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FEverything has a generating family.






Preface

A Hamiltonian structure is a mathematical model of a physical phenomenon
in which symplectic geometry plays a basic role. The Hamiltonian formulation
of analytical mechanics as well as the Hamiltonian formulation of geometri-
cal optics, place of birth of the Hamilton—Jacobi equation, are well-known
examples. Other examples can be added, for instance, the control of static
mechanical systems and of the equilibrium states of thermodynamic systems.

A generating familyis a smooth real function that is able to describe special
subsets of a cotangent bundle, here called Lagrangian sets. A Lagrangian set
may be a Lagrangian submanifold. However, as we show, several examples of
physically meaningful phenomena are in fact represented by Lagrangian sets
that are not submanifolds.

The sense of this dichotomy, nonsmooth and smooth, becomes clear when
we deal with symplectic relations, one of the most important tools used in
this book. A symplectic relation is defined, at a first stage, as a Lagrangian
submanifold of the product of two symplectic manifolds. If these symplec-
tic manifolds are cotangent bundles, then a symplectic relation has (locally
or globally) a generating family. Relations can be composed according to a
well-defined rule, but the composition of two smooth relations (i.e., subman-
ifolds) may not be smooth; that is, a Lagrangian subset of the product of two
cotangent bundles. However, besides the composition of symplectic relations,
we have a composition rule of their generating families which yields another
smooth generating function. In other words, although the composition of two
symplectic relations may produce a nonsmooth object, the composition of
their generating families is always smooth. Then, the symplectic creed formu-
lated by Alan Weinstein in his article “Symplectic geometry” (1981)

everything is a Lagrangian submanifold,

which means that one should try to express objects in symplectic geometry
and mechanics in terms of Lagrangian submanifolds, is here replaced by

everything has a generating famaily.

vii



viii Preface

In order to make this book self-contained and to clarify the notations, the
first two chapters are devoted to those basic notions of calculus on manifolds
that are strictly necessary to our purposes.

Chapter 3 is devoted to the notion of symplectic relation within the cate-
gory of the symplectic manifolds. In Chaps. 4 and 5 we specialize our analysis
within the category of the cotangent bundles. Our analysis is based on the
notion of a generating family of a Lagrangian set, which is an extension of
that of a generating family of a Lagrangian submanifold (or of a symplec-
tic relation). This extension turns out to be necessary in dealing with the
composition of symplectic relations.

Indeed, if the composition of two smooth symplectic relations, which are
submanifolds of Cartesian products, no longer yields a smooth relation, then
we can replace the composition of the relations with the composition of their
generating families, which are always smooth objects.

The symplectic formulation of Hamiltonian optics, presented in Chaps. 6
and 7, is based on the fact that, from a geometrical viewpoint, a Hamilton—
Jacobi equation is a coisotropic submanifold of a cotangent bundle and that
a geometrical solution is a Lagrangian set contained in it. The solutions of
a Hamilton—Jacobi equation are then described by generating families, and
not by an “ordinary” function as in the classical theory.

There are two fundamental symplectic relations associated with a Hamilton—
Jacobi equation, the characteristic relation and the characteristic reduction.
The two corresponding generating families are called Hamilton principal func-
tions and complete solutions.

The characteristic relation is a singular Lagrangian submanifold, thus the
Hamilton principal function is necessarily a generating family and not a two-
point function as it appears in the classical theory. Furthermore, Cauchy
data (or sources of systems of rays), mirrors, and lenses are represented by
symplectic relations, thus by generating families. Then the Cauchy problem
and the action of a lens or of a mirror on a system of rays are translated into
the composition of symplectic relations or of generating families.

In Chap. 5 it is shown that the use of generating families cannot be avoided
if we want to give a global meaning to the Hamilton characteristic function,
from which all solutions of the Hamilton—Jacobi equation can be derived, or
if we want to describe very singular optical phenomena.

Symplectic relations and generating families can also play an interesting
role in the control theory of static systems, including thermostatic systems.
Chapter 8 is devoted to this matter. Our approach is based on the notion of
control relation and on an extended version of the virtual work principle for
constrained systems with noncontrolled degrees of freedom (hidden variables).
Several examples of singular phenomena concerning static and thermostatic
systems are illustrated. In particular, it is shown that the Mazwell rule of
equal areas is a theorem following, through pure mathematical reasoning,
from the extended virtual work principle. Thermostatics of simple and com-
posite systems are described here in the four-dimensional state space, with



Preface ix

global coordinates (S, V, P,T), entropy, volume, pressure, and absolute tem-
perature, endowed with the natural symplectic structure induced by the first
principle of thermodynamics.

Supplementary topics are illustrated in Chap. 9. Chapter 10 is devoted to
the calculus of global Hamilton principal functions for the eikonal equations
on the two-dimensional sphere S, and pseudo-sphere Hs.
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Chapter 1
Basic Notions of Calculus on Manifolds

Abstract It is assumed that the reader is acquainted with the notion of a
real, finite-dimensional differentiable manifold (smooth manifold). The aim
of this chapter is to focus on the basic tools of calculus on manifolds and on
the terminology and notation adopted in this book. A particular attention is
paid to the concepts of rank of a map, clean and transverse intersection of
submanifolds, and derivation of exterior forms.

1.1 Tangent vectors and tangent bundles

Let M be a smooth manifold of dimension m. We denote by:

e T, M the tangent space of M at a point x € M, the linear m-dimensional
space of the tangent vectors based at (or applied to) x.

o TM the tangent bundle of M, the set of all tangent vectors of M.

o Tpr: TM — M the tangent fibration over M, which maps a tangent vector
v € TM to the point z € M such that v € T, M.

o F(M)=C>(M,R) the ring of all smooth real-valued functions on M.

A curveon M is a smooth map v: I — M, where I C R is an open interval
containing 0. We say that the curve is based at the point x = (0).
We refer to two equivalent definitions of tangent vector:

1. A tangent vector v at a point € M is a derivation on .7 (M) that is, a
map v: .# (M) — R such that

{ v(aF 4+ bG) =av(F)+bv(G) a,beR, (linearity)
v(FG) =v(F)G(q) + F(q)v(G) (Leibniz rule).

We use angle brackets to denote the derivative of a function with respect
to a vector:

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 1
DOI 10.1007/978-1-4614-1499-5 1, © Springer Science+Business Media, LLC 2011



2 1 Basic Notions of Calculus on Manifolds

W(F) = (v, dF).

2. A tangent vector v at a point © € M is an equivalence class [7y] of curves.
Two curves v and 7' on M are equivalent at a point z if

7(0) =+(0) ==,
D(F o%)(0) = D(F o+')(0) for all F € #(M).
Here, D is the symbol of derivative of a real-valued function on R.

The link between these two definitions is given by
v =[] <= v(F)= D(F o~v)(0).

If z € M and () is a local coordinate system on a domain containing the
point z, then the components of v with respect to these coordinates are the
numbers defined by

vt = (v, dx’)

or

vt = Dy (0).

In the first definition, a coordinate z’ is interpreted as a function. In the
second definition, equations

are the parametric equations of the representative curve ~. It follows that

0
T Ot

(v,dF) = v' 0;F(z), 0;

We denote by o o
(', 0z") or (a',&")

the coordinates on T'M corresponding to coordinates (z%) on M. They are
defined as follows: if v € T, M then x%(v) are the values of the coordinates at
the point x and v* = §z°(v) = @' are the components of the vector in these
coordinates.
There is a map 0: % (M) — F(TM), from functions on M to functions
on T'M, defined by
or
ox?
The function JF is linear on the fibers of T'M.
With each curve v: I — M we associate a curve v: I — T M, called the
tangent lift, or the tangent prolongation of ~, defined by

0F = St

(7, F) = D(yo F).
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Its local parametric equations are

MECHANICAL INTERPRETATION. If a manifold ) represents the n-dimensional
configuration manifold of a holonomic mechanical system with n degrees of
freedom, then a curve v: I — @ represents a motion of the system (¢t € I is
the time). coordinates (¢*) on Q are called Lagrangian coordinates. A tangent
vector v € T, represents a virtual displacement or a virtual velocity of the
system at the configuration ¢ € Q. The curve 5(t) represents the velocity of
the system at each instant ¢.

1.2 The tangent functor

Any smooth map ¢: M — N can be extended to its tangent map
To: TM — TN

between the corresponding tangent bundles. The tangent map Ty is defined
by the equation

(Tp(v),dF) = (v,d(F o p)), forall F € .F(N),

where a vector v € T, M, x € M, is interpreted as a derivation, or by the
equation

To([y]) = [penl,

where a vector is interpreted as a class of curves on M. Because v € T, M
implies T'p(v) € TyN, y = ¢(z), we have

TvoTyp = pory,

where 7y and 7y denote the tangent fibrations. This means that the diagram

Ty
TM ——> TN
TM TN
14

M ——> N

is commutative. The functorial rules
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T (idpy) = idras, T(pop) =Tpo Ty

hold. Then the operator T" which associates with any manifold M its tangent
bundle TM and with any map ¢ between manifolds its tangent map Ty is a
covariant functor, called the tangent functor .

If in local coordinates ¢ is represented by equations y* = ¢®(x%), then T
is represented by equations

. 8@‘1 .
@ = 0 (3h), = = 3 1.1
yt=etah), gt =i (1.1)

1.3 Rank of a map and special maps
We denote by Typ: Ty M — T,y N the restriction of T'w: TM — T'N to the
tangent space T, M. It is a linear map.

Definition 1.1. The rank of a map ¢: M,, — N, at a point z € M is the
dimension of the image of the linear map Ty,

rank . = dim(image of T,.p). Q@

If y* = ¢%(2?) is a coordinate representation of ¢, then Ty is represented
by Egs. (1.1), so that

a

0
rank , ¢ = rank of the matrix { @i} at x.
ax mxn

By means of the notion of rank we can distinguish some special maps:

Definition 1.2. A smooth map ¢: M,, — N, is
an immersion if T, ¢ is injective for all z € M,
a submersion if T,y is surjective for all x € M,
a subimmersion if T, has constant rank. Q

Remark 1.1. Notice that:

e is an immersion <= m < n and rank .o = m for all z € M,
e ( is a submersion <= m > n and rank ,p =n for allx € M,
e immersions and submersions are subimmersions.

