\W. The distribution U vanishes in a
neighborhood of H and by Holmgren uniqueness theorem (see Ch.4) it vanishes
everywhere.

Corollary 7 If a a hyperbolic operator with constant coefficients with respect
to a covector m, then there exists only one fundamental solution supported by
the set {(n,z) < 0}.

3.5 Wave propagators

The wave operator

92
or?
in V=X x R with a positive velocity v = v (z) is hyperbolic with respect to
the time variable ¢. The symbol o (£,7) = —72 4+ 02 |¢]? is strictly hyperbolic
with respect to the covector 1y = (0,1). Now we assume that the velocity v
is constant; the wave operator is hyperbolic and with respect to any covector
(n,1) such that v|n| < 1 and the union of these covectors is just the cone
I (o,10) . The dual cone is

[ (o, m0) = {(2, 1), v |2 > t}

The f.s. supported by this cone is called the forward propagator. For the
opposite cone —I'™* = {v |x| < t} the corresponding f.s. is called the backward
propagator. Both fundamental solutions are uniquely defined.

For the case dim V' = 2 both propagators were constructed in Example 6
in the previous section.

0, = —v2A,

Proposition 8 The forward propagator for [y is

Eu(z,t) = 5 (|| — vt) (3.3)

Amv?t

This f.s. acts on test functions ¢ € D(V)as follows

By (¢) = (4m0?) " /0 s /m |:Ut¢(x,t) dSdt

Proor. Write (2) for the vector 19 = (0, —1) in the form
E(z,1) = (27?)_4 lim E (v, t) (3.4)

/ / oxp (167 +1(7 —1p)t) exp (=) | o
: (T =) — [vg]*




where &, 7 are coordinates dual to x,t, respectively and we write £x instead
of (£, ). The interior integral converges, hence we need not the decreasing
factor exp (—e7?). We know that E vanishes for ¢ < 0; assume that ¢ > 0. The
backward propagator vanishes, hence we can take the difference as follows:

E.(xz,t) = — /X exp (—e&?) déx

/°° {exp (1r +a(r —p)t)  exp(ir +1(T +1p)t)

S R Py P (r+p) — o€’

The interior integral is equal to the integral of the meromorphic form w =
(¢ - |v£|2)_l exp (¢ (€, x) + 1(t) over the chain {Im{ = —p}—{Im = p}, which
is equivalent to the union of circles {|¢ — [v€|| = p} U {|¢ + |v€]| = p} . By the
residue theorem we find

oo

/ dr = 2mexp (ex) S LY ’5‘)2; |e§>|(p ) o exp (1) %
consequently
E. (2,1) = 270~ / exp (1) % exp (—=€%) dé
o (% exp (_652))
Lemma 9 We have for an arbitrary a > 0
F (ds) = 4%@% (3.5)

where 6g(q) denotes the delta-density on the sphere S (a) of radius a :

05(a) () = /5( )¢>dS

PROOF OF LEMMA. For an arbitrary test function ¢» € D(X™*) we have
P (ds00) (9) = b (F () = G ( [ o (-ua8) 0 (€1
- / 0 (€) b5y (exp (—1E)) de

The functional dg(,) has compact support and therefore is well defined on the
smooth function exp (—uz€) . Calculate the value:

2 s
exp (—w€) dS = a® / / exp (—a [€| cos ) sin Odfdy
o Jo

20Xp (1a [€]) — exp (—a [E]) sin (a [¢])

-9 — el Sl AV

al¢] €l

05(a) (exp (—12)) = /

S(a)

8



S8
SRS
SSOBRAKS
RS
% %

o
%
SRS
RIS
SRS

S
¢
5
555
55
K
o
55
5
S
o5t
S
5
S

This implies (5).
We have F*F = (27?)3 I, where I stands for the identity operator, hence

by (4)
sin (a |5|) — 27r2a_15s( )

F* | ———=

€l

We find from (5)
— 47T3U_2t_155(vt)

E. (x,t) = 2mv  F* % exp (—e&?)

This implies (3) in virtue of (4). O
Problem. Calculate the backward propagator for [ly.

Note that the support of Fj is the conic 3-surface S = {vt = |z|}, see the
picture
Proposition 10 For n = 3 the forward propagator is equal to
0 (vt — |x)

V22 — |x

(3.6)

E3 (l’, t) =

’ 2

2mv

Replacing 0 (vt — |z|) by —6 (—vt — |z|), we obtain the backward propagator.

The support of the convex cone {vt > |z|} in E3. The profile of the function

E5 is shown in the picture



Profile of 3—space-time propagator

2 2 -1/2
E=c((vt) —x )

AnAN
|

PROOF. We apply the ”dimension descent” method. Write z = (x1, x2, x3)
in (3) and integrate this function for fixed y = (x1, x2) against the density dxs
from —oo to co. The line (z1,22) = y meets the surface S only if ¢ > v~ |y].
Therefore the function

s (v, )_/E4 (2.1) dars — (27rv)1/(5(vt—|x|)da:3

is supported by the cone K3 = {wvt > |y|}. Apply this equation to a test
function:

Es () = Ey (¢ x e) = (4m0?) " 6 (vt — |z]) (¢ x €) = (4m0?t) ™ /2+ o ¥ (y,t)dS

where e = e (x3) = 1. Consider the projection p: R? — R?, z1 —y = (71, 3).
The mapping p : S — K covers the cone K twice and we have n3dS = dajldazg,

where n is the normal unit field to S and n3 = (vt)™" ((v ) — |yl ) V2
follows
JS — vtdx1dzs
Vo =yl
and

dl’ldl’g

SEEY vy
" 21 0242 \y

which coincides with (6). We need only to check that Ej5 is the forward prop-
agator for the operator 3. It is supported by the proper convex cone K and

Us By = /D4E4d903 = /50 (x,t) dxs = 6 (y,t)
since [ 93Edxs = 0.
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3.6 Inhomogeneous hyperbolic operators

Example 7. The forward propagator for the Klein-Gordon-Fock operator
O, + m? is equal to

- Ji [ ma/ et — |z
D (1) = 9<t)5(ct—|x|)—E€(ct—|x|) ( > (3.7)

- 2
4t CQtQ . |IL'|2

where J; is a Bessel function. Recall that the Bessel function of order v can
be given by the formula

k v+2k
g ( (—1) ( )
ET (v +k+1) \2

Remark. The generalized functions in (3), (6), and (7) can be written as
pullbacks of some functions under the mapping

X xR —=R? (2,t) — q=0**— |z, 6(t) (3.8)

It is obvious for (6) since 6 (vt — |z|) = 6 (q) 6 (t) . Fix the coordinates (zg, )
in V, where zy = vt. In formulae (3) and (7) we can write (ct) " 0 (ct — |z|) =
0 (q) . Indeed, we have by definition

5(q)(a):/qodq m/ /OWdet

where a = ¢drdry is a test density, i.e. ¢ € D(X xR); dS is the area
in the 2-surface ¢ = 0, t = const. We have Vq = (2x,20%) = (2x,20°%t),

|Vq| = 2v1 + vt and

/q()%ds <2mvt>l/¢db’

Then

0(t) 0 (1)
= 26 (el —vt) = 25 (a)

D=ﬂﬂk%ﬂ@—5w>ﬁ%%@]

This fact has the following explanation. The wave operator and the Klein-
Gordon-Fock operator are invariant with respect to the Lorentz group L3 =
O (3,1). This is the group of linear transformations in V' that preserve the
quadratic form ¢; the dual transformations in V* preserve the dual form
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¢ (&,7) =2 =2 |¢°. Any Lorentz transformation preserves the volume form
dV = dxdt too. Therefore the variety of all source functions is invariant with
respect to this group. The forward propagator is uniquely define. Therefore it
is invariant with respect to the orthochronic Lorentz group Ls;, i.e. to group of
transformations A € L3 that preserves the time direction. The functions ¢ and
sgnt are invariant of the orthochronic Lorentz group and any other invariant
function (even a generalized function) is a function of these two. We see that
is the fact for the forward propagators (as well as for backward propagators).
Example 8. The function

DE (,8) = — (27) / / exp (vrt tégi_i)j drd§

is also a fundamental solution for the wave operator [1;. The integral must
be regularized at infinity by introducing a factor like exp (—&’€?) ; it does not
depend on £ > 0 since the dominator has no zeros in V* = X* x R*. This
function is called causal propagator and plays fundamental role in the tech-
niques of Feynman diagrams ? It is invariant with respect to the complete
Lorentz group Ls. The causal propagator vanishes in no open set, hence it is
not equal to a linear combination of the forward and backward propagators.
The causal propagator for the Klein-Gordon-Fock operator is defined in by the
same formula with the extra term m? in the dominator.

3.7 Riesz groups

This construction provides an elegant and uniform method for explicit con-
struction of forward propagators for powers of the wave operator in arbitrary
space dimension.

Let V be a space of dimension n with the coordinates (1, ..., x,); set g (z) =
22 — 13— ... — 2. The set K = {x; >0,q(z) > 0} is a proper convex cone in
V. Consider the family of distributions

qi<¢>=/KqA(x>¢<x>dx, beD(V), AeC

This family is well-defined in the halfplane {Re A > 0} and is analytic, i.e.
qf‘r (¢) is an analytic function of A for any ¢. The family has a meromorphic
continuation to whole plane C with poles at the points

n n
A=0,—-1,-2,.; A==-—-1,-—2,..
) ) RS 9 72 )

and after normalization

)‘ "2 xy
r(n=2)/2923~ 1F()\)F()\+1 —n/2)" T'()\)

Zy =
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becomes an entire function of A with values in the space of tempered distri-
butions. We have always supp Z) C K, hence Z, is an element of the algebra
Ay of tempered distributions with support in the convex closed cone K. The
convolution is well-defined in this algebra; it is associative and commutative.
The following important formula is due to Marcel Riesz :

Z)\*ZM = Z)\+M (310)

The points A = 0, —1, —2, ... are poles of the numerator and denominator in
(9) and the value of Z, at these points can be found as a ratio of residues:

Zoy = dgdzx, Z_;, =02, (3.11)

where O = 07 — 03 — ... — 92 is the differential operator dual to the quadratic
form ¢. In particular, the convolution ¢+ —¥ * ¢ is the identity operator; this
together with (10) means that the family of convolution operators {Z *} is a
commutative group, which is isomorphic to the additive group of C. It is called
the Riesz group. From (11) we see that

OFZ, = Z 4 % Z), = Zoy = dpdax

This means that 7, is a fundamental solution for the hyperbolic operator
(0% (which is not strictly hyperbolic for k& > 1). Moreover it is a forward
propagator, since supp Z, C K.

If the dimension n is even, the point A = k =n/2 — 1 is again a pole of the
numerator and denominator in (9), as a consequence of which the support of
Z}, is contained in the boundary 0K. This fact is an expression of the strong
Huyghens principle: for even dimension the wave initiated by a local source
has back front, whereas the forward front exists for arbitrary dimension. This
is just the case for n =4, k = 1.
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Chapter 4

The Cauchy problem

4.1 Definitions

Let a(x, D) be a linear differential operator of order m with smooth coefficients in the
space V™ and W be an open set in V. Let ¢ be a smooth function in W such that
dt # 0 (called time variable) and f, g be some functions in W. The Cauchy problem for
"time” variable t for the data f, ¢ is to find a solution u to the equation

a(x,D)u=f (4.1)
in W that fulfils the initial condition
u—g=0(t")

in a neighborhood of Wy = {x € W, t(z) = 0}.

First, assume that the right-hand side f and g are smooth. Introduce the coordinates
' = (21, ...,4,_1) (Space variables) such that (2’,%) is a coordinate system in V. Write
the equation in the form

a(z,D)u= apdu+ 10" u+ ... +apu=f (4.2)

where o, j = 0,1,...,m is a differential operator of order < j which does not contain
time derivatives. In particular, aq is a function. The initial condition can be written in
the form

U’t:o = go, atu\tzo =015+ 8;”’1u|t:0 = Om-1

where g; = &/ glio, j = 0, ..., m — 1 are known functions in Wj. Set ¢ = 0 in (2) and find
Oéoa;nlbh:o = (f — al(?{”*lu — ... OémU) ‘t:O = f|t:0 — d1gm—-1 — --- — Ongo

from this equation we can find the function 0;"u|Wy, if ag|W,y # 0. Take t-derivative of
both sides of (2) and apply the above arguments to determine 9;"*'u|W, and so on.
Definition. The hypersurface Wy is called non-characteristic for the operator a at
a point x € Wy, if ag (z) # 0. Note that o (z) = 0., (2, dt (z)) , where o,,|W x V* is the
principal symbol of a and n € V*, n(z) = t. An arbitrary smooth hypersurface H C V'
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is non-characteristic at a point z, if o, (x,n) # 0, where 7 is the conormal vector to H
at x.

The necessary condition for solvability of the Cauchy for arbitrary data is that the
hypersurface W is everywhere non-characteristic. This condition is not sufficient. For el-
liptic operator a an arbitrary hypersurface is non-characteristic, but the Cauchy problem
can be solved only for a narrow class of initial functions gq, ..., gm_1-

Example 1. For the equation

Pu
otoxr
the variable ¢ as well as z is characteristic, n = 2; o9 = 7€. dt = (0,1) ;02 (0,1) = 0.
Example 2. For the heat equation

ou— Apu=0

the variable t is characteristic, but the space variables are not. u|t =0 = w.
Example 3. The Poisson equation Au = 0 is elliptic, but the Cauchy problem

ulWo = go, Ou|lWo = g1

has no solution in W, unless gy and g; are analytic functions. In fact, it has no solution
in the half-space W, if gg, g1 are in Lo (Wj), unless these functions satisfy a strong
consistency condition.

4.2 Cauchy problem for distributions

The non-characteristic Cauchy problem can be applied to generalized functions as well.
First, we write our space as the direct product V' = X xR by means of coordinates =’ and
t. For arbitrary test densities ¢ and p in X and R, respectively, we can take the product
o (a',t) = ¢ (a")p(t). It is a test density in V. Let now w an arbitrary (generalized)
function in V, fix ¢ and define the function in R by

e p) = u(wp) = [vup, vy € €

Definition. The function u is called weakly smooth in t-variable (or t-smooth), if the
functional u, coincides with a smooth function for arbitrary ¢ € D (X).

Any smooth function is obviously weakly smooth in any variable. A weaker sufficient
condition can be done in terms of the wave front of w.

If u is weakly smooth in ¢, then O,u is also weakly smooth in ¢ and the restriction
operator u 1 —#|—, is well defined for arbitrary 7 :

uli=r (¥) = lim u (Ypy)

where pp € D (R) is an arbitrary sequence of densities that weakly tends to the delta-
distribution ¢,. The limit exists, because of the assumption on wu.



Theorem 1 Suppose that the operator a with smooth coefficients is non-characteristic in
t. Any generalized function u that satisfies the equation a (z, D)u = 0 is weakly smooth
in t variable. The same is true for any solution of the equation a(x, D)u = f, where f
is an arbitrary weakly t-smooth function.

It follows that for any solution of the above equation the initial data 8§ ufi—o are well
defined, hence the initial conditions (2) is meaningful.
Now we formulate the generalized version of the Holmgren uniqueness theorem:

Theorem 2 Let a(x,D) be an operator with real analytic coefficients, H is a non-
characteristic hypersurface. There exists an open neighborhood W of H in V' such that
any function that satisfies of a (x, D)u =0 in W that fulfils zero initial conditions in H,
vanishes in W.

4.3 Hyperbolic Cauchy problem

Theorem 3 Suppose that the operator a with constant coefficients is t-hyperbolic. Then
for arbitrary generalized functions go, ..., gm—1 1 Wy = {t =0} and arbitrary function
f € D' (V) that is weakly smooth in t, there exists a unique solution of the t-Cauchy
problem.

PRrROOF. The uniqueness follows from the Holmgren theorem. Choose linear functions
x = (21, ...,2,_1) such that (z,t) is a coordinate system.

Lemma 4 The forward propagator E for a possesses the properties
J

, 5
FEl.— UL ) =0, ... —1 4.
ag |t—<€ - o (77) 50 ('T) as e \ 07 ) Oa , ( 3)




PROOF OF LEMMA. Apply the formula (2) of Ch.3
E(z,t)=(2n)" lintl) E,. (x,t)

buten= | S

We use here the notation V* = X* x R and the corresponding coordinates (£,7). We
assume that m > 2, therefore the interior integral converges without the auxiliary de-
creasing factor exp (—e7?). We can write the interior integral as follows

_Z/eXp (¢t) d¢
¥ CL(Z&, C)

where v = {Re( = p} . All the zeros of the dominator are to the left of v. By Cauchy
Theorem we can replace 7y by a big circle 4/ that contains all the zeros, since the numerator
is bounded in the halfplane {Re { < p} . The integral over 7 is equal to the residue of the
form w = a~' (1€, ¢) exp (Ct) d¢ at infinity times the factor (2m2) " . The residue tends to
the residue of the form a™! (:£,¢) d¢ as t — 0. The later is equal to zero since order of a
is greater 1. This implies (4) for j = 0. Taking the j-th derivative of the propagator, we
come to the form ¢7a™! (:€,¢) d¢. Tts residue at infinity vanishes as far as j < m — 1. In
the case j = m — 1 the residue at infinity is equal to ay ', where ap is as in (3). Therefore
the m — 1-th time derivative of the interior integral tends to 2ragy!, hence

*

OB, (z,t) — 27r0451/ exp (1€x) d€ = (2r)" " ag oy ()

Taking in account that ag = a, (1), we complete the proof. [J

Note that for any higher derivative 9] E the limit as (4) exists and can be found from
(4) and the equation a (D) E = 0 for t > 0.

PROOF OF THEOREM. First we define a solution @ of (1) by

u=FExf

The convolution is well defined, since supp f C H, and supp £ C K, the cone K is
convex and proper. The distribution u is weakly smooth in ¢, hence the initial data of it
are well defined. Therefore we need now to solve the Cauchy problem for the equation

a(D)u=0 (4.4)
with the initial conditions
uli—o = go, Oplizo = g1s s 0" im0 = g1 (4.5)
where g; = u; — Nli—o, j =0, ...,m — 1. Take first the convolution

ep = o (8;”_1E * go) (t,x) = ao/a;”—lE (t,x —1vy)go (y)dy (4.6)

This is a solution of (5); according to Lemma and eg|;—g = go. The derivatives o) €oli=o
can be calculated by differentiating (7), since any time derivative of E has a limit as
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t — 0. Therefore we can replace the unknown function u by v’ = u — eg. The function '’
must satisfies the conditions like (6) with go = 0. Then we take the convolution

e1 =g (0] E + g1)

By Lemma we have e;|;—g = 0 and dse1]4—0 = g1. Then we replace u/ by u” = ' — e; and
so on. []

4.4 Solution of the Cauchy problem for wave equa-
tions

Applying the above Theorem to the wave equations with the velocity v, we get the
classical formulae:
Case n = 2. The D’Alembert formula

z4v(t—s)
2vu (z,t) / / s) dyds
x—v(t—s)

+/$ ' g1 (y) dy + v [go (x + vt) + go (x — vt)]

—ut

Case n = 3. The Poisson formula

dyd
2o (z,t) // 1y, 5) dyds
B(z,v(t—s)) UQ t—s) —|m—y|2

/ 91 (y )dy +8t/ g0 (y) dy
B(z,vt) \/ 242 _ 2 B(x,vt) \/1}2152 _ ’I _ y|2

Case n = 4. The Kirchhof formula

t—vtr—y|)d
47rv2u(x,t) :/ f vz —yl)dy
B(z,vt) |.I' - y‘

e (tl / go<y>ds)
S(z,vt) S(x,vt)

Here B (x,r) denotes the ball with center x, radius r; S (x,r) is the boundary of this ball.

4.5 Domain of dependence

Assume for simplicity that the right side vanishes: f = 0. The solution in a point (z,t)
does not depend on the initial data out of the ball B (z,vt), i.e. a wave that is initiated
by the initial functions gy and g¢; is propagated with the finite velocity v. This is called
the general Huygens principle. In the case n = 3 the wave propagating from a compact
source has back front (see the picture). This is called the special Huygens principle
(Minor premiss).



Domain of dependence

7
i,
g,
gy
i

%

Domain of dependence in 4D space

.




The special Huygens principle holds for the wave equation with constant velocity in
the space of arbitrary even dimension n > 4.
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Chapter 5

Helmholtz equation and
scattering

5.1 Time-harmonic waves

Let a(x, D, D;) be a linear differential operator of order m with smooth coeffi-
cients in the space-time V' = X™ x R with coordinates (z,t), whose coefficients
do not depend on the time variable ¢. Consider the equation

a(z,Dy, Dy) U (x,t) = F (x,t) (5.1)

A function of the form F'(z,t) = exp (wt) f (x) is called time-harmonic of fre-
quency w, the function f is called the amplitude. If a solution is also time-
harmonic function U (z,t) = exp (wt)u (), we obtain the time-independent
equation for the amplitudes

a(x, Dy, w)u(z) = f(x)

Example 1. For the Laplace operator in space-time a (D,, D;) = D? + Ax we
have

a(Dy,w) = —w® + A
This is a negative operator. Therefore any solutions of the equation (w? — A)u =
0 in X of finite energy i.e. u € Ly (X) decreases fast at infinity.
Example 2. If a = D? — v? (z) A is the wave operator and the velocity v does
not depend on time, then

—a(z, Dyyw) = w* +v* (z) A

is the Helmholtz operator. The Helmholtz equation with f = 0 is usually written
in the form

(A + n2u)2) u=">0
where the function n = v~! is called the refraction coefficient. The Helmholtz
operator is not definite; there are many oscillating bounded solutions of the form
u (z) = exp (1€z) , where o = n?w? — €2 = 0, £ € R™. This solution is unbounded,
when ¢ € C"\R™.

Find a fundamental solution for the time-independent equation:

1



Proposition 1 Let E (z,t) be a fundamental solution for (1) that can be repre-
sented by means of the Fourier integral

E,(z,t) = L /exp (wt) B, (x,w) dw (5.2)

2m
for a tempered (Schwartz) distribution E. Then
a(z, Dy, w) B, (z,w0) = 6, () (5.3)

ie. B (z,w) 1s a source function for the operator a (z, D, w) for any w such that
FE is weakly w-smooth.

Proor. We have

A

Oy (x,t) = a(x, Dy, Dy) Ey (2,t) = % /exp (wt) a(z, Dyyw) By (X, w) dw

At the other hand

1 1

do () = o /exp (wt) dw, §y (x,t) =09 (t) 0, (z) = . /exp (wt) dwé, ()

Comparing, we get
/exp (wt) a (x, Dy, w) E (2, w) dw = /exp (wwt) dwd (z)

which implies (3) in the sense of generalized functions in V' x R*. If E’y (r,w) is w-
smooth for some wy we can consider the restriction of both sides to the hyperplane
w = wp. Then we obtain (3).

5.2 Source functions for Helmholtz equation

Apply this method to the wave operator with a constant velocity v. Take the
forward propagator E. It is supported in {t > n|z|} and bounded as t — oc.
Therefore it can be represented by means of the Fourier integral (2) for the
tempered distribution

mnwz/mE@ﬂwMﬂmﬂt (5.4)

||

The corresponding source function for the Helmholtz operator is equal F,, (z,w) =
—v%E, 1 (z, —w) . Calculate it:
Case n = 1. We have E, (z,t) = (20) " 6 (vt — |z|) and

o —1
F = — t)dt = —
1 (z,w) /nx| exp (wt) 5o &P (wwn |z|)



Case n = 3. We have

Fy(2,w) = — exp (wn |z|)

/0005(|x| — vt) exp (wt) dt = —

47n |z 47 |z|

Case n = 2. We have

/ eXp (wwt)
(z,w)
27T nlz| , /42 _ 2 ’.CL’
(1) (

This integral is not an elementary function; it is equal to coHy ' (wn |z|), where
Hél) is a Hankel function. The equation F} (z) = — (27) " In|z|+ R (z,w) , where
R is a C''-function in a neighbourhood of the origin.

Proposition 2 The function F, (x,w) is the boundary value at the ray {w > 0}
of a function F, (z,() that is holomorphic in the half-plane {{ = w + 1, 7 > 0}.

PROOF. The integral (4) has holomorphic continuation at the opposite half-
plane.

5.3 Radiation condition

Let K be a compact set in X3 with smooth boundary and connected complement
X\ K. Consider the exterior boundary problem

(A+ k) u(z)=0, z€ X\K, k=wn (5.5)

u(x) = f(x), x € OK (Dirichlet condition)
where f is a function on the boundary. Any solution is a real analytic function
u = wu(x) since the Helmholtz operator is of elliptic type. A solution is not

unique, unless an additional condition is imposed. The radiation (Sommerfeld)
condition is as follows

ur —tku=o(r') asr=|z| = oo; u, = Ou/or (5.6)

Theorem 3 If k > 0 and f = 0, there is only trivial solution uw = 0 to the
exterior problem satisfying the radiation condition.