Then, for any local representation y* = ¢®(x?) of ¢,
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. . . [0p™ ]
(® 18 an 1mmersion <= rank O =m < n,
x
. . [0p™ ]
@ is a submersion <= rank 2t | =" <m,
x
. . : R
@ is a subimmersion <= rank 9 | = constant.
x
This classification does not involve topology. &

There are other special maps whose definition involves topology:

Definition 1.3. An embedding is an immersion that is also a homeomor-
phism onto the image ¢ (M) C N, in the induced topology. A diffeomorphism
is an embedding p: M — N admitting the inverse ¢~': N — M which is
also an embedding.! Two manifolds M and N are diffeomorphic if there ex-
ists a diffeomorphism ¢: M — N. A transformation of a manifold M is a
diffeomorphism ¢: M — M. v

Definition 1.4. A fibration is a surjective map ¢: M — N such that for
each ¢ € N there exist a neighborhood U and a manifold F' such that the set
¢ YU) C M is diffeomorphic to the product U x F' in such a way that the
restriction of ¢ to ¢~ (U) coincides with the canonical projection of U x F
over U. v

This is illustrated by the commutative diagram

M>p ' (U) ——> UxF

2 Pry

idy
NOU —— U

A fibration is a surjective submersion. The manifolds M and N are re-
spectively called the fiber bundle and the base manifold of the fibration. If
for all ¢ € N the corresponding manifolds F are diffeomorphic (this happens
for instance when the manifold N is connected), then F is called the fiber-
type of the fibration. A fibration ¢: M — N is trivial if the commutative
diagram above holds for U = N. This means that, up to a diffeomorphism,
M =N xF.

A map S: N — M such that oS =idy (i.e., S(p) € p~1(p)) is a section
of the fibration.

The tangent fibration 7y : TM — M is an example of fibration. When the
tangent fibration is trivial (i.e., TM = M x R") then the manifold M is said
to be parallelizable.

1 In this case, m = n.



6 1 Basic Notions of Calculus on Manifolds

1.4 The rank theorem

A basic tool for the analysis of maps is the so-called rank theorem:

Theorem 1.1. Let ¢: M,, — N, be a smooth map and xy be a point of M.
(i) If rank ,,¢ = r, then there exist coordinates (') around zo and coordi-
nates (y*) around yo = p(xo) such that ¢ is represented by equations

yl — J)l, yr+1 — (p'f-‘rl (.’1?1),

2 _ .2 r+2 r+2 7
e (@), (1.2)
yr =" yn — SOn(mi)

(ii) If rank . = r in a neighborhood of xg, then the representation (1.2) of
@ can be reduced to the form

yl = xla yr+1 = 07

2 — 2 r+2 — O
y aj 9 y ) (1.3)
yr =" yn = 0.

Proof. (i) Let y® = ¢(z%) any representation of ¢ around a point zo € M.
If rank ;o = r then we can always assume that
Op®

det {wLO #0, fora,b=1,...,r.

Consequently, in a neighborhood of zy we can define a new coordinate system

(z"),

l‘l — (,01 (531)’ xr—‘—l — ir—‘—l
l‘2 — @2 (a—:z)’ 1,7'-&-2 — i7'+2’
" = Lpr(fi), zm —Tm,

In these coordinates the representation of ¢ assumes the form (1.2).
(i) For a representation of the form (1.2) the matrix

9"
ozt

1, O

dp® dp® |
Oxb Oz

is composed of four submatrices,
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where a = r+1,....,n, b=1,...,r,and ¢ = r+ 1,...,m. Assume that
rank ;o = 7 in a neighborhood of xy. We observe that if an element of the
submatrix

ox

ox¢

does not vanish, then the rank of the whole matrix would be greater than 7.
Hence, all the elements of this submatrix must vanish:

}, a=r+1,...,n, c=r+1,...,m,

8 a
1 =0, a=r+1,....,n, c=r+1,...,m.
ox¢
This means that in a neighborhood of zy the functions ™!, ..., ¢" depend
on the coordinates x',22,..., 2" only. At this point the representation (1.2)

assumes the form

yl _ 1’ r+1 __ S07”+1 (xl,x2, ’xr ,
y2 2’ yr+2 S07”+2(x1’ 2’ ’xr)’ (1.4)
yr — xr7 yn — @n(ml,l‘Q, ,JIT)

Taking into account these two sets of equations, we can perform the following
transformation of the coordinates y*:

gt =y gt =yttt ety Y, ),
7 =17 gt =yttt et Yy ),
T T SN —_am _ o n(,l 2 T
J=y, gro=yt ety ).
In the coordinates (z%, ) we get a representation of the kind (1.3). O

1.5 Submanifolds

There are several notions of submanifold. For the purposes of this book it is
not necessary to go into details of a fine analysis. It is sufficient to base our
approach on the following definition.

Definition 1.5. A submanifold S of a smooth manifold M, is a subset S C
M having this property: around each point xy € S there exists a coordinate
system (z°) on M, with domain U containing xg, such that the intersection
S NU is described by the m — s equations

Tt =0, 252 =0,..., 2™ =0. (1.5)
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These coordinates are said to be adapted to the submanifold. The pair (U, z*)
is called an adapted chart. Q

Remark 1.2. Any adapted chart (U, z°) generates a chart on S:
(SNU, ... z%.

In this way, adapted charts generate an atlas of S, and S becomes a manifold
of dimension s and of codimension m — s. &

Remark 1.8. An open subset U C M is a submanifold of dimension m. O

Definition 1.6. A vector v € TM is tangent to a submanifold S C V if
v(f) = 0 for all functions f € F (M) constant on S, or equivalently, if it can
be represented by a curve v: I — M lying on S: v(I) C S. v

Remark 1.4. The tangent of a submanifold S C @, which is also called the
tangent prolongation of S, is the set T'S C T'Q), made of all vectors tangent to
S. This is a submanifold of dimension 2(n — k), where k is the codimension

Submanifolds arise and are described in various ways. Here we look at the
most common cases.

Theorem 1.2. Let ¢: M,, — N, be a subimmersion of rank r.>2 Then for
any xo € M there exists a neighborhood U such that the image ©(U) is a
submanifold of N of dimension equal to r.

Proof. Since ¢ has constant rank r, the assumptions of item (ii) of the rank
theorem 1.1 are fulfilled and a local coordinate representation of the kind
(1.3) holds for ¢,

yl = xla yr+1 = Oa
y2 = l‘2, yr+2 = Oa
yr =z, yn —0.

The second set of these equations, compared with Eq. (1.5) of Definition 1.5,
shows that (y*) are adapted coordinates of (U) C N and that dime(U) = r.
O

This theorem shows that the image of a subimmersion is a piecewise sub-
manifold. Self-intersections or other strange phenomena may occur.

Theorem 1.3. Let ¢: M,, — N, be a smooth map and yo a fized point of
N. If ¢ has constant rank r in a neighborhood of the set S = ¢~ (yo) the S
is a submanifold of codimension r and moreover,

TS = ker(Tpp) forall z € X. (1.6)

2 Recall that immersions and submersions are special cases of subimmersions; Remark
1.1.
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Proof. The restriction of the map ¢ to the neighborhood of S is a subim-
mersion. We can apply item (ii) of Theorem 1.1 and consider coordinates in
which the representation (1.3) of ¢ holds:

yl = xla yT—H = 07
y2 - x2’ yr+2 = Oa
y =a’, y* =0.

Let ¢ = y*(yo) be the coordinates of the point yg, a = 1,...,n. It follows
that
=0, 2 =0, ... " =0.

Hence, the system of coordinates (Z') on M defined by

i‘l — l‘l _ Cl, i.r-&-l — xr-&-l’
i‘Q — JIQ _ 62, i.r+2 — xr+2’
ST — T T Fm — am
T r —cC, xT =X,

are adapted to S; see Definition 1.5 and Remark 1.2. In order to prove Eq.
(1.6) we observe that

vekerTyp < v(foyw)=0 forall f € #(N)
and that
veT,S < v(g) =0 forall g €.%(M) constant on S.

Any composition of the type f o ¢ is constant on S, therefore the sec-
ond condition implies the first; that is 7,,S C ker T,p. Conversely, if f =
f(y®) is the representation of f in the coordinates considered above, then
f(xt ... 2",0,...,0) is the representation of f o . It follows that the con-
dition v(f o p) = 0 for all f € F(N) is equivalent to equation

9g 99 99

1 2 s

—7 —Z e =0

Y ot v Ox? Tty ox"

for all functions g(x!,...,2"). This means that v! = v? = ... =" = 0; that
isv e TS. Hence, ker T, C T,S. O

The following theorem can be proved in a similar way.

Theorem 1.4. If p: M,, — N,, is a subimmersion and Sy is a submanifold
of N then S = p=1(Sy) is a submanifold of M.
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1.5.1 Submanifolds defined by equations

Definition 1.7. Let F* € % (M), a = 1,-,r, be a set of r functions. They
are called independent at a point x € M if their differentials d,F'* are linear
independent. Y%

A system of equations like

F'(z') =0,
Fo(z) =0 FQ.W) =0, (1.7)
Fr(zt) =0,

where (z°) are local coordinates on a manifold M,, with domain U, define a
subset S C M. Here, F*(x") are local representatives of real-valued function
F%on M.

Definition 1.8. Equations (1.7) are called independent if the differentials
d.F® are linearly independent at each point z € S. Q

Remark 1.5. The functions F'* are independent if and only if the matrix

dF®
|:a$l :|n><’m (1.8)

has a maximal rank r in the domain of the coordinates. Note that if the
functions are independent at a point x, then they are independent in a neigh-
borhood of . O

Question: when is S a submanifold of M according to Definition 1.57 A
first answer is the following.

Theorem 1.5. If the matriz (1.8) has a constant rank r in the domain of
the coordinates, then SN U 1is a submanifold of dimension r.

Proof. Consider the map ¢: M — R": (2%) — S%(z%) and apply Theorem
1.3 for yo = 0. O

Ezample 1.1. Take M = R3, (2') = (x,v, 2) and equations
Fl=2=0, F?=2—-2%y*=0.

In this case, U = R3 and S is the union of the z-axis and the y-axis. S is not
a submanifold. Because F!(z,y,2) = z and F?(z,y, z) = z — 22 9?, we have

[apa}_ 0 0 1
g | —2xy? —2yx? 1
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a 001
rank {8F, } = rank =1
09" | g 001

The rank is constant on S but not in a neighborhood of S. This example
shows that if the rank of the matrix (1.6) is not the same on S and in a
neighborhood of S, then S may not be a submanifold. &

and

Definition 1.9. When r = n, that is when the rank of the matrix is maximal
(equal to number of equations) then the equations are called independent. Q

Remark 1.6. If S C M is described by Egs. (1.6) then T'S is described by the
equations

OF" 5i . & (1.9)

Fa(.’L'i) :0, W.’II

1.5.2 Clean intersection
This concept plays an important role in dealing with the reduction of sub-
manifolds, Sect. 2.3.1 and Sect. 3.7.

Definition 1.10. Two submanifolds S; and Ss of a manifold M have a clean
intersection if:®

e S; NSy is a submanifold
° T(Sl N Sg) =TS NTSy; that is,

T£(51 n 52) = szl n TISQ for all z € 51 n SQ. Q (1.10)
Remark 1.7. (i) The inclusion
T(S1NS2) CTS NTS,

is always valid for two submanifolds such that their intersection is a subman-
ifold. Indeed, if v = [y] € T'(S1 N S2) is a vector represented by a curve v on
S1 NSy, then v is a curve on S and on Sy simultaneously, so that v € T'Sy
and v € T'Ss. (ii) S; C Sz and S; NSy = ) are two cases of clean intersection.

o

Theorem 1.6. Let Fy: M — R™ and Fy: M — R"2 be of constant rank rq
and ro on a neighborhood of

Sy = F7H0) and S, = Fy '(0),

respectively. If the map

3 (Bott 1954), (Weinstein 1973, 1977).
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(Fl,FQ)Z M — R™ x R"?

defined by
(£, Fo)(z) = (Fi(z), Fo(2))

has a constant rank in a neighborhood of S1 NSy, then S1 and Sa have a clean
intersection.

Proof. Because S; N Sz = (Fy, F1)71(0), S1 N Sz is a submanifold due to
Theorem 1.3. By an elementary property of linear algebra,

ker T, Fy Nker T, Fy = ker T, (Fy, Fa) for all x € M. (1.11)

Then we have:

T, (S1 N Se) =ker T, (Fy, Fy), Theorem 1.3,
=ker T, Fy Nker T, F5, Formula (1.11),
=T,5NT,Ss, Theorem 1.3.

The preceding theorem can be reinterpreted as follows.

Theorem 1.7. If S; and Sy are two submanifolds of M defined by equations

{Ff‘(x%)zO, a=1,...,n, (1.12)
Fi(z') =0, a=1,...,n2,
such that in neighborhoods of S1 and S the matrices
OFy OFy
{ (‘3xli } ’ { 6;’3 } (1.13)
wnd [6Ff“ aFﬂ "
oz’ oz’ ’

have constant rank, then the intersection of S1 and Sy is clean.
Example 1.2. Take M = R3, (2%) = (2, v, 2), and equations
Fil=2=0, Fob=z2—2%y>=0.

These are just the equations of example 1.1 but now interpreted as equations
of two submanifolds S; and S;. The two matrices (1.13) are now

[0,0,1] and [—2z¢*, —2yz?, 1].

They have constant rank everywhere. The matrix (1.14) is
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0 0 1
—2xy? —2yx?® 1|°

001

001
and its rank is 1. But outside S1 NS5 its rank may be greater than 1. In other
words, its rank is constant on S; N .S3 but not in a neighborhood of S; N S5.

This example shows the relevance of the assumption that the matrix (1.14)
also must have a constant rank. O

On S; NSy it becomes

1.5.3 Transverse intersection

Definition 1.11. Two submanifolds S; and S5 of a manifold M have a trans-
verse intersection if for each point x € S; N S the tangent spaces 7,57 and
T,.S5 together span the space T, M:

T,5 + 1,5 =T, M forall x € S1NSs. (115)
v
Theorem 1.8. A transverse intersection implies a clean intersection.

Proof. Let S; and Sy be defined by independent equations (1.12),
{F (@)
Fg(a")

The matrices (1.13) have maximal rank, n; and naq, respectively. The tangent
spaces 1,51 and 7,52 are defined by equations

0,
0, 0,:1,...,7’7,2.

(e} a
OF &' =0 and OF;

Ozt ozt U T 0,

respectively. Then the differential forms

oF

a ) )akd )
Py = 8asli dz' and ¢5 = a—?dxl

oxt

annihilate the vectors of 7,57 and TS5, respectively, and any linear com-
bination A\, ¢f + A\ @5 annihilates any vector belonging to the intersection
7,51 NT,Ss. But, due to (1.15), such a form must be the zero-form:

OF OFg

- @ = = (.
ox? * ox?

Aa
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This is a system of m equations, linear in the coefficients A, which must admit
the trivial solution A\, = A, = 0 only. This occurs if and only if the matrix

oFf | OFy
ox? ox?
has maximal rank. Then we can apply Theorem 1.7. O

1.6 Vector fields

A wector field on a manifold M is a section of the tangent bundle T'M; that
is a smooth map X: M — T'M which assigns to each point x € M a vector
X(z) € T, M at that point. Such a section is locally described by equations

=X Z(33)
The functions X* are the components of the vector field X in the coordinates

There is an equivalent definition: a vector field is a derivation on % (M);
that is a map X: % (M) — % (M) such that

X(aF +bG)=aX(F)+bX(G), a,be R (lincarity),
{ X(FG)=X(F)G+ FX(G) (Leibniz rule).

‘We use the notation
X(F)=(X,dF).

This function is called the derivative of F with respect to X. The link between
these two definitions is given by equation

(X,dF)(x) = (X(x),dF).
The components of a vector field X are the derivatives of the coordinates,
X = (X, dz?),

so that 4
(X,dF) = X" 0;F.

We denote by 2" (M) the set of the smooth vector fields on M. It is a module
over the ring .7 (M) and an infinite-dimensional vector space over R, the sum
and the product by a function being defined by

(X +Y)(2) = X(z) +Y(2), (fX)(z)= f(z)X(z).
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1.7 Integral curves and flows

Let X be a vector field on a manifold M. An integral curve of X is a curve
on M, ~v: I — M, such that ¥(t) = X (y(t)) for allt € I (i.e., ¥ = X o7). The
integral curves of X are locally represented by the solutions of a first-order
differential system in normal form,

dz?

7 = X'(x).

Hence, a vector field can be interpreted as a dynamical system. We say that
an integral curve is based at a point x if v(0) = x. For smooth vector fields the
Cauchy theorem asserts that for each point = there exists a unique mazimal
integral curve 7, : I, — M based on x, such that any other integral curve
based at z is defined on an interval I C I,. When I, = R for all z, then the
field is said to be complete.

A flow on a manifold M is a smooth map

0:RXx M — M: (t,x) — @(t,x)
such that for all t, s € R the map
or: M — M:x— p(t,x)

is a transformation of M and

Pt © Ps = Pt+ts-
It follows that _

©o = idwm,

Pt © Ps = Ps O Pt,

ot =(p)h

The set of all ¢, t € R, is said to be a one-parameter group of transforma-
tions.
A complete vector field X generates a flow X : R x M — M defined by

P (t, ) = Y2 (t)-
Conversely, a flow ¢ generates a complete vector field X by setting
X(z) =72(0), (1.16)
where 7, : R — M is the curve defined by

7x(t) = @(tﬂ .7;)
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These curves are the maximal integral curves of X. A noncomplete vector
field generates local flows, defined on open subsets of R x M. If

v’ =@l (t, ap) (1.17)

is a local representation of a flow ¢ in local coordinates (z%) then, according
to Eq. (1.16), the components of the associated vector field at the point xg
are given by

Xl(xo) = D@i(ov Z‘()),

where D represents the derivative with respect to the variable ¢.
If X is the one-parameter group of transformations generated by a com-
plete vector field X, then

T : TM — TM

is a one-parameter group of transformations of T'M, generating a vector field
on T'M which we denote by X. The vector field X is projectable onto X.
This means that the following diagram is commutative,

TTM
TTM — TM

that is )
TryoX =X ory.

The components of X in coordinates (¢, &%) of TM are (X?, X*) where
X" are the components of X and
X' (g, @5) = 50, 25) i,
where ;
it zg) = Z—Z:%,

being ' (t, z}}) the local representative of ¢;¥; see Eq. (1.17).
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1.8 First integrals

A first integral or integral function of a vector field X on M is a function
F € (M) such that
(X,dF) =0.

The first integrals can be locally determined by integrating the first-order
linear partial differential equation

X'9,F = 0.

There is an equivalent definition: a first integral is a function F that takes a
constant value along any integral curve:

D(Fo~,)=0.
Indeed, the local expression of this condition is

%Fw‘(t)) — 0P (1) = ,F X () = 0.

A vector field may not have global first integrals. However,

Theorem 1.9. In a neighborhood of a nonsingular point x € M (X(x) #0)
there exist n — 1 independent first integrals.

This follows from the next theorem.

Theorem 1.10. In a neighborhood of a non-singular point v € M (X (z) #
0) there exists a coordinate system () such that X = 0/0x*.

These coordinates are said to be adapted to X.

1.9 Lie bracket

The Lie-bracket [X,Y] of two vector fields is the vector field defined by
[X,Y]F=X(YF)-Y(XF).

In local coordinates,
[(X,Y] = X",y —YFox'.

This operation satisfies the following properties.
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(X,Y]= —[Y, X] (anticommutativity),
[aX +bY,Z) = a[X, Z] +b]Y, Z], a,be R (R-linearity),
(X, [Y,Z]] + [Y,[Z,X]] + [Z,[X,Y]] =0 (cyclic or Jacobi identity).

Thus, the space of the vector fields 2" (M) endowed with the Lie bracket is
a Lie-algebra. We say that two vector fields commute if [X,Y] = 0. Indeed,
the following theorem can be proved.

Theorem 1.11. The flows of two (complete) vector fields commute, that is
0 0wy =5 0pr,
for allt,s € R, if and only if [X,Y] =0.

A vector field is tangent to a submanifold S C M when all its values
X (x) are vectors tangent to S. This holds if and only if any integral curve
intersecting S lies on S. The following can be proved.

Theorem 1.12. If two vector fields X and Y are tangent to a submanifold
S, then [X,Y] is also tangent to S.

1.10 One-forms

A one-form on a manifold M is a map 6: TM — R linear on each tangent
space T, M. We use the notation

O(v) = (v, 0).

An equivalent definition is the following. A one-form is a linear map from
vector fields to functions, §: 2" (M) — % (M). We use the notation

0(X) =(X,0).
The link between these two definitions is
(X,0)(z) = (X(2),0).