PROOF. Let S (R) denote the sphere {|z| = R} in X. We have S (R) C X\K
for large R > Ry. Write for an arbitrary solution w :

/ |ur—zku|2dS:/ (Jurl? + F2 ) dS—zk/ (@u—Tu,)dS (5.7)
S(R) S(R) S(R)

By (6) the left side tends to zero as R — oo. At the other hand, by Green’s
formula

/ (Wyu — uu,) dS = (O, uu — ud,u) dS
S(R) oK
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where 0, stands for the normal derivative on K. The right side vanishes, since
u]0K = 0, hence (7) implies

/ lul*dS — 0, R — oo (5.8)
S(R)

Lemma 4 [Rellich] For k > 0 any solution u of the Helmholtz equation in X\ K
satisfying (8) equals identically zero.

Proor. Consider the integral

U(r)i/SQu(Ts)gb(s)ds

where ¢ is a continuous function and ds is the Euclidean area density in the unit
sphere S?. We prove that U (r) = 0 for r > Ry and for each eigenfunction ¢ of
the spherical Laplace operator Ag:

Asp = Ao
R()\) = (Ag — Md)~". In view of the formula
A=0+2r"10,+1r2Ag
it follows that U (r) satisfies the ordinary equation
Uy +2r U, + (B + M) U =0, r> Ry
This differential equation has two solutions of the form
Us (r) = Cor™lexp (kekr) +o (r™'), r — o0

Clearly, no nontrivial linear combination of U, and U_ is o(r~1). A the other
hand the hypothesis implies that U (r) = o(r~!); we deduce that U = 0. The
operator Ag is self-adjoint non-positive and the resolvent is compact. The set of
eigenfunctions is a complete system in Ly (S?) by Hilbert’s theorem. This implies
that u = 0 for || > Ry. The function w is real analytic, consequently it vanishes
everywhere in X\ K. O

Now we state existence of a solution of the problem (5).

Theorem 5 [Kirchhof-Helmholtz] If the function f is sufficiently smooth, then
there exists a solution of (5) satisfying the radiation condition. This solution is

of the form

_ exp Whr —yl) | exp(klz —y|) .
ww) = [ [rwo, ) o=l s, @(59)




SKETCH OF A PROOF. First we replace the Helmholtz operator by A +
(k +1¢)*. The function Fj (z,k 4 e1) = — (47 |z|) " exp ((k — €) |z|) is a funda-
mental solution which coincides with F3 (z,k) for ¢ = 0. The symbol equals
0. = — [€*+ (k + 1) and |o.| > 2 > 0. Therefore there exists a unique function
u. € Ly (X\K) that satisfies the conditions

(A+ (k+1€)*) u. =0in X\K
us’aK =/
(This fact follows from standard estimates for solutions of a elliptic boundary
value problem.) Moreover the sequence u. has a limit v in X\ K and on 0K as

e — 0 and O,u. — 0,u. This is called limiting absorption principle. By Green’s
formula

1%@%:AK_AWJ?wﬂ%wpmk_du_yD_g@fmﬂuh_@u_M)d%

|z —y| |z —y|

for x € B(R)\K, where B (R) is the ball of radius R. Take R — oo; the integral
over S (R) tends to zero, hence it can be omitted in this formula. Passing to the
limit as ¢ — 0, we get (9). It is easy to see that right side of (9) satisfies the
radiation condition. Indeed, we have for any y € OK the kernel in the second
term (simple layer potential) fulfils this condition, since

&@m@mx—M)_(gﬂv)@mwﬁx—M)
|z —y| || |z —y|
—y) 1k k|x— _
— (xe _y)l exp(z_|x y|) +O(’l" 2)
2| |z -yl |z —y|
k k| — _
:'L 6Xp(l_|l’ y|) +O(|I’| 2)
|z —y|

The kernel in the first term (double-layer) equals

0, E2(0E =) e —al) _ (=) ekl —yl) o
|z —y] |z -y |z —y]
and fulfils this condition too. [

The equation (9) is called the Kirchhof representation. The functions f, g are
not arbitrary, in fact, g = Af, where A is a first order pseudodifferential operator
on the boundary.

Exercise. Check the formula Ag = (sin )" 9 sin #dy + sin’ 005,

Problem. Show that the operator Ag is self-adjoint non-positive and the
resolvent is compact.

Remark. The radiation condition is a method to single out a unique solution
of the exterior problem. The real part of this solution is physically relevant, in
particular,

cos (k |x])
47 |z|

§RF3 -

is also a source function. Therefore we can replace ¢ to — simultaneously in (4),

(6) and (9).



5.4 Scattering on an obstacle

The plane wave u; (z) = exp (¢k (0, 2)) is a solution of the Helmholtz equation
in the free space X for arbitrary (incident) unit vector 6. Let K be a compact
set in X, called obstacle. It impose a boundary value condition to any solution.
There are several types of such conditions. We suppose that the obstacle is
impenetrable and the field u satisfies the Dirichlet condition u|0K = 0. In this
case the boundary 0K is called also soft or pressure release surface in the context
of the acoustic wave theory. In the case of Neumann condition 0,u|0K = 0 it is
called hard surface, the third condition appears for impedance surface. The total
field v = w; + u, is the sum of the incident plane wave and the scattered field
us (0;2) in X\ K such that u satisfies the Dirichlet condition

us| 0K = —exp (1k (0, 2)) |OK

and u, fulfils the radiation condition. According to the above theorem the scat-
tered field exists and unique. Moreover, by (9) it can be represented in the form

u, (0:2) = SR EEIZD (9; i) 1O (i> as |z| — oo (5.10)

A J| i kil

for a function A defined on the product S? x S%. This function is called the
scattering amplitude.

The inverse obstacle problem: to determine the obstacle K from knowl-
edge of the scattering amplitude (or from a partial knowledge).

Application: radar imaging.

Another kind of obstacle without sharp boundary surface is a non-homogeneity
in the medium, i.e. a variable wave velocity and hence variable refraction coeffi-
cient n = n (z) . Suppose that the function n is smooth and is equal to a constant
ng in X\ K. Then again, for arbitrary unit vector  there exists a field u = u; + u
satisfying the Helmholtz equation

(A+w’n’®(z))u=0

where k = wny and the scattered field u, is of the form (9)-(10).

The inverse acoustic problem: to determine the function n from knowl-
edge of a.

Application: ultrasound tomography.

Uniqueness theorems are proved. There is no analytic solution. For the inverse
obstacle problem there are various reconstruction algorithms.

5.5 Interferation and diffraction

Take Helmholtz-Kirchhof formula

B exp (tk |z — y|) exp (1k | — y) B B -
u(x)—/aK {f(y)&, P +9(y) P dS, =v+w, f=u, g=—0,u




Suppose that 0K is the half-plane {y; > 0, y» € R} and study the behaviour of
the wave field near the light-shadow plane L = {z; = 0}. Consider the second

integral
R e exp (tk |x —y
w () =/ / 9(y) ] Ddyldyz
—o0 JO |:E - y|

We observe the amplitude |w|® of the wave field w on the screen S = {z3 =} .
Suppose that g is a C'-function decreasing at infinity. We can write g (y) =
9o (y) +y1h (y) for a continuous functions gg and h such that gy does not depend
on y; foro <y, <1

> exp (ik |z —
w(x) = // 9o p (k| y|)dy1dy2 + W (x)
0 ’95 —y!

where I has a smoother singularity at L. We have [z — y| = 1+1/2 ((z1 — 11)° + (22 — y2)2)+
O ((z— y)4) . The above integral can be aproximated by the product

/Oo exp (th/2 (y2 — 22)°) 9 (0, 42) dye /OOO exp (1k/2 (y1 — 21)°) dys

e e}

where fooo exp (lk‘/Q (y1 — xl)Z) dy; is called the Fresnel integral. The first factor
is a smooth function of x5 according to the stationary phase formula:

/_c: exp (1h/2 (ya — ©2)°) go (y2) dyz = ?go (22) + O (ﬁ)

A similar representation is valid for the first term v, hence the amplitude |u| =
|v + w| oscilates near the light-shadow border: the Fresnel diffraction:

Huygens-Fresnel Principle: the wave field generated by a hole in a screen
can be obtained by superposition of elementary fields with the source points in
the hole
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Chapter 6

Geometry of waves

6.1 Wave fronts

The wave equation in a non-homogeneous non-isotropical time independent medium in

V=XxRis
a(x, Dy, Dy)u = f, where (6.1)
a(z, Dy, Dy) = 0 — Zg” )0i0; + > b (z) 0 + ¢ (x)

where 0; = 0/92%,i = 1,2, 3, the functions ¢, V?, ¢ are smooth in a domain D C X and

fulfil the condition B
g7 () &8 > og (@) €7, 167 =D&

for a positive function vy. The medium is called zsotropzc if this is an equation for a
function vy which is called the local velocity of the wave. The principal symbol of the
equation is

oy (2;6,7) = —7° + 9" () &§;
A wave front is a hypersurface W C D that is equal to the singularity set of a solution
u of (1) for some f € C* (D), i.e. W is the smallest closed subset of D such that
u € C° (D\W). Take in account the following statement (Ch.4):

Theorem 1 Suppose that the operator a with smooth coefficients is non-characteristic in
y. Any generalized function u that satisfies the equation a(x,D)u = 0 is weakly smooth
in y variable. The same is true for any solution of the equation a (x, D)wu = f, where f
15 an arbitrary weakly y-smooth.

It follows that any wave front W is characteristic at each point, i.e. satisfies the
condition oy (z;&,7) = 0 for any point (x,t) € W and conormal vector (£,7) to W at
this point. If W is locally given by the equation ¢ (z,t) = 0, then the covector (V¢, 0;¢)
is conormal and the function ¢ has to fulfil the nonlinear equation in W :

03 (2; V), 0,9) = 97 () 090 — (8,9)" =

This is called the eikonal equation, any function satisfying this equation such that 9,¢ # 0
is called an eikonal function. In particular, if ¢ (x,t) =t + ¢ (x), the eikonal equation is
g (x) 0ipd;jp = 1. For isotropical case |Vo| = n (z).
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6.2 Hamilton-Jacobi theory

Consider the first order equation in space-time V' = X x R of dimension n
h(z,t; Vo) =0 (6.2)

where h (z,t;n) is a function that is homogeneous in n = (£, 7) . Write the initial condition
as follows ¢ (x,ty) = ¢o ().
To solve this equation we consider the system of equations in the phase space V x V'*

h(z,t;n)|[A=0, a/A=0 (6.3)

where a = £dax + 7dt is the contact 1-form, A is unknown n-dimensional conical submani-
fold in the phase space. (A submanifold in V' x V* is called conical, if it is invariant under
the mapping (x,n) 1 —fz, An) for any A > 0. The unknown manifold A is Lagrangian, since
of the second equation. Suppose that the form dt does not vanishes in A and the following
initial condition is satisfied:

Ali=t, = Ao, where Ag C X x V*
is a submanifold of dimension n — 1 such that h|Ag = 0, a|Ay = 0.

Proposition 2 1 Let A be a solution of (3) such that the projection p : A — X s of
rank n— 1 at a point (xg,tg,no) . Then there exists a solution of (2) in a neighborhood of
(2o, t0) such that do (zo,to) = no and ¢ (z,t) =0 in W.

Proof. We can assume that 7 # 0 in A. The intersection A; = AN{7 = 1} is a manifold
of dimension n — 1 and the projection p : Ay — X is a diffeomorphism in a neighborhood
AV of the point (xg,to,1m0/To) € A1. Therefore we have &; = &; () in A° for some smooth
functions ;,j = 1,...,n. We have {dz + dt = 0 in Ay, hence d§ A dz = 0. It follows that
there exists a function ¢ = ¢ (z) in a neighborhood of the point (zg,t) € p(AY) such
that dp = &;dz7|A%:

p(x) = —tg+ /ij (z) dx?

where ( is an arbitrary 1-chain that joins xy with x (i.e. d¢ = [z] — [%¢]). Therefore
a = d(p(x) +t). This form vanishes in A°, hence t + ¢ (z) = const in A and in the
image of A in V. We have t5 + ¢ (z9) = 0, hence t + ¢ (z) = 0 in A°. Then the first
equation (3) implies (2). Now we solve (3)

h(z,t;n)|[A=0, a/A=0 (6.4)

Reminder: The contraction of a 2-form 3 by means of a field w is the 1-form w V § such
that w Vv 3 (v) = B (w,v) for arbitrary v.
The Hamiltonian tangent field v is uniquely defined by the equation

vVda = —dh
Since da = d€ A dx, this is equivalent to

U= (h§: hT? _h:va _ht)
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which is the standard form of the Hamiltonian field. We have v (h) = 0. Assume that
h, # 0 and consider the union A C V x V* of all trajectories of the Hamiltonian field that
start in Ay this is a manifold and dt (v) = h, # 0. We have dh = 0 in A, since v (h) =0
and by the assumption h|Ag = 0. Show that the Lie derivative of o = &dx + 7dt along v
vanishes: L, () = 0. Really, we have

L,(a)=d(vVa)+vVda=d(Ehe+Th;) —d(dh) = d(§he + Th;) = mdh =0

We have {he +Th, = mh, where m is the degree of homogeneity of h. Therefore the right
side equals mdh and vanishes too. We have a|Ag = 0 by the assumption, hence a|A = 0.
O

Write the Hamiltonian system in coordinates

d  dz dt s dr
dS(I7 7§7T) U(ZL‘, a§77—)7 Le ds Eads T) ds T ds

where he = V¢h and so on. A trajectory of this system, for which h = 0 is called also
the (zero) bicharacteristic strip; the projection of the strip to V' is called a ray.
The covector n = (&, 7) is always orthogonal to the tangent dz/ds of the ray, since

€50 4+ 7 = he (2:6,7) + 7he (2:6,7) = nhy (i) = mh () = 0

If the Hamiltonian function does not depend on time, we have d7/ds = 0.