The linearity implies that 4
(X,0)=X"0;,

where 6; are functions called the components of 6 (with respect to the coor-
dinates (z%)). It follows that

0; = (0;,0).
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We can define the sum of two one-forms and the product of a one-form with
a function (or a number) in an obvious way.
A special case of one-form is the differential of a function dF . It is defined
by
(X,dF) = XF

and its components are

(dF); = O,F.

It follows that in a coordinate system any one-form can be represented by a
linear combination of the differentials dq*,

0 = 0; dz’.

Thus, a one-form is also called a linear differential form. We call an ele-
mentary one-form a one-form of the kind F' dG, where F and G are smooth
functions on M.

1.11 Exterior forms

Let x4, TM be the subset of the Cartesian power (T'M)P made of ordered
sets of p tangent vectors applied to a same point. It is a manifold of dimension
(p+ 1) dim M. An eaterior form of order p, briefly a p-form, on a manifold
M is a multilinear skew-symmetric smooth map from this space to R,

w: xh TM — R: (v1,...,0p) — w(vi,...,0p).
The value w(v1, . .., vp) changes in sign by interchanging any two arguments.
It follows that for linearly dependent vectors w(vy,...,v,) = 0. Thus, any

p-form for p > n vanishes identically.

A zero-form (p = 0) is a function F: M — R. For p = 1 we get the
definition of one-form.

An equivalent definition is the following. A p-form is a multilinear and
skew-symmetric smooth map from the Cartesian power (2" (M ))? of the space
of vector fields to .# (M),

w: (Z(M)P — F(M): (Xq1,...,Xp) —mw(Xy,...,X,).

The sum of two p-forms and the multiplication of a p-form with a function
or a real number are defined in an obvious way. We denote by &P (M) the
linear space of all p-forms. It is a module on the ring .% (M). In particular,
PO(M) = .Z(M) and (M) = 0 for p > n. We set &P(M) = 0 for p < 0 and
denote by &(M) the direct sum of all these spaces,
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“+oo

o(M)= P °(M).

p=—00

An ezterior or differential form is an element of this space.

1.12 Exterior algebra

The ezterior product ¢ A1 of a p-form ¢ times a g-form 1 is the p 4+ g-form
defined by

|
oA = (pT?)'A(@®¢),
plq!

A being the antisymmetrization operator. On any p-linear form n: x4, TM —
R it is defined by

1
Ap=— Y emob,
P SeaG,

where G/, is the permutation group of order p and €5 = +1 is the signature
of the permutation S. For a 0-form (function), Af = f. For p < 0 or ¢ < 0,
@ A = 0. If one of the two forms is a function, then

eAY =

By a linear extension of the exterior product to the direct sum @(M) we
get the exterior algebra. It is a commutative and associative graded algebra,

P (M) N\ PU(M) C PPTI(M),
e A= (=1 A p,
(AN =AW Ap).

For two one-forms the exterior product is anticommutative, p A1) = — P A .
An elementary p-form is a p-form of the kind

w=FdGy\---NdG,,

where F, G, ..., G, are functions. Then the exterior product of two elemen-
tary exterior forms is obtained by applying the associative rule and the com-
mutation rules FAdG = dGAF and dFAdG = —dG AdF. Any p-form can be
locally expressed as a sum of elementary p-forms. Indeed, in any coordinate
system we have the representation

1

W= = Wi, Az A - /\da:ip,

where w;,..;, = w(0; .,0;,) are the components of w.

17
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1.13 Pullback of forms

Let a: M7 — Ms be a smooth map. For each p € Z we define a linear map
o PP(My) — PP (M)
by setting

afw(vg, ... vp) =w(Ta(v),...,Ta(vy), p>0,
afw=woaq, p=0,
a*w =0, p <O.

By a linear extension we get a linear map
O(*Z @(MQ) — @(Ml),
called a pullback, with the properties:

a*(wAY) =a*w A a*,

(ﬁoa)* :a*oﬁ*.
The last two properties show that the operator

. {MH@(M),

a— af

is a covariant functor from the category of the smooth manifolds into the
category of the graded algebras, the exterior functor.

If t: S — M is the canonical injection of a submanifold S C M, then the
pullback t*w of a form on M is the restriction of w to S and it is also denoted
by w|S. In fact, it is the restriction of w: x%, TM — R to the submanifold
x&TS.

If in local coordinates the map « is represented by equations y§ = a®(x?),
then the pullback of a form is obtained by replacing these functions in the
local coordinate representation. It follows that the pullback is locally repre-
sented by equations
oo™ o’

“ap oy q ip "
83711 8l'lp

(O‘*w)il“'ip = Wa;-
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1.14 Derivations

Definition 1.12. A derivation of degree r € Z on the exterior algebra @(M)
isa map D: &(M) — P(M) satisfying the following rules.

D®P (M) C P+ (M), pez,
D(ap + bp) = aDy + bD, a,b€eR, (1.18)
D(pAY)=Do A+ (=1)P" o A Dtp, @ € PP(M).

Q

Hence, D maps a p-form to a (p + r)-form, it is R-linear and satisfies a
graded Leibniz rule. From the linearity and the Leibniz rule it follows that
Da =0 for any number a € R interpreted as a constant 0-form.

The general theory of derivations is due to (Frolicher and Nijenhuis 1956)
and it is based on the following theorems.

Theorem 1.13. Let D be a derivation. If ¢, € P(M) are two exterior
forms such that o|U = ¥|U in an open subset U C M, then Dp|U = Dy|U
(locality of a derivation).

Theorem 1.14. Any derivation is uniquely determined by its action on
@O(M) and (M) (i.e., on functions and one-forms).

In other words: any map D: (M) @& @' (M) — (M) satisfying the rules
(1.18) is extended in a unique way to a derivation of degree r on &(M). Note
that if » = —2, then D has an image in 2@ &' = 0P 0, so that its
extension is necessarily the zero-map. Thus,

Theorem 1.15. Any derivation of degree r < —1 is trivial: D = 0.
Definition 1.13. The commutator of two derivations Dy and D3, of degree
r1 and 7o, respectively, is the derivation of degree ry + ro defined by

[Dy,Do] = Dy Dy — (—1)""2DyDy. © (1.19)

Indeed, the composition Dy Dy = Dy o D is linear but it does not satisfy
the graded Leibniz rule, which is instead satisfied by the operator defined in
(1.19).

There are three special important derivations: the differential, the interior
product, and the Lie derivative.

1.15 The differential

Definition 1.14. The differential is the derivation d of degree 1 whose action
on functions and one-forms is defined by
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<X7df> =Xf

and
dQ(X,Y) = <X,d<Y, 9>> - <Ya d<X7 9>> - <[Xv Y],(9>,

respectively. Y%

As a consequence, it can be proved that

dlp NP) =de N+ (=1)Pe Ndy, ¢ € DP(M),
and
d*=0.
For an elementary p-form w = F dG A --- A dG)p,
dw=dF NdGy A ---NdG).
The pullback o* associated with a map o commutes with the differential,
doa*w = o dw.

In particular, the differential commutes with the restriction of forms to sub-
manifolds,
d(w]S) = (dw)|S.

A p-form w is said to be closed if dw = 0, andezact if there exists a (p—1)-
form ¢, called a potential form, such that w = d¢. An exact form is closed,
because d?> = 0. Conversely, it can be proved that a closed form is locally
exact (Poincaré—Volterra lemma).

A derivation D is called a i,-type derivation if it is trivial on functions:
Df =0. It is called a d,-type derivation if it commutes with the differential:

Dd = (—1)7dD.

Theorem 1.16. (i) Any derivation can be decomposed in a unique way as a
sum of a derivation of type i, and a derivation of type d. (i) Any derivation
of type d, is uniquely determined by its action on functions.

We have two fundamental derivations of type i, and d, associated with a
vector field: the interior product and the Lie derivative.
1.16 Interior product

Definition 1.15. The interior product (or the Cartan product) with respect
to a vector field X is the derivation ix of degree —1 and type i, defined by
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the following action on functions and one-forms,

ixf=0, ix0=(X,0). Q@

It has the following properties,
ix(pAY) =ixe N+ (=1)P o Nix),

where p is the degree of ;

ixfo=fixep, iyixw=w(X,Y)
for a two-form. A similar formula holds for any p-form.

ixiy = —iyix,  ix =0.

In local coordinates,

1x dr' =X ) (zxw)iz..‘ip =X 1(4)1‘”‘2“@]).

1.17 Lie derivative

Definition 1.16. The Lie derivative with respect to a vector field X is the
derivation of type d, and degree 0 defined by

ddX = dxd and dxf Z’Lxdf Q?

For the Lie derivative there are other two (equivalent) definitions,
. . . . 1 *
dx = [ix,d] =ixd+ dix, de:thr%g(gptw—w).

The first equation is known as the Cartan formula (the Lie derivative is the
commutator of the Cartan product and the differential). The Lie derivative
has the following properties,

dx (@A) = dxo A+ o A dxtb,
ldx,dy] =dxdy —dydx = dixy),
[dx,iy] =dxiy —iydx = UX,Y]s
d9(X,Y) =dxiyl —dyix0 —ipxyf.

For a two-form w,

dw(X,Y, Z) = ix,y)izw — dxiyizw + c.p.,
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where c.p. means the sum of the similar terms obtained by all cyclic permu-
tations of the vector fields.

A form w € P(M) is said to be invariant with respect to a transformation
w: M — M if p*w = w. The following can be proved.

Theorem 1.17. A form w is invariant with respect to the group oy generated
by a (complete) vector field X if and only if dxw = 0.






Chapter 2
Relations

Abstract We examine the notion of “relation”, which is central to this book,
at various progressive levels: relations on sets (Sect. 2.1), linear relations on
vector spaces (Sect. 2.2), smooth relations and reductions (Sect. 2.3), linear
symplectic relations (Sect. 3.1), symplectic relations on symplectic manifolds
(Chap. 3), and symplectic relations on cotangent bundles (Chap. 4).

2.1 Relations on sets

A relation R between two sets A and B is a subset of their Cartesian product:
RC BxA.

The sets A and B are the domain and the codomain of the relation, respec-
tively. For a relation we use the notation®

R:B— A, or A& B.
The composition of two relations R: B « A and S: C « B is the relation
SoR:C+— A
defined by
There exists b € B such that

(c,a)e SoR
(b,a) € R and (c,b) € S.

1 This is not the most common convention, but the use of the backward arrow (i.e.,
from right to left) turns out to be more convenient in dealing with the composition
of relations.

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 27
DOI 10.1007/978-1-4614-1499-5_2, © Springer Science+Business Media, LLC 2011
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The composition of relations is associative:
(SoR)oQ =S0(RoQ).

Then “sets” and “relations” are objects and morphisms of a category.

2.1.1 The transposition functor

With a relation R C B x A we associate the transpose relation or inverse
relation
R" C Ax B,

made of the same pairs of R, but in reverse order. The contravariant trans-
position rule
(SoR)T=R" oS8T

holds. Hence, if we put by definition AT = A for all sets, the transposition
operator | is a contravariant functor in the category of set relations.

A relation R C B x A is symmetric if A= B and R" = R.

A map p: A — B can be interpreted as a relation by its graph, R =
graph(p) C B x A:

(b,a) e R <= b=pla).
Hence, a relation R C B x A is a map if and only if
RT o B = A,
{(b,a) €R, (V,a)eR = V=0
The diagonal of a product A x A is denoted by Ay,
Ap={(a,d)e AxAla=d}.

It behaves as the identity relation over the set A; if R : B «— A then
RoAjp=Rand ApoR=R.

Remark 2.1. In the category of relations it is convenient to interpret a subset
S C A as a relation S C A x {0} where {0} is a singleton, an arbitrary set
made of a single element. If R: B «— A then Ro S is the image of the subset
S by the relation R. In particular R o A C B is the image of the relation R
and R o B C A is the inverse image of R. O
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2.2 Linear relations

Definition 2.1. A linear relation R: B < A is a linear subspace of the
direct sum B @ A of two vector spaces A and B. Q

The direct sum is the Cartesian product endowed with the natural struc-
ture of a vector space. This definition is suggested by the fact that a map
f: A — B is linear if and only if its graph R is a linear subspace of B® A. It
can be shown that the composition of two linear relations is a linear relation.
Vector spaces and linear relations form a category (Benenti and Tulczyjew
1979).

2.3 Smooth relations and reductions

Definition 2.2. A smooth relation is a submanifold R C My x M; of the
product of two smooth manifolds M; and Ms. V)

The composition of two smooth relations may not be a smooth relation;
that is S o R may not be a submanifold. The graph of a smooth map is a
special case of smooth relation.

With a smooth relation R: My «— M; we associate the tangent relation

TR C TMy x TM; ~ T(M2 X Ml)

This is always a smooth relation. If R is the graph of a map p: My — Mo,
then T'R is the graph of the tangent map Tp: TMy; — T Ms.

Definition 2.3. A reduction is a smooth relation R: My <« M which is the
graph of a surjective submersion p: C' — M, from a submanifold C' C M
onto My. The transpose R of a reduction R is called coreduction. A fiber
of a reduction R: My « M is the inverse image of a point of My: R"{p},
pE Mo. Q

Remark 2.2. A fiber of a reduction is a submanifold (Theorem 1.3). If all
fibers are connected and Sy C Mj is a submanifold, then S = RT 0 .Sy C M
is a submanifold. &

Remark 2.5. (i) A surjective submersion is a reduction (case C' = M). (ii)
The transpose of the injection of a sumanifold C' C M is a reduction (case
C = My). (iii) A reduction is always the compositions of reductions of type

(i) and (i). o

Remark 2.4. The composition of two reductions is a reduction. Reductions
are morphisms of a category (Benenti 1983). $
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2.3.1 Reduction of submanifolds

Let R: My <— M be a reduction, p: C — M the associated submersion, and
A C M a submanifold. We call Ag = R o A the reduced set. In general, Ay is
not a submanifold of My. This depends on the way A intersects C' and the
fibers of R.

In order to give an answer to this question, let us consider, for each point
x € AN C, the subspace V,, C T, C of the vectors tangent to the fiber of the
submersion p passing through x (vertical vectors). Furthermore, let us denote
by p': ANC — My the restriction of p to the intersection AN C.

Theorem 2.1. Assume that (i) A and C have a clean intersection,? and that
(if) dim(V, N T, A) does not depend on the point x € AN C. Then p' is a
subimmersion and for each point o € N NC there exists a neighborhood U
of xg in N N C such that Ro U is a submanifold of M.

Proof. Let L: A — B be a linear map. We define
rank (L) = dim(image of L),
{ ker(L) = L~Y(0).
We know that dimker(L) + dim(image of L) = dim A. Then,
rank (L) = dim A — dim(ker(L)).

Apply this formula to L = T,p": T,(ANC) — Ty (1) Mo:

rank (T.p') = dim(7T, (A N C)) — dim(ker(T,p")).
Observe that ker(T,p’) =V, N Tx(ANC). Then,

rank (T,.p') = dim(T,, (AN C)) — dim(V, N T(A N C))

Due to the clean intersection,

Ve NT(NNC) =V NTNNT,C =V, NT; A,
inasmuch as V,, C T,C'. Then,

rank (T p') = dim(T, (AN C)) — dim(V, N T, A). (2.1)

Hence, due to assumption (ii), rank (7,,p") = constant. This proves that p’ is
a subimmersion. Then apply Theorem 1.2. O

2 Recall Definition 1.10 of a clean intersection: ANC'is a submanifold and T5(ANC) =
T ANT,C forall z € ANC.



Chapter 3

Symplectic Relations on Symplectic
Manifolds

Abstract In this chapter we examine the notion of “relation” in the presence
of a symplectic structure. To continue with the study of the relations between
symplectic manifolds, we begin with the simplest but fundamental case of
linear relations between symplectic vector spaces.

3.1 Linear symplectic relations

3.1.1 Symplectic vector spaces

A symplectic vector space is a pair (E,w) where F is a real even-dimensional
vector space and w: E X E — R is a real-valued bilinear, nondegenerate, and
skew-symmetric form,

w(u,v) = — w(v,u),
w(u,v) =0 forall ve FE = u=0.

A linear map ¢: F1 — E between two symplectic spaces (Ep,w;) and
(Ea,wo) is symplectic if

ws (p(u), p(v)) = wi(u, v)

for all pairs of vectors w, v € E;. It can be proved that symplectic spaces and
linear symplectic maps form a category.
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3.1.2 The symplectic dual functor

Let (E,w) be a symplectic vector space. The dual space E* of E is the space
of covectors (i.e., of the linear maps f: F — R). Themap b: E — E*: u — u’
defined by!

(v, u’) = w(u,v)

is a linear isomorphism, because w is nondegenerate. Then we can define on
E* the dual symplectic form

w*(u?, ") = w(u, v).

The dual symplectic space of (E,w) is the pair (E*, w*).
If wap = w(ea,en) € R are the components of w in any basis (ex) of E,
then the elements of the inverse matrix of [wap|, defined by WwABwep = 6é

are the components of w*, and the map b corresponds to the operation of

lowering the indices, (vb)A = vBuwpa.

The dual map of a linear map o: £ — F' is the linear map o*: F* — E*
defined by

(u, a*(f)) = {a(w), f).
It can be proved that the operator * defined by

x: (B w) — (B*,w*),
{*: f— F

is a contravariant functor on the category of symplectic spaces.

3.1.3 The symplectic polar operator

With each subspace A of a vector space E we associate the dual subspace
A° C E* or polar subspace defined by

A° ={a € E* such that (u,a)=0 for all u € A}.
The polar operator o: A — A° satisfies the following fundamental rules:

dim(A4) + dim(A4°) = dim(F),
A°CB° <= BCA,

(A+B)° =A°NB°, (3.1)
A° + B° = (AN B)°,
A®° = 1(A),

1 We use the pairing (u, f) for the evaluation between vectors and covectors.
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where ¢: E — E** is the natural isomorphism defined by («, t(v)) = (v, @),
ac€e E*,veE.

If E is endowed with a symplectic structure, then with a subspace A we
associate the symplectic polar subspace? AS C E defined by

A% = {v € E such that w(u,v) =0 for all u € A}.

The symplectic polar operator §: A +— AS satisfies rules that are formally
similar to (3.1):
dim(A) + dim(A4%) = dim(E),

AScBY < BCA,

(A+ B)® = A¥ N BY, (3.2)
A%+ BY = (AN B)8,
A% = A,

The correspondence between (3.1) and (3.2) follows from equation b(A%) =
A°. Notice that A% = A°%.

3.1.4 Special subspaces

Definition 3.1. A subspace A of a symplectic space (F,w) is called

isotropic if AC A8,
coisotropic if A% C A,
Lagrangian if AS = A,
symplectic if ASNA=0,

By means of the formulae above we can prove the following properties.?

1. If Aisisotropic (coisotropic, Lagrangian) then A% is coisotropic (isotropic,
Lagrangian).

2. If A is isotropic (coisotropic, Lagrangian) then dim A < % dimFE (>, =,
respectively).

3. A subspace A is isotropic if and only if w(u,v) = 0 for all u,v € A.

4. A subspace of dimension 1 (codimension 1) is isotropic (coisotropic).

5. A subspace A C E is coisotropic (isotropic, Lagrangian) if and only
if its polar A° C E* is isotropic (coisotropic, Lagrangian) in the symplectic
dual space (E*, £2).

2 Many authors use the term symplectic orthogonal subspace and the notation AL,
This notation may conflict with that used for orthogonal subspaces in Euclidean
spaces.

3 This list is rather long, but very important for the applications that follow.
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6. A subspace A C F contained in (containing) a Lagrangian subspace L
is isotropic (coisotropic).

7. A Lagrangian subspace L of a coisotropic subspace C' contains the sym-
plectic polar C8.

3.1.5 Linear symplectic relations

Let (A, «) and (B, ) be symplectic vector spaces. On the direct sum B @ A
a bilinear skew-symmetric form 5 © « is defined by

(ﬂ © O‘) ((b7 Cl), (b/’ a/)) = ﬂ(bv bl) - O‘(a’ 0,/).

This form is non-singular, thus it is a symplectic form. With a linear relation
R C B x A we associate its symplectic dual relation R} C B x A, where §
is the symplectic polar operator with respect to & a, namely,

(b,a) € R® < B(b,V) —ala,a’) =0 for all (v/,d’) € R. (3.3)

According to the terminology used for special subspaces, a linear relation
R C B x A between symplectic vector spaces is called Lagrangian if R® = R,
isotropic if R C RS, or coisotropic if R® C R. A Lagrangian linear relation
is also called symplectic or canonical. Note that if R is a linear symplectic
relation, then R' is symplectic.