Construction of wave fronts. Take a wave front W, at the time ¢t = ¢, and
consider all the trajectories of the Hamiltonian system that start at a point (z,t0;¢,1),
where € Wy, is a covector that vanishes in T, (Wy) and fulfils the eikonal equation,
i.e. h(x,tp;&,1) = 0. The union of these trajectories is just the front W in the domain
{t>0}.

The condition p : A — X is of maximal rank may be violated somewhere. Then the
wave front get singularity and the corresponding solution has a caustic.

——h  (6.5)

Proposition 3 2 If a characteristic surface W is tangent to another characteristic sur-
face W' at a point p, then they are tangent along a ray v C W N W' that contains p.

PROOF. Let n = (&, 1) the normal covector at p to both surfaces. According to the
above construction the front W is the projection of a conic Lagrange manifold A, which
is a union of trajectories of (5) and W is the union of rays. The point (p,7n) belongs to
A, since the form {dx + dt vanishes in T' (W) . Let v be the ray through p and I" be the
corresponding bicharacteristic strip through (p,n) . It is contained in A since any solution
of (5) is defined uniquely by initial data. Therefore v C W and similarly v ¢ W'. O

6.3 Geometry of rays

If h does not depend on = and ¢, the trajectories are straight lines. One more case when
the rays can be explicitly written is the following

Proposition 4 If the velocity v is a linear function in X, the rays in the half-space
{v > 0} are circles with centers in the plane {v =0} .

Problem. To check this fact.



6.4 Legendre transformation and geometric duality

Definition. Let f: X — R be a continuous function; the function g defined in X* by
g9(§) =supx — f ()

is called Legendre transformation of f. If f is convex, ¢ is defined in a convex subset
of the dual space and is also convex. If g is defined everywhere in X*, the Legendre
transformation of g coincides with f, provided f is convex. This means that the graph
of f is the envelope of hyperplanes t = {x — g (§), £ € X*.

If f € C'(X) an arbitrary function, the Legendre transformation is defined as follows

9(§) =&x—f(x) as £ =V (x)

If fe C?(X) and det V2f # 0 the equation V f (x) = £ can be solved, at least, locally
and the Legendre transform is defined as a multivalued function.

Example. For a non-singular quadratic form ¢ (z) = ¢;;2'27 /2 the Legendre trans-
form is again a quadratic form, namely, ¢ (§) = ¢“&&;/2, where {g;;} is the inverse
matrix to {¢”} . Indeed, the system & = 0;q (z) = ¢;ja’ is solved by z' = ¢”¢;. Then the
Legendre transform equals

&d7¢ — 0" 68 /2 = &q7€/2 = G (€)
Definition. Let K be a compact set in X. The function
Pic (€) = maxga

is called Minkowsk: functional of K. If K is convex and simmetric with respect to the
origin, the functional pj. is a norm in X* and the Minkowski functional of the unit ball
{p3 (&) < 1} is equal to the norm pg in X generated by K.

Problem. Show that the Legendre transform of the function (px)® /2 is equal to
(pi)? /2, provided K is convex.

Definition. Let Y be a smooth conic hypersurface in X (i.e. Y is smooth in X'\ {0}).
The set Y* of conormal vectors to Y\ {0} is a cone in X*. It is called the dual conic
surface. If Y is strictly convex, i.e. the intersection H NY is strictly convex for any affine
hypersurface in X\ {0}, then Y* is smooth strictly convex hypersurface too.

Exercise. To check that, if I' is the interior of the convex hypersurface Y, then the
dual cone I'* as in Chapter 3 (MP3) is the interior of the Y*.

Problem. Let f be a smooth homogeneous function in V' of degree d > 1 such
that Vf does not vanish in Y = {f =0} . Show that the Legendre transform g is a
homogeneous function of degree d/ (d — 1) that vanishes in the dual cone Y*.

6.5 Fermat principle
We have oy (z;€,7) = q (x;€) — 72, where q is positive quadratic form of £. The Legendre
transform of ¢/2 form with respect to £ is the quadratic form G (z;y) /2, where

q(z;y) = gij () y'y’
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Let 7 be a smooth curve in the Euclidean space X given by the equation x = z (1) ,a <
r < b; the integral

T () = / Vil (.2 ()dr

is called the optical length of the curve v (or the action). It is equal to the time of a
motion along v with the velocity 1/q (z (r),2’ (r)) (v = n~! in the isotropical case).

Proposition 5 38 Fach ray of the system (5) for the Hamiltonian function h = o4/2 is
an extremal of the optical length integral T (7y) .

ProOF. We compare the Euler-Lagrange equation
T (6.6)

for F = y/q(x,2') with the system (5). Suppose for simplicity that the medium is
isotropic, i.e. 1/ (z,2') = n(z) ||, h(z;&,7) = (V¥ () €]* — 72) /2. Set

_oF _ n (z) o d_ 1 d

0w W lz/|" ds 2’| dr

3

The Euler-Lagrange equation turns to

d 1 doF 1 OF Vnm

~VoE el /2= 1,

ds  n||drdod nl/|dz  n||

since |£| = n, whereas
dx x 9
_— = =V = h,
ds nlz/| §=he
These equations together with 7 =1, dt/ds = 1 give (5). O
Exercise. To generalize the proof for the case of anisotropic medium.

Corollary 6 Snell’s law of refraction: n; sin ¢, = n, sin ps.
Problem. To verify the Snell’s law by means of the Fermat principle.

Corollary 7 Rays of the equation (1) are geodesics of the metric g = g;;da'dx? and vice
versa.

6.6 The major Huygens principle

The function 3
oy (w3m) = g7 () && — 7%, = (& 7)
is the principal symbol of the equation (1). Fix x and consider the cone K} = {09 (z;n) = 0}

in V*. It is called the cone of normals at x. The dual cone K, in V7 it is called the cone
of velocities at . It is given by the equation h (x,y,y°) = 0, where

h(zyy,y0) = (955 (@) y'y’ —y*) /2

5



is the Legendre transform of h = 05/2 and (y,4°) stands for a tangent vector to V at
(x,t).

The major Huygens principle. Let Wy be a smooth wave front at a moment
t = tg. For a small time interval At and an arbitrary point x € Wy take the ellipsoid

S, = {iL (z; Az, At) = o} (6.7)

Let W be the envelope of these ellipsoids. The claim: the wave front Wa; at the moment
t = to + At coincides with a component of W up to O (At?).

This means, in fact, that the distance between the hypersurfaces is O (At?) in the
standard C'-metric.

PROOF. An arbitrary point = € W, is the end of a ray 7 given by an equation
r=ux(),0 <t <ty According to (5), the extension of this ray for the time interval
[to, to + At] is approximated by the line interval [z,Z], where & = x + At 2/, 2 =
he (2;€,1) up to a term O (At?) and the point (z;&,1) belongs to the bicharacrestic strip
that projects to 7. Check that the point Z belongs to S,; we have At=2h (x, At 2/, At) =
B(x,x’ , 1), since h is a homogeneous quadratic function. By the involutivity of the
Legendre transform, h is the Legendre transform of A, i.e.

h(z,2',1) :§$/+7~'—h<x;f,%>

where the point (é, 7~'> satisfies hy <x; £, 7~'> =2 h, (2;&,7) = 1. We find 7 = 1 form the
second equation and € = ¢ from the first equation. Therefore

h(z,a',1) = &'+ 1= h(2;:8,1) = Ehe (26, 1) + hy (256,1) = h(2;6,1) = h(2:£,1) =0

since h is homogeneous of degree 2. Therefore the point & € S, is close to the front Wa,.

Take another point y = z + Az € S,; consider the piecewise curve 7, = v U, where
l, denotes the interval [z, z + Ax]. The optical length of ~, is equal the sum of optical
lengths of the pieces, i.e. T (v,) = to + At = t. It is the same as for the front Wa,. The
point 4+ Az belongs to a ray +' that is close to . The time coordinate of this point in 7’
is less that ¢t + At since of the Fermat principle. Therefore this point is behind the front
Wa¢. This completes the proof. [

6.7 Geometrical optics

This is the ray method (Debay’s method) and similar methods for construction of high
frequency approximations to solutions of the wave equation:

au, = O (w_q)

where a is a wave operator (1) or a similar operator. One looks for an approximate
solution of the form (WKB-form)

Uy (7, 1) = exp(w(p(x) + 1)) (ap(z) +wray(z) + ... + w Far(x)) = exp (wit) U (z,w)



where the time frequency w is a big parameter. Then the function
Uz, w) = exp(w(p(@)))(ao(z) + (w) " ar (@) + ... + (w) " ax(z)) (6.8)
is an approximate solution of the Helmholtz equation
(W +¢79,0; + V0; + ) U (z,w) = O (w™¥)

The phase function ¢ satisfies the eikonal equation 1 — ¢”9,00;p = 0 and the amplitude
functions ag, ay, ..., a; fulfil the recurrent differential equations, called transport equations

2gij(9ig08jao + ((‘919”(9] ((,0) + b’ﬁ’]go) ag = 0 ZT(IO = 0 (69)
2gij8i<,08j(l1 + (@gij P + bjajgo) a; = — (&igij@j + b@] + C) ag
Tak = Lk (CLQ, ceey ak_l)

where the operator T = 2¢"0,00; + (9,9 ; (¢) + b 0;) acts along geodesic curves of
the metric g. The principal term of (8) is called the approximation of geometrical optics.
A caustic is an obstruction of the ray method.

6.8 Caustics

Take the manifold A in the phase space that is solution of the system (3)
h(z,t;n)|[A=0, a/A=0

If dim A = n = dimV, it is called Lagrange manifold. Consider the projection p: A — V/;
the image W = p(A) is called wave front. A point (x,t) € W is regular, if (z,t) =
p(A), A € A and rank of p in A is equal n — 1 for any A. The set of singular points is
closed; its projection to X called the caustic of A.

6.9 Geometrical conservation law

We have found the conservation law for the global energy of a field u satisfying the
selfadjoint wave equation (MP2) by means of

d /%u o) 9 [ ,0u
5 <W“> =~ g1 2 <a < a) >

This identity can be written in the form

div [5,;7,5 = O, where Ix,t = (’U2 (VxUUt - UtVH) ,Utﬂt)

The space-time field I, ; is interpreted as the energy current. For a time-harmonic solution
u(x,t) = exp (wt) U (z,w) the last component drops out and u; = wu. Therefore the
energy current is represented by the field I, = v? (V uu; — u,Vu). For the arbitrary
selfadjoint wave operator

(07 — 097 0; —c)u=0

7



the energy current is

i W 77 T s
= ﬁg](ﬁjUU—UajU), Z:1,2,3

Substitute the WKB-development for (8) and take in account that the phase and ampli-
tude functions are real: ' B
I' = w?g" ;a0 + O (w)

The vector g“0;p = he, (¥, V) = he, (x,€) = dz'/ds is equal to the tangent to the ray
through a point z € X. It follows

Corollary 8 The energy flows along the rays in the approrimation of geometrical optics.

This fact can be explained in a different way. Consider the transport equation for the
main term of the amplitude

Tao = 29”@908]-@0 + @-g”@ (90) ag = 0
and write it in the form '
Zdao/ds -+ 62 (UZ) apg = 0 (610)

where 9;0" = divo (s), and v* = he, = g0, is the X-component of Hamiltonian field
that generates the geodesic flow (5). We have divw (s) = (V (s)) ™" dV (s) /dswhere V (s)

is the image of the volume element dx in X. Indeed, we have
L,(dz)=d(vVdzx)=div(v)dz
Therefore (10) is equavalent to
i (ao\/ dm) =0
ds
i.e. the halfdensity agv/ dx is preserved by the geodesic flow. The square of this haldehsity

2
is the energy density ‘aO\/ dx’ = |ao|* dz of the wave field.

Corollary 9 The energy density is preserved by the geodesic flow.