A basic property of linear relations between symplectic vector spaces is
the following symplectic functorial rule.

Theorem 3.1. If S o R is the composition of two linear relations between
symplectic vector spaces, then

(SoR)® = S%0 RS (3.4)

A proof of this fundamental formula is given in Sect. 9.3.* By using this
formula we can easily prove the following two fundamental statements.

Theorem 3.2. The composition of two linear symplectic relations is a linear
symplectic relation.”

Proof. If R® = R and S% = S, then (So R)¥ = S¥ o RY = So R. O

Theorem 3.3. The image R o K of an isotropic (coisotropic, Lagrangian)
subspace K by a linear symplectic relation R is an isotropic (coisotropic,
Lagrangian) subspace.

4 Tt is taken from (Benenti 1988) and it is rather cumbersome. Finding a simpler
proof is desirable.

5 Symplectic spaces and symplectic linear relations form a category (Benenti and
Tulczyjew 1981).
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Proof. Let R: B <+ A be a symplectic linear relation and K C A an isotropic
subspace: K C K% Then Ro K C Ro K?%, and due to (3.4), (Ro K)! =
Ro K% D Ro K. This shows that the image R o K is isotropic. There is a
similar proof for K coisotropic. a

Definition 3.2. A linear symplectic reduction is a Lagrangian subspace R C
B x A that is the graph of a linear surjective map from a subspace K C A
onto B. V)

Theorem 3.4. If R: B «— A is a linear symplectic reduction then K = R o
B is a coisotropic subspace, and RT o {0} = K?&.

Proof. By the functorial rule (3.4) we have K% = (R" 0 B)) = R%)T o B =
RToB¥=R"T0{0} CK. O

3.2 Symplectic manifolds

A symplectic manifold is a pair (M,w) consisting of an even-dimensional
manifold M endowed with a symplectic form w (i.e., a nondegenerate closed
two-form).

In coordinates (x
the representation

M,a=1,...,m,m=dim M, any two-form on M admits

w = %wAB dz® A d:I:B,

with
dz® A da® = da® @ dz® — da® @ de®, wap = w(Oa, Op).

Here, da denotes the partial derivative 9/0x” interpreted as a vector field.
The components w4 g (z) form a skew-symmetric m xm matrix, [wap], wap =
— wpa- A two-form is nondegenerate if w(u,v) = 0 for all vectors v implies
u = 0. This is equivalent to

det [LUAB] # 0.

This shows that the dimension of a symplectic manifold is even. A two-form
is closed if dw = 0. This is equivalent to dawpc dz A dzP A dzC = 0; that is
to

diawscy =0,

where {---} denotes the sum over the cyclic permutations of the indices.

A symplectic map between two symplectic manifolds (M, w;) and (Ma, wa)
is a smooth map ¢: M; — M that “preserves” the symplectic forms, that
is such that

prws = wi.
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It can be shown that symplectic manifolds and symplectic maps are objects
and morphisms of a category. Isomorphisms and automorphisms in this cat-
egory are called symplectomorphisms and canonical transformations.
It is well-known that a symplectic form w gives rise to two basic operations:
e An R-linear map from the space .7 (M) of smooth real-valued functions
on M to the space 2" (M) of smooth vector fields on M,

F(M)— Z(M): H— Xy,

defined by equation

iXHw: —dH (35)

where i, is the interior product (Sect. 1.16). The vector field Xy is called
the Hamiltonian vector field generated by the Hamiltonian H.

e A binary internal operation {F, G}, called the Poisson bracket, on the
space % (M) is defined by equation

{F.G} = w(XFr, Xc) (3.6)

equivalent to equation

(F,G} = ixpixpw = XpG = (X5, dG) (3.7)

The Poisson bracket satisfies the following properties.
{F.G}= —{G, F}
{aF+bG,H} =a{F,H}+b{G,H} a,beR,
{F,{G,H}}+{G,{H,F}}+ {H,{F,G}} =0 (Jacobi identity), (3.8)
{F\,GH}={F,G}H+{F,H} G (Leibniz rule),
{F,G} =0, forall F = dG=0 (regularity).
The first three properties show that the space .% (M) endowed with the Pois-
son bracket is a Lie-algebra. Because of the Leibniz rule (and the R-linearity)

the Posisson bracket is a biderivation (on functions).
In components with respect to any coordinate system (z*), Eq. (3.5) reads

XAwAB = — GBH.

If we introduce the inverse matrix [w”P] of the matrix components [wag],

defined by

AB A
w WweB = 50,
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then we get the explicit definition of the components of Xy,
XA = — wAB aBH = aBHwBA,

and of the Poisson bracket,

{F,G} = w*BOoAF 0sG (3.9)

Remark 3.1. It can be shown that the Jacobi identity is equivalent to dw = 0.
¢

Two functions are said to be in involution if {F,G} = 0. Due to the
regularity property, if a function is in involution with all other functions,
then it is constant on the connected components of M.

A manifold endowed with a bracket on functions satisfying conditions (3.8),
except the regularity, is called a Poisson manifold (for further information
and references see, for instance, (Weinstein 1998), (Libermann and Marle
1987), and (Vaisman 1994).

A remarkable property, relating the Poisson bracket of functions to the Lie
bracket of Hamiltonian vector fields, is expressed by the formula

(Xr, Xa] = X(r ) (3.10)

which shows the following.

Theorem 3.5. The Lie bracket [ X, X¢| of two Hamiltonian vector fields is
the Hamiltonian vector field generated by the Poisson bracket {F,G}.

This means that the map H — Xy is a Lie-algebra homomorphism. An
equivalent form of (3.10) is

i[XF, XG}M = —d{F,G} (3.11)

3.3 Special submanifolds

For each point p € M of a symplectic manifold (M, w), the tangent space T, M
is a symplectic vector space: the symplectic two-form is given by the restric-
tion wy, of w to the vectors of T, M. Then the notion of “special subspaces”
given in Sect. 3.1.4 can be extended to that of “special submanifolds”.

Let K be a submanifold of a symplectic manifold (Ma,,, w). For each point
p € K we define

TEK = {v € T, M such that p € K and w(u,v) =0 for all u € T,K }.
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We consider the set TK of all vectors tangent to K and the set

§ 7 _ §
TSK = U TEK.
peEK

Both TK and TSK are submanifolds of TM. If dim K = k, then

dim(TK) =2k, dim(T*K) =k + (2n — k) = 2n.

Fig. 3.1 Submanifold K of a symplectic manifold (M, w)

Definition 3.3. A submanifold K is
1sotropic if TK CTYK,
coisotropic if TSK C TK, Q
Lagrangian if TSK = TK.

In these three cases we have respectively,

dimK <n, dimK >n, dimK =n.

Note that a Lagrangian submanifold is simultaneously coisotropic and isotropic,
and that it is an isotropic submanifold of maximal dimension as well as a
coisotropic submanifold of minimal dimension.
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LhE/S i coisotropic

Fig. 3.2 Coisotropic submanifold

K Lagrangian

Fig. 3.3 Lagrangian submanifold

As shown by the following theorems, the isotropy of a submanifold is char-
acterized by means of the symplectic form, and the coisotropy is characterized
by means of the Poisson bracket.

Theorem 3.6. A submanifold K is isotropic
(i) if and only if w|K = 0; that is w(u,v) =0 for all u,v € TK,
or

(i) if and only if t*w = 0, where v: I — M is any injection (injective
immersion) of a manifold I into M with image ¢(I) = K.
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K isotropic

Fig. 3.4 Isotropic injection

Remark 3.2. If the injection ¢ is represented by parametric equations z? =

2 (k%), then its image is isotropic if and only if

oz dxB

—— =0 3.12
Ok OkP ( )

WAB

The left-hand side of this equation is the precursor of the so-called Lagrange
bracket. &

This suggests the following extension of the definition of Lagrangian sub-
manifold: a Lagrangian immersion is an immersion ¢: K — M into a sym-
plectic manifold such that dim K = % dim M and (*w = 0. An immersed
Lagrangian submanifold is the image A = ((K) of a Lagrangian immersion.
If the immersion is an embedding, then we have a Lagrangian submanifold
in the ordinary sense.%

Theorem 3.7. A submanifold K is coisotropic if and only if
{F.GHE =0

for all functions F,G € F (M) whose restrictions F|K and G|K to K are
constant.

Proof. Take any point © € M. The space T, K is coisotropic in the tangent
symplectic space (T, M,w,) if and only if the polar space T K is isotropic

6 For a detailed discussion and further references on Lagrangian immersions and
Lagrangian embeddings, as well as for special submanifolds of symplectic manifolds,
see, for example e.g. (Marmo et al. 1990).
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in the dual vector space (1M, (2,),” see Sect. 3.1.4. Observe that T M is
spanned by the differentials d, F', at the point x, of the functions on M and,
in particular, that T,) M is spanned by the differentials d, F' of the functions
constant on K, being (v, d,F) = 0 for all v € T, K. Hence, To M is isotropic
in (T M, §2,) if and only if 2, (d, F, d,G) = 0 for all pairs (F, G) of such func-
tions. But, by definition of the Poisson bracket, the last equation is equivalent
to {F,G}, =0. |

As corollaries of this theorem we the following theorems.

Theorem 3.8. If K is defined by equations K* = 0, then it is coisotropic if
and only if {K® K"}|K = 0.

Theorem 3.9. A submanifold of dimension 1 is isotropic. A submanifold of
codimension 1 is coisotropic.

Theorem 3.10. On a symplectic manifold of dimension 2n, the maximal
number of independent functions in involution indexldependent!functions in
involution is n (i.e., if n+ k functions are in involution then they are neces-
sarily dependent).

3.4 Characteristic foliation of a coisotropic submanifold

If C,, C My, is a coisotropic submanifold, then 78C' is a subbundle of T'C,
whose fibers have dimension r = 2n — m, equal to the codimension of C. In
other words, T9C' is a reqular distribution on C of rank r = 2n — m, which
we call the characteristic distribution of C and denote by I'c. Note that it is
an isotropic distribution.

A characteristic vector field of C' is a vector field X on M, tangent to C
and such that its image is contained in the characteristic distribution,

X(p) € TSC, forallp € C.

This is equivalent to equation w(X, Z) =0 or (Z,ixw) = 0 for all vectors Z
tangent to C'.