Another conclusion is: a solution of the Helmholtz equation can be considered a half-
density, whose square is the energy density. Also the halfdensity agvdx A dt is preserved
by this flow since dt is constant, since v; = h; = 0. Therefore a solution of the wave
equation is a halfdensity in space-time.



Chapter 7

The method of Fourier integrals

7.1 Elements of simplectic geometry

COTANGENT BUNDLE. Let M be a manifold. Consider the set T%(M) = UpT0 (M)
together with the mapping p : T*(M) — M that maps the fibre T)7(M) to the point
x. It maps an arbitrary element w € T (M) to the point z. The pair T*(M),p) is
called cotangent bundle of the manifold M. The bundle possesses a smooth atlas: for an
arbitrary chart (U, ) in M one takes the set 7*(U) as the domain of a chart in 7*(M).
Each element w € T (M) can be written in the form w = >"|" &;dz;, where the coefficients
& € are uniquely defined. The mapping

wopx&:p H(U) = R™xR™  £(w) = (€1,..,6m) (7.1)

is a chart in 7*(M). For another chart (U’,¢") of this kind holds the relation ¢¢’ = ¢,
where the transition mapping v is of the form ((&y, ..., &), ) = (&1, ...,€)), x). Here &
are coefficients of cotangent vectors in the second chart: w = Y_ &/dz). They are related
to the coefficients in the first charts:

£0) = 3 26w

Here J = {0x]/0x,} is again the Jacobi matrix of the transition mapping 1. Consequently
the relation between the coefficients is linear and smooth with respect to the coordinates
in U (as well as in U’). Therefore the transition mapping belongs to the class C*> and
T*(M) has a smooth structure. The natural projection p : T*(M) — M is a mapping
of smooth manifolds. Each fibre p~!(z) = T¥(M) is a vector space (hence T*(M) is a
vector bundle).

Remark. The union of sets T, (M), x € M has a structure of vector bundle too. It is
called tangent bundle.

CANONICAL FORMS. The 1-form oy = Y &dx; is defined for each chart (1). For another
chart in p~(U’) the forms oy and ag coincide in the intersection p~1(U)Np~(U’). This
follows from (2). Therefore there is well-defined a 1-form « in 7%(M) such that a = ay
for each chart U. It is called canonical 1-form in T*(M).

The form o = da is called canonical 2-form in the simplectic manifold T*(M). Tt is
closed: do = 0. In local coordinates o = Y " d¢; A dux;.

1



Definition. Let M be a manifold of dimension m. A submanifold A C T*(M) is called
Lagrange manifold, if it satisfies the conditions dim A = m and o|N = 0.

Proposition 1 1 Let A be a Lagrange manifold in T*(M) and A\ € A be a point that
s not a critical point of the projection p : A — M. There exists a neighborhood U of
y =7(A\) and a real smooth function f in U such that the set of solutions of the system

& = 1=1,...m (7.2)

81’1'7

coincides with A in a neighborhood of \.

Proof. Let U be a simply connected neighborhood U of y such that the projection
p is a diffeomorphism py : A(U) — U, where we denote A(U) = AN7~1(U). Take a
point £ € A(U) and join the point z = p(&) with the point y by a curve ~, C U. We lift
this curve by means of the mapping (py)~! and get a curve I' C A(U), which join the
point £ with A\. The integral f(\) = fr « does not depend on the choice of the curve ~,,
because of the set A(U) ~ U is simply connected and the form ¢ = da vanishes in A.
The function f is a primitive of the form « in U, i.e. df = (py)~*a. This is equivalent
to (2). O
Definition. We call the image of projection p : A — M of a Lagrange manifold A the
locus (or front) of this manifold. In the case of previous Proposition the locus is an open
set in M. In the general case it is subset with singularities.
Definition. Denote by T (M) the open subset in T*(M) of pairs (z,), £ # 0 .The
multiplicative group of positive numbers ™ = {¢t > 0} acts in T§(M) as follows ¢ :
(x,&) v bz, t€). A trajectory of the group * is called ray. A subset K C T (M) is called
conic, if K is invariant with respect to the group, i.e. is a union of rays. We note that no
conic Lagrange manifold can satisfy the conditions of Proposition 1. We generalize this
proposition in the next section.

Proposition 2 2 A conic submanifold A of dimension dim M is a Lagrange manifold if
and only if the canonic 1-form « vanishes in A.

Proof. The part ”if” is obvious: o|K = da|K = d(a|K) = 0. We need to check that
the equation o|A = 0 implies a|A = 0. Consider the field e = ) &;0/0¢; (Euler field)
in the cotangent bundle. It satisfies the equation e V o = a. The Euler field is tangent
to rays and hence to any conic submanifold. Therefore for any field v in 7%(M) that is
tangent to A we have

a(v)=vVa=vV(eVo)=o(ev)=0

Example. Let P be a submanifold of manifold M. Consider the set Nj(M) C T*(M) of
points (x,&), © € P such that the form ) & dx; vanishes in T,(P). It is called conormal
bundle to P. This is obviously a conic Lagrange manifold.



7.2 Generating functions

We state a generalization of Proposition 1 for the case of critical point of the projection
p: AN — M. First we state

Proposition 3 3 Let A be Lagrange manifold in T*(M), A a point in the manifold and r
is the rank of the mapping Dp : Tx(A) — T,(M) Suppose that the forms p*(dx.), ..., p*(dz,)
are independent in T\(A). The projection

p=(21, s @ &i1y oy &)t A > R X R (7.3)
is a diffeomorphism of a neighborhood A’ of the point \.

Proof. The statement follows from the implicit function theorem, if we show that
the point A is not critical for the mapping p. Suppose the opposite. Then there exists a
tangent vector t € T\(A), t # 0 such that Dp(t) = 0. We write

0 d 0

Show that the coefficients a; are equal zero. In virtue of the assumption for each ¢ =
r + 1,...,n the restriction of the form dz; to the space T)(A) depends on the forms
dry, ..., dz,, i.e. we have 7|T\(A) = 0, where 7 = dz; — >} ¢;dz;. Therefore we have
0=r7(t) = a,.

The form ¢V o = ) b;dx; is vanishes in T)(A) too, since A is a Lagrange manifold.
Therefore ¢t = 0, which contradicts to the assumption. [J

Theorem 4 4 Let (3) be a coordinate system in a Lagrange manifold in a point \g.
There ezist smooth function f = f(x1,...,2, &rv1, -, &) i a neighborhood of p(Ng) such
that the set A coincides with the manifold

_of _of
& = FralERS & = o (7.4)
Tpp1 = — af 7"'7xm:_ﬁ
a£r+1 afm

in a neighborhood of the point \q.

Proof. We have o = do/, where o = 37| &dy — 307 2;d€;. Choose a simply
connected open set W C R” x R™" such that the projection p : p~'(W) — W is a
diffeomorphism and set

f($,7£”> = /a/7 x/ = (.’L‘l, "'7xr)7 5” = (57'+17 "‘757’7,)

where ~ is an arbitrary curve in p~'(W) C A that connects \g and X\ = p~!(2/,£"). The
integral does not depend on the curve v in virtue of the equation da/|A = o|A = 0. We
have df = o/, which implies the equations (4). [

We call f generating function for A in the point A\g. It is unique up to an additive constant
term.

Remark. The inverse statement is also true, since the set given by the equations (4) is
a Lagrange manifold for arbitrary smooth f.
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Proposition 5 5 The Lagrange manifold generated by a function f is conic if [ is
homogeneous function of coordinates &, 1, ..., &n of degree 1. Inversely any conic Lagrange
manifold is generated by a homogeneous function of degree 1 in a conic neighborhood of
a given point Ag.

Proof. Let f be homogeneous function of degree 1. Each derivative 0f/0z; is homo-

geneous of degree 1 too and any derivative df/0&; is homogeneous of degree 0. Therefore
for arbitrary solution (z, &) any point (z,t£), t > 0 satisfies the system (4).
Inversely, if A is conic, we can take a conic neighborhood W of the projection of the point
Ao = (x0,&). Define a generating function f by means of the integral as above taken
over a curve v from the point (zy,0) to A\. This is a generating function too. Check that
it is homogeneous. Really for any A = (z,£) we can take the curve v = g Ur, where g
joins the points zy and x and r is the ray {(z,t¢), 0 <t < 1}. Therefore

f(p(N)) :/'YO_//:/T'O/: il’jé}‘,

r+1

where .1, ..., z,, are functions of x1,...,x,.

7.3 Fourier integrals

Fourier integral in an open set X C R" is a functional of the form

I(qb,a){@/)}:/X/@exp(ngb(x,0))a(m,9)d9¢(x)dx, Y € D(X) (7.5)

The function ¢ is called phase and a amplitude. They are defined in X x ©, where X is
an open set in R” and © = RV \ {0} is named ancillary space. The group R, of positive
numbers acts in the space X x © by (z,0) + —fx,t0). Any set {(z,t0), t > 0} is called
ray; a conic set is a union of rays. A function f defined in X x O is termed homogeneous
of degree d, if f(x,t0) = tif(x,0) for t > 0. The phase function is supposed to be real
and homogeneous of degree 1.

We suppose that the amplitude satisfies the estimate a(z,8) = O(|0|*) for some u that
is locally uniform with respect to x € X. If y+ N < 0, the integral over the ancillary
space converges and

[1(¢,a)(¥)] < /C(w)|¢(x)ld$ (7.6)

for some positive continuous function C'. If the integral Fourier does not converges
absolutely we apply a regularization procedure to turn it to a continuous functional in
the space D(X). For this we suppose that the amplitude satisfies some special conditions.
Definition. Let u,p € R, 0 < p < 1. The class S = S5(X x ©) is the set of functions
a in X X © that satisfy for arbitrary ¢ € Z", j € ZY

| D Dja(x,0)] < Cij(w)(|0] + 1)V, (7.7)

with a continuous function C;; that does not depend on 6. We call the number v = p+N/2
order of the Fourier integral I(¢,a).



Example. An arbitrary smooth homogeneous amplitude a of degree p belongs to SY'.
Definition. We say that an amplitude a is asymptotical homogeneous of order p, if it
has for any ¢ the following development:

a=au+ay 1+ ...+a,4+7g

where each term a, is a smooth homogeneous amplitude of degree v and r, € S} —a 1
We regularize the Fourier integral in following way:

Iov0)(w) =l [ [ explemiota,) - cloa(z, )0 x)dbds (7.8)
€ xJe

The integral in righthand side obviously converges to any € > 0.

Let ¢ > 0 be an integer; we say that a distribution u € D’(X) is of singular order < g, if

utvds) < Y [ @) Do) ds

li|<q

for a continuous function C. In particular, (6) implies that the distribution (¢, a) is of
singular order < 0.

Theorem 6 Let ¢ be arbitrary smooth real homogeneous of degree 1 function in X x ©
without critical points and a € S%. The limit (8) exists for any test function . The
functional I(¢,a) is a distribution of singular order < q, if p+ N < gp.

Remark. At this stage we can consider the Fourier integral as a functional in the
space D(X) of test densities p = ©dr as well. From this point of view the Fourier
integral is a generalized function. A more natural approach is to handle it as a generalized
halfdensity.

Proof. We call a differential operator A in X x © homogeneous of degree «, if the
function Af is homogeneous of degree d + « for an arbitrary homogeneous function f of
arbitrary degree d. In particular, the fields

b<x76)3ixi’ i=1,...,n, c(x,@)aiej, j=1,...,N
are homogeneous operators of degree —1, if the functions b(z, ) and c(x,6) are homo-
geneous of degree —1 and 0 respectively. The condition (7) implies that for arbitrary
homogeneous operator A of degree —1 and amplitude a € S¥ we have Aa € S/7°.

Pick out a function x € D(RY) such that y(0) = 1 for || < 1. Write (5) in the form
of sum of two integrals with the extra factors y and 1 — x. The first one is a proper
integral which converges to [lodx](v)) as € — 0, where

Io(o) = | exp(2mo(z. 0)x(O)a(z, 0)as
is a continuous function. Set ¢. = 2w + 12(0)].
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Lemma 7 There exists a smooth family of tangent fields v., € > 0 of degree —1 in X x ©
such that ve(¢:) = —

We postpone a proof of this Lemma. Write the second integral as follows

[ [ et~ xavdsas = [ [ oexplao))(1 - vyavdsds

Integrating by parts the right side, we get the integral

[ [ et (@ - xav)dod,

where v* denotes the conjugated differential operator. This is an operator of degree —1
and we have

(1= x)ap) = [ve(x) — div(ve)(1 = x)]ary — (1 = x)(ve(a)¥ + ave(¥)),

whence
[ [ et~ avdsas = [ [ expeo)

ap = [ve(x) — div(v:)(1 — x)]a + ve(a), a; = —ave(zj), j=1,..,n

The amplitude a;, j = 1,...,n belong to the class S#~! and satisfy (7) with constants
C;; that do not depend on ¢, since the function v.(x;) is smooth and homogeneous of
degree —1. The same is true for the function [v.(x) — div(v:)(1 — x)]a since div(v.) is
homogeneous of degree —1 and v.(x) has compact support. The function v.(a) belongs to
the space Sh~7 and satisfy the corresponding inequality (7) with some constants that do
not depend on . Taking in account the inequality p < 1, we conclude that the functions
ag, ..., a, satisfy (7) with some uniform constants and with the exponent p — p instead of
p. If p+ N < p, the integrals

9
agt) + 2]: aja—aﬁ] dzdf, (7.9)

and

/exp(z¢s)|aj]d9, j=0,1,...,n

converges uniformly with respect to € and we can pass on to the limit in (9). Thus we

get the inequality
d —|d
[ +Z/’a ]

where the constant C' does not depend on e. It follows that I(¢,a) is a distribution of
order < 1.
If the opposite inequality © + N > p holds, we apply the same method to each term of
(9) and get

1600 = [ explio) T fawt+ S 52 + 30520

ij

|l1{l(l)/ /Xexp(nge)a(x,e)w(x)dxdé’ <C




where the amplitudes a;; belong to Sg_ZP and satisfy (7) uniformly with respect to e. We
repeat these arguments ¢ times until we reach the inequality u + N < gp. [
Proof of Lemma 1. We set

0 0
U:ija—xj—i‘zcia—ei,

where
2

190 0?09 _ 99
b a@xj’cz_ o 00; U_Z oz;

2

99

92 —

w1 S |

The dominator o does not vanish. We have v(¢.) = —1—ev(|0]) where the function v(|6)|)
is homogeneous of degree 0. We set v. = (1 + ew(]6])) " tv. O

Lemma 8 Let u be an arbitrary homogeneous tangent field in X x © of degree —1 and )
a smooth differential form of the highest degree in X x © that vanishes in the complement
of K x © for a compact set K C X such that the forms 2 and L,$2 are integrable. We
have

/ Lu(Q) = 0 (7.10)

Proof. Suppose that the form €2 has compact support and state the equation

[oiw = [o (7.11)

for small ¢, where ®; means the flow generated by the field u. The integral of a form of
the highest degree is invariant with respect to any isomorphism of the manifold. Take the
t-derivative of (11) and get (10). For the given form 2 we consider the product Qj = h;Q
where hi(0) = h(k~'6). The integral [y converges to [ Q as k — co. We have

Oz/Lu(Qk) :/u(hk)QJr/hkLu(Q)

We have [ hyL,(Q2) — [ L,(Q) as k — oo. At the other hand u(hy) = > ¢;0hy/d0; =
O(k~') uniformly in X x ©, since the functions ¢; = u(f;), i = 1, ..., N are homogeneous
of degree 0. Therefore [wu(hy)Q2 — 0. O

Example. Let X be an open set in R”, x4, ..., z,, are coordinate functions. Take ) =
fgdz A df in (10) and get

/u(f)gda:dGz/fu*(g)d:EdG, (7.12)

where the sum

u* = —u — divu, diVUEM: % dc;

de /A df dz, 2~ 06,
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is the conjugated differential operator to the field u. We check the last equation by means
of (4.4.8):
L.(fgdx N dO) = u(f)gdz N dO + fu(g)dz NdO + fgL,(dx A dO)
Lu(dz A df) = d(uV (dz A df)) = Z(—l)j—ld(bjda:1 A g Ndz, A dO)

J

+ Y (=1 d(edr A dfy A e AdBy) = div(u) dx A df

Remark. We can use instead of E. = exp(—e¢|f|) another sequence of decreasing func-
tions, f.e. E. = exp(—¢|f|?) in (8) . We get the same limit.
NON-DEGENERATE PHASE. Let ¢ be a phase function in X x ©. Consider the set

where ¢p = 0¢/06;. This is the critical set of the projection {¢ =0} — X.
Definition. The phase function ¢ is called non-degenerate, if it has no critical points
and the differential forms

d(¢5,) - d (9h,)

are linearly independent in each point of the set C'(¢). Suppose that ¢ is a non-degenerate
phase. The critical set C(¢) is a conic subset of X x © of dimension n + N — N =n =
dim X. This follows from the Implicit function theorem. Recall that 7-(X) means the
subset of T*(X) of nonzero cotangent vectors. Consider the mapping

Qb* : C(¢) - T:(X)a (.1',9) ' _éxadm¢(x76))

It is well-defined since d,.¢ does not vanish in the set, where dy¢ = 0. This mapping is
homogeneous of degree 1, since d,¢(x,t0) = td,.¢(x,0) for t > 0.

Proposition 9 The differential Do, : T(C(¢)) — T(T2(X)) of the mapping ¢. is injec-
tive in each point of C(¢).

Proof. The injectivity of D¢ in a point (z,0) € C(¢) is equivalent to the following

implication:

v € Ti4.0)(C(¢)), Dpu(v) =0 = v=0
Write v =t+ 7, t € T,(X), 7 € Tp(©) and calculate by means of local coordinates in X:

0= D¢, (v) = (t;0(¢},), - v(¢},)) € Tu(T (X)) (7.13)
We denote here w = (x,d,¢(z,0)) and use the natural isomorphism
T(T(X)) = T.(X) o R

From (12) we conclude that ¢ = 0 and 7(¢, ) = 0, j = 1,...,n At the other hand the
vector 7 = v is tangent to C(¢), which means

7(¢p,)=0,i=1,...,N

8



Extend the vector 7 to the constant vector field 7 in ©. It commutes with the coordinate
derivatives in X X ©, consequently the last equations are equivalent to the following
dpT¢(w) = 0. This is a linear relation between the forms d¢y , ..., dgp, . This relation is
in fact trivial, since the phase ¢ is non-degenerate. []

Denote by A(¢) the image of the mapping D¢.. Take an arbitrary point (xg,6y) €
X x ©. In virtue of Implicit function theorem there exists a neighborhood X of zy and
a neighborhood ©g of 6, such that the restriction of D¢, to Xy X Oy is a diffeomorphism
to its image Ag. We can take for ©y a conic neighborhood since the mapping Do, is
homogeneous. The image A is a conic submanifold of dimension n = dim X it is closed
in a conic neighborhood of the point wy = ¢.(zo,6p). The variety A(¢) is a union of
pieces Ag, hence it is a conic set too. If a neighborhood X; x ©; overlaps with Xy x O,
then its image A; is a continuation of the manifold Ay. Taking a chain of continuations
Ao, Ay, ... we can reach a self-intersection point, if the mapping D¢, is not an injection.
In this case the set L(¢) may have singular points and we call it variety.

Proposition 10 The set A(¢) is closed and locally equal a finite union of conic Lagrange
manifolds.

Proof. Show that the canonical 1-form « vanishes in any vector w € T, ¢ (T*(X)),
which belongs to the image of a tangent space T(,,)(C(¢)). We have { = d,¢(x,0) and
w = D¢, (v) for a tangent vector v to C(¢) at the point (z,6). Therefore v(f) = 0 for
arbitrary function f that vanishes in C(¢). Let t be the projection of w to X; it is equal
the projection of v. We calculate

a(w) = &dx(t) = do0(t) = t(¢) = v(¢),

where the righthand side is taken at the point (z,0) € C(¢). It is equal zero, because of
the function ¢ vanishes in C'(¢). The last fact follows form the Euler identity ¢ =} 0;¢}, .
It follows that any piece Ay of the set A(¢) is a Lagrange manifold.

Take an arbitrary point w € A(¢), a neighborhood U of the point x = p(w) such that its
closure K is compact and check the set A = A(¢)Np~(K) is closed. For this we take the
unit sphere S(0©) in the ancillary space and consider the mapping ¢, : C(¢) N (K x S(©))
— Lk). It is continuous and the first topological space is compact. Therefore the image
is a closed subset of A(¢). The conic set Li(¢) is generated by this subset and hence is
also closed.

Show that Ak is covered by a finite number of Lagrange manifolds. The set K x © can
be covered by a finite number of conic neighborhoods X, x ©,, ¢ = 1,...,Q as above.
The restriction of the mapping ¢, to each neighborhood of this form is a diffeomorphism
to its image in virtue of the Implicit function theorem. The set Ag is contained in the
union of Lagrange manifolds ¢, (X, x ©,), which implies our assertion. [

Proposition 11 Let A be a conic Lagrange manifold. For any point A € A there exists
a non-degenerate phase function ¢ such that X € A(p) C A.

Proof. Take the generating function f = Z?ﬂ fi&; at A constructed in Proposition
4.8.2 and consider 0 = (11, ...,&n) as ancillary variables. Here f; = f;(2,0), 7 =
k+1,...,n are smooth functions in W such that the equations

;= f;(@0), j=k+1,...,m (7.14)
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are satisfied in A. We set

m

$la,0) =Y x;& — f(2',0) = (z;— f)&

k+1

and have 0¢/0¢; = x; — 0f/0&; = x; — f;j(«',0), hence the critical set C'(¢) coincides
with (13) and ¢ is non-degenerate. Calculate the z-derivatives:

dm¢<$’ 6)) = <_dac’f7 0) = (8(1‘,, 0)7 0) = §|A

7.4 Lagrange distributions

Definition. Let X be an open set in R™ and A be a closed conic Lagrange submanifold
in T(X). We call an element v € D'(X) A-distribution, (or Lagrange distribution), if it
can written as a locally finite sum of Fourier integrals:

u = Zl(qﬁj,aj) +v, veClC™,
where for each j the phase ¢; is non-degenerate in X x ©; and
A(Qb]) C A, a; S S;;J (X X @])

Definition. Suppose that all amplitudes are asymptotical homogeneous. We shall say
that the Lagrange distribution u is of order < v, if u admits such a representation where
all the Fourier integrals I(¢;,a;) are of the order < v.

Example 5.2. Let Y be a closed submanifold of X given by the equations f;(z) =
.. = fm(xz) = 0 such that the forms dfy, ..., df,, are independent in each point of Y.
Consider the functional

B p
ov(p) = /Y dfL A N df,

on the space D(X) of test densities. The quotient is a density o in Y such that df; A ... A
dfn, N\ o = p, hence the integral is well-defined. It is called the delta-function in Y.
Show that the delta-function is a Fourier integral with N = m if X is an open set in
R™. Take the phase function ¢(z,0) = >_7"0;f;(x) and the amplitude a = 1. In the case
n = 1 we have for any test density p = Ydx

I(p) = //exp(27r29f(a:))d9w(a:)dx = /exp(2m€y)d9 %dy,

if we take y = f(x) as an independent variable. The 6-integral is equal the delta-function,

hence I{p} = p/df|f = 0, where p/df is a smooth function. In the case m > 1 we use
this formula m times and get

1oy = | [ expemote.onaty = | =t = brlp)

where 0y is the delta-function in the manifold Y. This is a A-distribution of order
(dim X — dimY")/2 for A = Ny

10



Properties. For a conic Lagrange manifold A we denote D’(A) the space of A-distributions.
I. We have WF'(u) C A for any u € D'(A) according to Theorem 5.2.1.

Problem. Let A be an arbitrary closed conic Lagrange manifold and A € A be an arbi-
trary point. To show that there is an element u € D), such that A € WF (u).

IT. For any u € D'(A) and any smooth differential operator a in X we have au € D'(A).
If u is of order < v, then Pu is of order v + m, where m is the order of a.

III. Restriction to a submanifold. Let Y be a closed submanifold in X such that
AN N*(Y) = (). Denote

Ay ={(y,n) : y €Y, n=¢[T,(Y), (y,€) € A}
This is a conic Lagrange submanifold in 7*(Y).

Proposition 12 Any A-distribution u has a restriction uy that is a Ay -distribution. If
u s of order < v, the distribution uy is of order < v too.

IV. Product. If A’ is another conic Lagrange manifold with no common points with
—A, then for any A-distribution u and any A’-distribution u’' the product uu' is well-
defined as a distribution in X.

7.5 Hyperbolic Cauchy problem revisited

Consider a hyperbolic differential equation of order m in a space-time X = Xy xR, where
Xp is an open set in R"

a(x,t; Dy, Dy)u = w (7.15)

with smooth coefficients in X; x = (z1,...,2,) are spacial coordinates, ¢ is the time
variable. We denote by &, 7 the corresponding coordinates for cotangent spacial and time
vectors respectively. The principal symbol o, = o,,(z,t;&,7) of (14) is a polynomial in
variables &, 7. We suppose that it has order m with respect to 7, which means that any
hypersurface t = const is non-characteristic for P. Consider the Cauchy problem in the
domain ¢ > 0 with the initial data

ou(z,0) O™ tu(x,0)
T == Ul(ﬂf), ceey W

where vy, ..., v,,_1 are some distributions.

u(z,0) = vy(x), = Vp_1(), (7.16)

Theorem 13 (Uniqueness) Any strictly hyperbolic Cauchy problem (14),(15) has no
more than one solution.