The characteristic vector fields form a linear subspace of 2 (M). As we
show below—Theorem 3.12 and Remark 3.4-this subspace is also a Lie subal-
gebra.

Theorem 3.11. (i) A Hamiltonian vector field Xy is a characteristic vector
of a coisotropic submanifold C if and only if H is constant on C. (ii) A
Hamiltonian vector field Xy is tangent to a coisotropic submanifold C if and
only if H is constant on the characteristics of C.

7 In accordance with a notation adopted below, by T M we actually mean the space
(T M)* dual of T, M.



42 3 Symplectic Relations on Symplectic Manifolds

Proof. By applying the equality w(Xpy,v) = (v,ix,w) = — (v,dH) for all
v € TC and for all v € T3C we get items (i) and (ii), respectively. O

Now we can state two fundamental geometrical properties of the coisotropic
submanifolds.

Theorem 3.12. The characteristic distribution of a coisotropic submanifold
is completely integrable.

This means that for each point p € C there exists an integral manifold
of I'c; that is a submanifold of dimension r = codim(C') containing p and
tangent to I'c. The integral manifolds of I'c are called characteristics of C'.
A maximal connected integral manifold is called a mazimal characteristic of
C. Thus, any coisotropic submanifold admits a characteristic foliation made
of maximal characteristics.

Proof. Let the submanifold C be (locally) described by r = 2n — m inde-
pendent equations C* = 0. Because of the coisotropy, the functions C* are
in involution (at least on C), {C* C*}|C = 0, Theorem 3.8. It follows that
the Hamiltonian vector fields X, generated by the functions C'* commute,
[Xa, Xp]|C = 0, formula (3.10). The differentials dC® are pointwise linearly
independent, thus these vector fields are pointwise independent characteristic
vector fields of C', Theorem 3.11. Thus, they span the characteristic distribu-
tion. The corresponding (local) flows ¢f commute. Thus, starting from any
fixed point z € C, the set of points z € C such that z = ¢}, o -0 ¢ (z)
defines a submanifold of dimension r which is tangent at each point to the
vector fields X,. Hence, this submanifold is an integral manifold of the char-
acteristic distribution of C. O

characteristics

C' coisotropic

Fig. 3.5 Characteristic foliation of a coisotropic submanifold
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Theorem 3.13. A Lagrangian submanifold A contained in a coisotropic sub-
manifold C' is the union of characteristics of C.

This property is known as the absorption principle (Vinogradov and Ku-
perschmidt 1977).

Proof. 1t is a consequence of a property of linear symplectic algebra: if L C
K C F, where E is a symplectic space, K is a coisotropic subspace and L is
Lagrangian, then K% C LS = L. O

Remark 3.3. (i) The dimension of the characteristics is equal to the codimen-
sion of C'. The characteristics are isotropic submanifolds.

(ii) Any submanifold of codimension 1 is coisotropic; hence, its character-
istics are (one-dimensional) curves.

(iii) If C' is Lagrangian then the maximal characteristics coincide with the
connected components of C. O

Remark 3.4. In Sect. 9.1 we apply Theorem 3.12 for proving the Frobenius
theorem concerning the complete integrability of regular distributions. In re-
verse, we can use the Frobenius theorem to prove Theorem 3.12. We show
that the characteristic vector fields form a Lie-subalgebra of 2" (M). (i) The
Lie bracket of two vector fields tangent to a submanifold C' is tangent to C
(this is a general property of the Lie bracket of vector fields). (ii) The intrin-
sic definition of the differential of a two-form is expressed by the following
formula.

dw(X,Y, Z) = dx (w(Y, Z)) + dy (w(Z, X)) + dz (W(X,Y))
- w([Xv Y]7 Z) - w([Y, ZLX) - w([Z’ X],Y)

If w is closed, X and Y are characteristic vectors and Z is tangent to C, then
we get 0 = w([X,Y], Z) for each vector Z tangent to C. This shows that the
Lie bracket of two characteristic vector fields is a characteristic vector field.

o

3.5 Symplectic relations

Let (M, wq) and (Mas, w2) be two symplectic manifolds. The product Ms x M;
is then endowed with four symplectic forms,

+ prjws + priwy,

where pry: My x My — M; and pry: My x M; — Moy are the canonical
projections. However, one of them turns out to be of particular interest.

Definition 3.4. A symplectic relation (also called canonical relation)
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R: (M2, w2) « (M, wr)

from a symplectic manifold (M;,w;) to a symplectic manifold (Mz,ws) is
a Lagrangian submanifold of the symplectic manifold (M x My, ws © wy),
where®

wg B w1 = praws — priws. (3.13)

The symplectic manifold (Mz x M, ws © wy) is also denoted by (Mz,ws) X
(My, —wy). Q

This definition is suggested by the following property.

Theorem 3.14. A diffeomorphism ¢: My — Ms between two symplectic
manifolds is a symplectomorphism; that is it preserves the symplectic forms,

*
Y W2 = Wi,

if and only if its graph R C My x My is a Lagrangian submanifold of (My x
My, we Swyp).?

Proof. The graph R is the image set of the injective map
L= (p,idpg): My — My x My :a— (p(a),a).
Since pr; o ¢ = idps, and pry o ¢ = ¢, it follows that
(w2 ©wy) = *(priws — priwy) = *prows — *priwy
= (pry 0 ¢)"wy — (pry 0 1)"wy = P wy — wi.

Thus, R is isotropic if and only if p*ws = wy. For a diffeomorphism, dim R =
£ (dim M5 + dim M). O

Remark 3.5. A Lagrangian submanifold A of a symplectic manifold (M, w)
can be considered as a symplectic relation, because it is a Lagrangian sub-
manifold of the symplectic manifold M x {0}. O

In general, symplectic relations do not compose nicely, inasmuch as this
may occur for the smooth relations. However, it can be shown'? that

Theorem 3.15. Let R: (M, ws) «— (My,w1) and S: (M3, w3) «— (M2, ws)
be symplectic relations. Assume that:

(i) So R is a submanifold,

(i) T(ps,p)(S 0 R) = T(py.p2)S © Tipy pr) R for all (p3,p2,p1) such that
(p3,p2) € S and (p2,p1) € R, .

Then S o R is a symplectic relation.

8 Later on we also use the symplectic form w2 ® w1 = priwz + priwi.
9 (Sniatycki and Tulczyjew 1972), (Tulczyjew 1974, 1977b).
10 (Sniatycki and Tulczyjew 1972).
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3.6 Symplectic reductions

We have already introduced the notion of “reduction”, at the level of smooth
relations, Definition 2.3, and at the level of linear symplectic reductions,
Definition 3.2. Now we extend this notion to the level of smooth symplectic
relations.

Definition 3.5. A symplectic reduction is a symplectic relation that is a re-
duction according to Definition 2.3. V)

Reductions and symplectic reductions are morphisms of categories (Be-
nenti 1983a, b, ¢). The notion of symplectic reduction plays a fundamental
role in the global symplectic formulation of the Cauchy problem for a first-
order partial differential equation (Sect. 3.9) and of the Jacobi theorem (Sect.
6.6).

Theorem 3.16. Let R: My «— M be a symplectic reduction. Then:

(i) The inverse image RT o N C M of a coisotropic (isotropic, Lagrangian)
submanifold N C My is a coisotropic (isotropic, Lagrangian) submanifold.

(ii) C = R o My is a coisotropic submanifold.

(iii) A fiber RTo{po}, po € My, is an integral manifold of the characteristic
distribution of C.

Proof. The inverse image of a submanifold by a submersion is a submanifold.
A reduction R is the graph of a (surjective) submersion p: C' — M. Thus, the
inverse image R o N of any submanifold N C M (in particular of a point) is
asubmanifold of C' = R" oM. Let (po, p) € R. Then T{,, R C T,y MoxT, M
is a linear symplectic relation; that is a Lagrangian subspace,

(T(po §9) R)§ = Tipo.p) R-

Because of the definition of submersion, this linear relation is the graph of
a surjective linear map. Thus, T(,, ») [t is a linear symplectic reduction, with
inverse image 7,C'.
.
(Tipo,pR) " 0 Tpo My =T,C.

Due to Theorem 3.3, items (i) and (iii) are proved (note that My is coisotropic).
Moreover,
(T(Poyp)R)T o {0} = T§C7 0e TI)OMO~

Let us consider the fiber I,, = R" o {po}. We have
TpIp, = {v € T,C such that Tp(v) = 0}
= {v € T,,C such that T{; ,, R o {v} =0}
= (T(po,p)R)T o {0} = TEC'



46 3 Symplectic Relations on Symplectic Manifolds

This shows that the tangent space of a fiber at a point p coincides with the
tangent space of the characteristic containing that point. This proves item
(iii). O

3.7 Reduction of Lagrangian submanifolds

The operation considered in Theorem 3.16 is called coreduction of a subman-
ifold. A coreduction preserves the submanifold structure and the symplectic
type. On the contrary, the operation of reduction of a submanifold is more
delicate and requires a closer analysis.

Here we limit ourselves to the most interesting case: the symplectic re-
duction of a Lagrangian submanifold. We have at our disposal Theorem
2.1, that we have to adapt to the present case: (i) the vertical spaces
V, C T,C tangent to the fibers of the submersion p now coincide with
TSC and (ii) T,A = TEA, because A is Lagrangian. Then formula (2.1),
rank (T, p') = dim(T, (AN C)) — dim(V, N T, A), where p’ is the restriction of
pto ANC, gives

rank (T,.p") = dim(T,, (AN C)) — dim(TEC N T, A)
=dim(7,(ANC)) — dim(TEC NTEA) = - - -
because T, A = T A. Now, recall formulae (3.2):
= dim(7, (AN C)) — dim(T,C + T A)}
= dim(73 (AN C)) — codim (T,,C + T, A)
=dim(T,(ANC)) +dim(T,C + T, A) —dimM = --- .
Due to the clean intersection and the Grassmann formula,
<o =dim(T, ANT,C) + dim(T,C 4+ T, A) — dim M
=dimT, A+ dim7T,C — dim M
=dim A+ dimC' — dim M.
=n+dimC —-2n=n—c,

where n = dim(A) = 1 dim M and ¢ = codim C. The result of this calcula-
tion,
rank (T,p') = n — ¢ = constant, (3.14)

not only shows that p’ is a subimmersion but also highlights two facts:
(1) In the present case, item (ii) in Theorem 2.1 is redundant.
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(2) Since the dimension of My is 2(n — ¢), the dimension of the image of
T.p , is just % dim My, which is the dimension of any Lagrangian submanifold
of My. Hence, due to the property expressed in Theorem 3.3 at the level of
linear symplectic relations, we conclude the following.