Fix a point y € Xj; let Eg/ e D'(XxRy), 7=0,...,m—1 be the solution of the initial
problem with w = 0, v; = 656,. The set of distributions E), E,, ..., E;"~! in X x4 xX
is called fundamental solution of the Cauchy problem. Then one can solve the Cauchy
problem with w = 0 and arbitrary distributions wy, ..., ,,—1 by means of integration:

u—Z/ Efvi(y)
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This formula is valid, at least, for distributions v, with compact support. In the global
case we need an assumption on domain of dependence (see below). The general case is
reduced to the case w = 0 by means of the Duhamel’s method.
Remark. If the coefficients of the operator a do not depend on time, it is sufficient to
construct the distribution E*~! only, since we have Ef = ¢n_1-x(y, D)E" ", k <m—1,
where ¢; is an appropriate differential operator of order j. Then the distribution E, =
E"~! s called the fundamental solution.

We describe now a more general construction. Therefore we can represent the symbol
as the product of binomials:

(xth—qoxtﬁ 7;(x,t; &),
1

where 7, ..., 7,, are homogeneous functions of variables £ of degree 1 and ¢y # 0. Let
Ao C T(Xp) be an arbitrary Lagrange manifold. For any number j = 1, ..., m we consider
the Hamiltonian function h;(z,t;7,§) = 7 — 7;(2,¢;€) in T*(X x Ry). We "lift” Ag to
the bundle 7%(X x R) taking the manifold

Wj = {(2,0;€,7(x,0;€)), (2,€) € A}

which is contained in the hypersurface h; = 0. The canonical form a vanishes in .
Now we take the Hamiltonian flow generated by h;

de _Oh; d¢ _ Oh; dr _ Ok

dt — 9¢’ dt  ox dt Ot

with initial data from W;. Denote by A; the union of trajectories of this flow. This is a
Lagrange manifold A; in 7%(X x)R in virtue of Proposition 74.7.1. The union A = U7"A;
is also a Lagrange manifold possibly with self-intersection. Note that h; vanishes in W}
and hence in A;, since it is constant on any trajectory of (16).

(7.17)

Theorem 14 There exists a neighborhood Y of the hyperplane Xy in X such that for
arbitrary Ao-distributions vo, ..., vy,—1 the Cauchy problem (14),(15) has a solution u that
18 a A-distribution in Y. If v, is a Ao-distribution of order < v + k for some v and
k=0,1....,m — 1, then the solution u is of order < v.

Proof. We describe in short the construction of u. Take an arbitrary point A € Ay,
a local coordinate system (z’,0) for Ay, where 2’ = (z1,...,x,) and 0 = (&1, ..., &),
N =n—r. Let (zf, 6p) be the coordinates of X and 2y = p(\) € X. Take a phase function
®o = ¢o(x, ) in a conic neighborhood of (¢, fy) that generates A in a neighborhood of A.
We can write the initial data vy, ..., v,,—1 as Fourier integrals with the phase function ¢,
and some asymptotical homogeneous amplitudes by, ..., b,,_1 in a neighborhood of (z(, 6y),
where by, is of order < v — N/2 + k for k = 0,...,m — 1. The functions (2’,¢;6) form a
local coordinate system in A; for any j and we can choose a generating phase function in
the form ¢; such that ¢;(x,0;0) = ¢o(z,0). Set u;\ = I(¢;,a;), where a; are unknown
homogeneous amplitudes of degree v — N/2 and substitute it in the equation. We get a
A-distribution w = au; \ with the symbol

o(w) = Z (—2L + s) o(ujy),

J
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where L = L, is the Lie derivative. The term of degree v + m vanishes according to
Proposition 5.6.1 since the symbol o,,, = [[ k4 vanishes in A;. The next term is calculated
by means of Theorem 6.1.1. where s is the subprincipal symbol of P. The degree of this
term is equal v + m — 1. We choose the amplitudes a; in such a way that the symbol
of w vanishes. For this we solve first the equations (—2L + s) o(u;) = 0. According to
(5.5.1) we have o(u) = a;1;, where 9; is a non-vanishing halfdensity depending only on
the phase function ¢; and a; be the principal homogeneous term of A; of degree v — N/2.
Dividing the above equation by this halfdensity we get an equation

L(a;) + gja; = 0 (7.18)

where g; is a known function. This is an ordinary equation along the trajectories of the
field (16). It has a unique solution for an arbitrary initial data a;(x,0;6). We specify
these data to satisfy the initial condition (15) for the Cauchy problem. This gives the
equations

(2m)" > () aa(x,0:0) = ga(x, 0)bi(x,0), k=0,..,m—1, (7.19)

J

where we denote ¢ = 9¢/0t and introduce a factor g, that is a smooth homogeneous
function of degree 0 supported by a compact conic neighborhood V' of (xg,6y) (i.e. the
intersection supp g, N S*(Xp) is compact). In the k-the equation both sides are homo-
geneous of the same degree v — N/2 + k. To solve this system we consider the matrix

W = {(¢})"}, where ¢/ = d¢/dt. We have

det W =[] (¢) - 1),

j<k

hence the matrix W is invertible, if ¢ # ¢ for j < k. We have ¢’ = 7;(z,t; d.;),
since the function h; vanishes in A;. Therefore d,¢;(x,0;0) = dypo(z;0) # 0 in C(¢py).
The functions 7;(x,0;d,¢0), j = 1, ..., m are different, because of the operator is strictly
hyperbolic and d,¢y # 0. Therefore the matrix is invertible and the system (18) has
a solution aj x(x,0), ..., amr(x,0), whose components are smooth and homogeneous of
degree v — N/2 and compactly supported in V. Then we solve the transport equations
(17) with the initial condition a;(z,8) for the j-th equation. The solution a;\(z,t;0)
exists and is uniformly bounded in a conic neighborhood of A in A;. The Fourier integral
ujx = 1(¢;,a;,), j =1,...,m satisfies the equation in the first and second highest orders,
i.e. the amplitude of Pu; is of of order < v — N/2 +m — 2. Set u, = > u; for an
appropriate partition of unity {g,} in a neighborhood of Ag. This distribution satisfies
the equation au, = w;, where w; is a A-distribution of order < v 4+ m — 2 and initial
conditions vy — Ofu,|t = v}, where v}, is a Ag-distribution of order < v + k — 1 for
k=0,...,m-—1.

For the next approximation we look for a new homogeneous amplitudes a;-)\ of degree
v — N/2 —1 and take ], = I(¢;,a],). Calculating the symbol, we find

olalujn +ujy)) = (=l + s) o(uj,) + a1,

13



where ¢, is a asymptotically homogeneous halfdensity of order < v + m — 2 that only
depends on u; . We need to solve the equation

(—L+s)o(u),) = —q

in A; with the initial data taken from the system

(2m0)" > (8))Fd) \(2,0:0) = ga(x, )b (2,60), k=0,..,m—1

J

Here 0}, are some homogeneous amplitudes of degree v — N/2+k —1, k = 0,..m —
1. In fact we take for b) the principal homogeneous terms of amplitudes of Fourier
integrals representing new initial data v, = vy — OFu,|t = 0. Solving these systems
we get amplitudes a;» and set u,_; = ngu;-)\. The sum wu, + u,_; is the second
approximation. It satisfies the equation P(u, 4 u,_1) = wsy, where wy is a A-distribution
of order < v+m — 3 and initial conditions v}, —dFu, [t = v}, where v} is Ag-distribution
of order < v+ k — 2.

Iterating these arguments we construct an infinite series

Uy + Upy—1 + Up—9 + ...

of A-distributions of orders v,v — 1,.... We can modify the above construction in such
a way that all the amplitudes in the the term U,_j vanish in the ball |§| < k. Then
this series converges to a A-distribution u. It satisfies the conditions: Pu is smooth in
Y and the initial conditions are satisfied up to smooth functions. Such distribution u is
called parametriz of the problem. To get an exact solution from a parametrix one need
to find a smooth solution u., to the Cauchy problem with smooth righthand side and
initial functions. This can be done by means of reduction to an integral equation. [J
GLOBAL EXISTENCE. To prove the global existence in Y = Xy x R, more conditions on
behavior of bicharacteristics are necessary.

Definition. Let (z,t) € Xx . The domain of dependence D(x,t) is the union of
trajectories of the systems (17), where 7 = 1,...,m going in the backward direction, i.e.
for times in the interval [0,¢]. For a set K C X we call the union UD(z,t), (z,t) € K
domain of dependence of K.

Theorem 15 Suppose that Xo = R™ for an arbitrary compact set K C Xy x [0,T) its
domain of dependence is also a compact set. Then the statement of the above theorem

holds for Y = X x [0,T).

Proof. The construction of the previous theorem gives a solution u that exists in
a neighborhood Y of Xjy. Choose a hypersurface X; = {t = f(z)} in Y such that
f is a smooth positive function and P is strictly hyperbolic with respect to conormal
bundle N*(Xy). This means that the polynomial o,,(x, f(x); &, 7df (x)) is of degree m
with respect to 7 and all his roots are real and different. If V f decrease sufficiently fast
at infinity the bundle N*(X ;) has no common points with A. Therefore our solution u
has restriction to X; and this restriction is a Aj-distribution as well as restrictions of its
conormal derivatives. We take the restriction of the derivatives as new initial conditions
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in Xy and solve again the Cauchy problem in a neighborhood Y} of X;. This solution uy
agrees with u. They make together a solution of the Cauchy problem in Yy U Ys. Then
we choose a hypersurface X, = {t = g(z)} in Y} such that ¢ > f and so on. From the
condition of theorem follows that we can regulate this construction in such a way that
the union of all neighborhoods Yy, Y, Y,, ... coincides with X, x [0,T). [J

Take an arbitrary point y € Xy and consider the Lagrange variety T,(Xp). Apply the
construction of Theorem 6.2.1 taking for A this manifold. Let A, be the corresponding
Lagrange manifold over X.

Corollary 16 Suppose that for any compact set K C X its domain of dependence is
again a compact set. Then for anyy € X, there exist fundamental system Eg, E;, e E;”_l,
where EJ is a Ay -distribution of order < (n—1)/2 — k.

For each k£, 0 < k < m we apply Theorem 6.2.1 to the initial data v, = d,, v; =
0, j # k. The delta-distribution 0, is a A,-distribution of order (n — 1)/2. Therefore the
solution of the Cauchy problem is a A,-distribution of order (n —1)/2 — k. [
Remark. We have W F (E?’j) C A, according to Property I of Sec.5.3. Therefore supp E;j
is contained in the locus L, = p(A,). The locus is the union of all bicharacteristic curves
~ starting at y. If the coefficients of the symbol o, are constant, these curves are straight
lines and L, is a cone with the vertex at y. In general case the locus L, is called ray
conoid.
Another geometrical construction of the conoid can be done in ”dual” terms. Take
coordinates x1, ..., x, in X, that vanish at y and consider the phase function ¢y = {x =
§ix1 + ... + &ury. It generates the Lagrange manifold T)(Xp). Any phase function ¢,
has the form ¢;(z,t;&) = &x 4 7;(x,0; )t + O(t?), since h;(x,t; ¢}, V¢;) = 0. For any
¢ # 0 the hypersurface H;(§) = {¢; = 0} is smooth and tangent to the hyperplane
x + 7(y,0;€)t = 0 at y. Consider the family of varieties H;(w) where w ranges in the
unit sphere in 77(Xo) and j runs from 1 to m.

Proposition 17 The conoid L, is contained in the envelope of the family {H;(w)}.

Proof. Apply Proposition 5.4.1 to the fundamental distributions:
T Js®

Here a; are smooth functions in U x S(©), where U is a neighborhood of y. This is true,
if n > k+ 1. We see that the kernel (¢; + 02)*™1~" is singular only in H;(w), hence the
integral is smooth in the compliment to the envelope of the family as above. If n < k41
a similar formula holds with the extra factor log |¢;| in the integrand. This implies the
same conclusion.
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Chapter 8

Electromagnetic waves

8.1 Vector analysis

Vector operations: Let X be an oriented Euclidean 3-space X with a frame (eq, eg, €3) .

For vectors U = ujeq + ugeq +uges, V=..,. W =..€ X
uUp Uz U3
UxV=det| vi va w3 =-VxxU
€1 €9 €3

Uy U2 U3
(U X ‘/, W) = det V1 VU Uz
w; Wy w3

Ux(VxW)=—-UV)W+UW)V#UxV)xW

For a smooth vector field V and a function a

01 Oy 01
VXxV=rotV=curlV=det| v vy w3
€1 €3 €3

= (Oav3 — O3v9)e1 + (0301 — D1vg)eg + (O1vy — Dy )es
(V,V) =divV = dyv; + Oava + D303
(V,VxV)=
Vx(VxV)= —AV V(V,V)
(V,aV) = (Va,V)+a(V,V)
VxaV =VaxV+4+aV xV
(V,VxU)=(VxV,U)—(V,V xU)

Orthogonal transformations. Let U,V be vectors, i.e. they transform as the frame
vectors e; by means of the group O (X). Then U x V is a pseudovector (axial) vector,
ie. A(UxV)=sgn(detA) (AU x AV), A € O(X). A pseudovector is covariant for
the subgroup SO (X) and does not change under the symmetry =+ —-z. If U is a vector,
U is a pseudovector, then U x V' is a vector.
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8.2 Maxwell equations

The electric field E, the magnetic field H, the electric induction D and the magnetic
induction B in the Euclidean space-time X x R are related by the Maxwell system of
equations

4 10D
Vx H= —Wj + —aa—t (Ampere, Biot-Savart-Laplace’s law) (8.1)
c c
10B
VXxE-= "%_t (Faraday’s law) (8.2)
c
(V.B)=0 (Gauss’s law) (8.3)
(V,D) =4mp (corollary of Coulomb’s law) (8.4)

with the sources: the charge density p and the current j. The term 0D /0t is called the
Maxwell displacement current. The Gauss’ units system - centimeter, gram, second - is
used; ¢~ 3- 10 cm / sec.

E, D are vector fields, i.e. they are covariant to the orthogonal group O (X) and

H, B are pseudovector field (axial vectors), i.e. they are covariant to the special
orthogonal group SO (X) and do not change under the symmetry =+ —-zx.

dim F = dim D = dim H = dim B = L~Y2MY/27L,

Integral form of the Maxwell system in the oriented space-time

/as(H,dl):%fg(j,ds)Jr%%/S(D,ds)

10
/GS(E’C”) - _EE S(Bads)

/ (B, ds) = 0
ouU
/ (D, ds) :47T/ pdx
oU U
where

ds is the oriented surface element: ds = t; X ty|ds|; (t1,t2) is an orthonormal basis
of tangent fields in the surface S that define the orientation of S

dx is the volume form (not a density!) in X.

Conservation law for charge. The charge and the current are not arbitrary:
applying VX to the first equation and 0, to the forth one, we get (V, )+ d;p = 0 and in
the integral form

This is a conservation law for charge: if there is now current through the boundary oU,
then the charge fU pdx is constant.
Symmetry. The system is invariant for the transformations:

E' =cosf- E+sinf- H, H =cosf - H—sinf- E

i.e. with respect to the group U (1). This is a very simple example of gauge invariant
system. Another example: the Dirac-Maxwell system; the group is infinite.
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Potentials. The equation (2) with constant coefficients can be solved:

10A
B=VxA E=-VA"— ——
c Ot
A, AY are the vector and the scalar potentials. Physical sense: Aharonov-Bohm’ quantum
effect.
Material equations. To complete the Maxwell system one use material equations

D=D(E,H), B=B(FE,H). In the simplest form:
D=cE, B=puH

e is the (scalar) electric permittivity, p is the (scalar) magnetic permeability. They are

dimensionless positive coefficients depending on the medium; ¢ = p = 1 for vacuum,

otherwise € > 1, u > 1. The velocity of electromagnetic waves is equal to v = ¢/ /gt
The principal symbol of the Maxwell system is the 8 x 6-matrix

—érly & x-

o | X AL

! 0 M(£7)
5(&7') 0

where £ = (&1, &s,&3) and I3 stands for the unit 3 x 3 matrix and € = ¢/¢, i = p/c. There
are 28 6 x 6-minors. One of them is
Er 0 0 0 —y p
0O e 0 v 0 -«
0 0 ér - a 0
0O ~v =B pr 0 0
- 0 o 0 pr O
6 —a 0 0 0 pr
where £ = (0, 8,7), € = o® + 82 + 12, 7 = (60) 7.
Let A = C|a, 3,7, 7] be the algebra of polynomials and .J be the ideal generated by all
6 x 6-minors of o1. We have J = (v2 () £ — 72)” - m?2, where v = (£f1)"/? is the velocity
of electro-magnetic waves in the medium and m C A is the maximal ideal of the point
(0,0) . Note that h = v? (z) €2 — 72 is the Hamiltonian function of the wave equation with
the velocity v. On the other hand, each component of the field (F, H) satisfies the wave
equation with the principal symbol h(z;&, 7).

det =72 (72 - €2,

8.3 Harmonic analysis of solutions

Consider, first, the wave equation in X x R with a constant velocity v

<@ — U A> u =
The symbol is 09 = h = v26? — 72, The characteristic variety is the cone {h (§,7) = 0} C

C*. A general solution is equal to a superposition of exponential solutions exp (2 (£, ) + 7t));
the algebraic condition is that h (&, 7) = 0.



Theorem 1 Let §2 be a convexr open set in space-time. An arbitrary generalized solution
of the wave equation in £ can be written in the form

u(x) = /h:(] exp (v ((&,x) + 7)) m, (8.5)

where m is a complex-valued density supported by the variety {h = 0} such that for an
arbitrary compact K C  we have

/ exp (pxc (Im (6, 7)) (|6 + 72 + 1) ™ m] < oo

for some q = q (K) . Vice versa, for any density that fulfils this condition the integral (5)
s a generalized solution of the wave equation in ).

The function pg is the Minkowski functional of K. The density m is not unique.
Maxwell system. Suppose that the coefficients € and p are constant and j = 0,p =
0. The plane waves

E=exp(1((€,2) + 70)) e, H = exp (1((€,2)+76) h (8.6)
If the vectors e, h satisfying
Ete+Exh=0,¢(xe—parh=0, (,h) =0, ({e)=0

then the plane wave (5) satisfies the Maxwell system in the free medium. Moreover, an
arbitrary solution is a superposition of the plane waves. Take the 6 x 6-matrix

EXEX —ETE X -
([ngx- gxgx.) (8.7)

—3? — 2 af3 ary 0 ETry —é13
af —a? -2 By —ET7y 0 ETQ
ary By —a? — 3 ET3 —&Ta 0

0 —fiTy prd =37 —=+* afp ay
ity 0 —fiTax af == Oy
—fTf AT 0 ay B —a? = 3

Each line of this matrix satisfies (6), since & x € x V.= — [£[*V + £ (€, V).

Theorem 2 Let (e;,h;), j = 1,2 be arbitrary lines of the matriz (7) and Q be an
arbitrary convex domain in the space-time X x R. An arbitrary generalized solution of
the Mazwell system without sources in 2 can be written in the form

be /h:o exp (1 (£, ) +71)) [61m1 (&7)+ eam? (&, 7')] )

= [ ep@(&n)+0) [m' (€7) +hom (€ 7)],

where m*, m? are some complex-valued densities supported in the variety {h = 0} such

that
/eXp (px (Im (&, 7)) (1617 + |7 + 1) " (|m"] + [m?]) < o0

for an arbitrary compact set K C 2 and some constant ¢ = q (K).



8.4 Cauchy problem

Write the Maxwell system with sources: j = dnc™'j, p=dnc 'p:

VxH-0,(FE) = (8.8)
VXE+0 (iH)=0

(V,iH) =0

(V,eE)=p

and variable coefficients ¢ = ¢ (), pu = p(x). This is a overdetermined system: the
conservation law (V, j) 4 0yp = 0 is a necessary condition for existence of a solution. The
system is hyperbolic in a sense; we can solve for the Cauchy problem for this system

E (2,0) = Ey(z), O.F (2,0) = Ey (x), H(x,0) = Hy(z), 0,H (2,0) = Hy (2)
provided more necessary conditions are satisfied:

V x Hy—¢éF, =j(x,0), V x Ey+ H; =0,
\ (ﬂH()) =V (ﬂHl> =0, (V,&TEO) = p(l‘,O), (vaEl) = Op (ZE,O)

These equations together with the conservation law are the consistency conditions.

Theorem 3 Suppose that the coefficients €, p are smooth functions in X and the sources
j,p € D' (X x R) and the functions Ey, E1, Hy, Hy € D' (X) satisfy the consistency con-
ditions. Then the Cauchy problem for the Maxwell system has unique solution in the
space D' (X x R).

PrRoOF. For unknown F, H we denote by F;,i = 1,2, 3, 4 the left sides of the equations
(8) respectively. We find

—0tF1+V X ﬂ_lFQ E{—fa’?E.}_v X ([FIV x E) _ —atj
OFy+V x 'R =00 H+V x ('VxH) =V x&'j

We have

Vxi 'VxE=p"(-AE+V(V,E)+ Vi 'x(VxE)
' (-AE+V (67'F) =V (' (VEE)))+ Vi x (VX E)

Therefore

— QP+ V X i R+ iV (7R
=0]E— L 'AE— 'V (e (VE,E)+ Vi ' x VX E
= —0yj — i 'V (ép)

which implies the equation for the electric field

ERE - 'AE— 'V (N (V,EE)) + Vi ' x VX E=Sp = —0,j — i” 'V (€p)
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The principal part is the wave operator with velocity since v = (éﬂ)_l/ 2 The Cauchy
problem for this equation and initial data Fy, £y has unique generalized solution E in
X xR. Apply the operator (V,) to this equation and get by the consistency of the source

~0y (V. F) = (V.5 'V (7 Fy)) = (V.0 — 7'V (7))
= -Wp,

where
Wp = 05— (V, iV (65))
On the other hand
—0, (V. F0)+(V, i 'V (7'Fy)) = 87 (V,éE)+ (V, i~ 'V (V,E)) = W (V,éE) = WF,

hence W (F; — p) = 0. The function Fj — p vanishes for ¢ = 0 together with the first time
derivative in virtue of the consistency conditions.

Lemma 4 The Cauchy problem for the operator W has no more than one solution

From the Lemma we conclude that F;y = p, which proves the forth equation.
Similarly we find

Oy +V x e 'F—& 'V (i 'Fy) =
fi0]H —EAH — 7'V (i7" (Vi, H)) + VE ' x V x H = Sy = (V,£7'))

This equation has the same principal part up to a scalar factor and we can solve the
Cauchy problem for initial data Hy, H;. Arguing as above, we check that this solution
fulfils the third equation. Then we have the system

—8tF1 +V x ﬂing = SE
8tF2 +V x 5_1F1 = SH

Apply the operator —0; to the first equation and the operator V x i~! to the second and
take the sum

FF AV (VxETR)=0Se+V x i 'Sy (8.9)
=0, (0 + 7'V (Ep)) + V x a7 ((V,€717))

We have

Vx it (Vxe'R) =V (i) x (Vxe'R) + i 'Vx VxR
=. - 'A+V(V,e'R)
= .= AR+ V(V(ETY),R)+V (e (V,F))

and the last term vanishes since (V, Fy) = 0. Therefore the left side of (9) is equal to
UF}, where

U=0; - 'Ae' + V(i) x (Vxe)+V(V(E),)

6



The principal part is again the wave operator with the velocity v. The right side of (9)
is equal to Up in virtue of the conservation law. Thus we have U (F; — p) = 0. We argue
as above and check the first equation. The second one can verified in the same way. []

PrOOF OF LEMMA. We will to show that Wwu = 0 and u (z,0) = u; (x,0) = 0 implies
u = 0. Suppose for simplicity that u (-,¢) € HZ (X) for any value of time. Then we can
show the integral conservation law

8t/ (Buj + 7'V (5u)|2) dx = 2/§ut (uw — (VE™, V) (Eu)) dz =0

It follows that integral of (uf + i~ |V (éu)|2) dx does not depend of time. It vanishes
for ¢t = 0, hence vanishes for all times. To remove the assumption we continue u = 0 for
t < 0 and change the variables t' =t + 0 |z — x0|2, a2’ = x, where § > 0, x( is arbitrary.
The function u has compact support in each hypersurface t’ = 7 for any 7. (]

8.5 Local conservation laws

The quadratic forms

eE?=¢(B,E), pH?®=up(H H), S= 4iE><H
T

are called electric energy, magnetic energy and energy flur (Poynting vector), respec-
tively. We have dim (¢E2dz) = dim (uH?dz) = dim Sdz = M (L/T)* which equals the
dimension of energy.

Consider the Hamiltonian flow F' generated by the function h. Its projection to X xR
is the geodesic flow of the metric g = v—2ds%.

Theorem 5 The densities e E*dx, pH?dx are equal and is preserved by the flow F in the
approximation of geometrical optics. The vector field E is orthogonal to H and both are
orthogonal to any trajectory of F. Moreover the halfdensities

pVPEV dx, e Y2 HV dx

keep parallel along any trajectory of F.
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