Theorem 3.17. Let R: My <« M be a symplectic reduction and A C M a
Lagrangian submanifold. If A and C = R' o My have a clean intersection
then for each xg € ANC there exists a neighborhood U of xo in ANC' such
that Ro U is a Lagrangian submanifold of My.'!

But we can say something more if we consider the special case of transverse
intersection of A and C', Definition 1.11:

T, A+T,C=T,M forallz € ANC. (3.15)
Remark 3.6. Since TS A = T, A, this condition is equivalent to
T,ANTSC =0. & (3.16)

Recall that a transverse intersection is clean, Theorem 1.8, T, (AN C) =
T.ANT,C. Then,

THANC)=TSA+TEC =T, A+ TSC,
and, due to (3.16),
dim(T8 (AN C)) = dim(T,A) + dim(TEC).
This shows that
codim (AN C)=n+codim C =n+c,
that is, due also to (3.14),
dim(ANC) =n—c=rank (T,.p).

This means that the dimension p': AN C — Mj is an immersion, and from
Theorem 3.17 we get the following.

Theorem 3.18. If A and C = R o My have a transverse intersection then
Ag = Ro A is an immersed Lagrangian submanifold of M.

If the intersection of A and C' = R o My is not clean, then it may happen
that Ag = Ro A is not a submanifold. As we show, mainly in Chaps. 5 and 6,
this circumstance occurs in fact in many practical applications. We are thus
led to introduce the notion of Lagrangian set.

11 (Weinstein 1977).



48 3 Symplectic Relations on Symplectic Manifolds

Definition 3.6. A Lagrangian set is the symplectic reduction Ag = Ro A of
a smooth Lagrangian submanifold A.'2 Q

3.8 Symplectic relations generated by a coisotropic
submanifold

Let C),, C M, be a coisotropic submanifold. Let us denote by M the reduced
set of M by C (i.e., the set of the maximal connected characteristics of C).
A coisotropic submanifold C' C M generates two relations:'?

e the characteristic relation Do : M «— M,
e the characteristic reduction Rc: Mo «— M.

D¢ is made of pairs of points (p, p’) belonging to a same characteristic of C,
(p,p') € D <= there exists v € M such that p,p’ € 7.

R is defined by
(7,p) € Re <= pen.
It follows that

Dc = RloRe (3.17)

According to its definition, D¢ is a relation from C to C', because it in-
volves points of C' only. However, it is convenient to consider D¢ as a relation
in M. Indeed, by using local coordinates adapted to the characteristics (whose
existence is due to the local Frobenius theorem) it can be proved that it is
(locally) a 2n-dimensional submanifold of M x M and moreover, that it is a
Lagrangian submanifold with respect to the symplectic form w & w.'*

In general, the reduced set M¢ is not a smooth manifold, so that R¢ is
not a smooth relation. However,

Theorem 3.19. If the reduced set Mc has a differentiable structure such that
the canonical projection

p: C — Mc:p— -~ such that p €~

s a surjective submersion, then:
(i) There is a unique reduced symplectic form we such that 1°

12 One can extend this definition by considering the composition Ag = R o A, where
R is a symplectic relation. Alan Weinstein pointed out (private communication) the
possibility of other more general definitions. However, the definition adopted here is
sufficient for the purposes of this book.

13 (Tulczyjew 1975).

14 See, for instance, (Benenti and Tulczyjew 1980).

15 (Lichnerowicz 1975) (Weinstein 1977).
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w|C = p*(we). (3.18)

(ii) With respect to this symplectic form Rc C Mc x M is a symplectic
relation.
(iii) Dc = R/ o Re is a symplectic relation.

characteristics

C' coisotropic

Fig. 3.6 The reduced set M¢

We call (M¢,we) the reduced symplectic manifold and Re the symplectic
reduction associated with C. Note that

dim M = dimC — codim C =2 dimC — dim M = 2 (m — n).
Proof. (i) The reduced symplectic form is defined by equation

we(v,v") = w(w,w’), for all (w,w') € TC xc TC
(3.19)
such that Tp(w) = v, Tp(w') = w.

By the definition of pullback this is equivalent to (3.18). Definition (3.19) does
not depend on the choice of the vectors (w,w’). Consider a point p € C' and
w,w',w,w" € T,C with Tp(w) =v = Tp(w), Tp(w') = v = Tp(w’). Then
the vectors w — w and w’ — @’ project onto the zero-vector; this means that
they are tangent to the characteristic at p. Hence, w—w, w'—w’" € TSC. This
subspace is isotropic, thus w(w — @, w’ —@") = 0 and w(w,w’) = w(w,@").
This proves the independence of Definition (3.19) from the choice of the
vectors (w,w’) at a fixed point p. Consider the (local) flow ¢r: C' — C of a
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Hamiltonian characteristic vector field (generated by a Hamiltonian constant
on (). For all admissible ¢t € R we have p; = ¢;(p) € C and po ¢ = p. Then
the vectors w;, = T'¢(w) € T, C and w; = T'¢,(w') € T, C still project onto
the vectors (v,v"). Since ¢, is symplectic, w(w, w’) = w(w;, w}). Moreover, we
observe that any two points p and p’ on the same characteristic can be joined
by a finite number of integral curves of characteristic Hamiltonian vector
fields. This proves the independence of (3.19) from the choice of the point p
on a fixed characteristic. The fact that we is nondegenerate is a consequence
of the fact that T,p is everywhere surjective (by definition of submersion).
The fact that we is closed follows from (3.18).

(ii) The relation R¢ is the image of the topological immersion ¢: C' —
Me x M: p— (p(p), p). It follows that

(we ©w) = 1*(pri we — pryw)
— (pragy 01)"we — (Prar 0 )*w
= p*we —w|C = 0.

This shows that R¢ is isotropic. On the other hand, dim Mo = 2 (m — n),
dim(Me x M) = 2m, and dim R¢ = dim graph(p) = dim C' = m. This shows
that Rc is Lagrangian.

(iii) From an atlas on M of charts adapted to the submersion p we can
construct an atlas of charts adapted to D¢. Thus, D¢ is a submanifold of
dimension equal to 2n = dim M. Any vector tangent to D¢, interpreted as an
equivalence class of curves on D¢, is a class of pairs of curves on C that are
pointwise projected by p on a same curve of M. This implies that a vector
w tangent to D¢ at a point (p,p’) is a pair of vectors (v,v") € T{,, ,)C C
T(p,pyM whose images by Tp coincide, T'p(v) = Tp(v’). The projections of
w = (v,v") onto the first and second factor M are v € T,C C T,M and
v € TyC C T, M, respectively, therefore it follows that for two vectors w
and w at the same point (p,p’),

woww,w) =w,v) —wl,v).
By definition of we, this last difference is equal to
we(Tp(v), Tp(0)) —we(Tp(') — Tp(¥')).

But these two terms are equal, because Tp(v") = Tp(v) and Tp(?") = Tp(?).
Thus, w & w(w,w) = 0 and D¢ is isotropic. O

The reduced Poisson bracket associated with the reduced symplectic form
can be directly defined as follows.

Theorem 3.20. Under the same assumptions as in Theorem 8.19, a Poisson
bracket { f,g}c on the reduced manifold Mc is defined by setting
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where F' and G are any two local extensions to M of the functions p*f and
p*g, and {F,G}|C is the restriction to C' of the Poisson bracket {F, G} com-
puted on M.

This theorem is based on a lemma.

Lemma 3.1. Let C be a coisotropic submanifold of a symplectic manifold
M. (i) If F and G are two functions on M constant on the characteristics of
C, then {F, G} is constant on the characteristics. (ii) Let (F, F') and (G, G")
be two pairs of functions on M coinciding on C: F|C = F'|C, G|C = G'|C.
Then their Poisson brackets also coincide on C: {F,G}|C = {F',G'}|C.

Note that, thanks to this lemma, Eq. (3.20) makes sense: (i) since {F, G}
is constant on the characteristics, it is reducible to a function on Mc¢; (ii)
{f,g}c does not depend on the extensions F' and G.

Proof. If F' and G on M are constant on the characteristics of C, then the
corresponding Hamiltonian vector fields Xp and Xg are tangent to C' —
Theorem 3.11, item (ii). Thus, also [Xr, X¢] is tangent to C. But [Xp, X¢]
is the Hamiltonian vector field generated by {F,G}: Theorem 3.5, formula
(3.10). Hence, by applying Theorem 3.11, item (ii), once more, {F,G} is
constant on the characteristics. The proof of item (ii) is similar. O

Proof. PROOF OF THE THEOREM. After the lemma, it is straightforward to
prove that the bracket defined by (3.20) fulfills all the characteristic properties
of a Poisson bracket. In particular, the regularity condition follows from the
fact that, if a function F' is constant on the characteristics and if {F, G}c =0
for all functions G constant on the characteristics, then ix,dF|C = 0. But
the Hamiltonian fields of the kind X generate at each point of C the tangent
spaces of C. It follows that dF'|C' = 0 and for the reduced functiondf =0. 0O

Remark 3.7. Canonical symplectic structure of the complex projective spaces.'6

The quotient set of C*T! with respect to the equivalence relation
(20) = (2)) <= za =Xz, A €C—-0, a=0,1,...,n,
is denoted by CP". For each k =0, 1,...,n we define
Ue = {(20) € C"TY; 2, # 0}

and
Ow: U — C": (21/25), @ #E.
Each pair (Us, ¢x) defines a chart on CP™ of dimension 2n. These n+1 charts

define an analytic atlas on CP"™. On M = C"*! we consider the canonical
symplectic form

16 (Weinstein 1977), (Benenti 1988), (Libermann and Marle 1987).
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w = dya N\ dz® = —% dzo N\ dZq,

where z, = 2% +1y, and Z, = % —1y,. In M we consider the unitary sphere
C = Sop 41, defined by equation

Y zaZa =) (%) + (ya)’] = 1.

«

Being of codimension 1, C' is coisotropic. Furthermore, a surjective submer-
sion p: C — CP™ which maps each (z,) to its equivalence class. It can be
proved that

e The characteristics of C' are the fibers of p.

e The characteristics of C' are orbits of the action of R on M defined by
(t, 2o) > € 2.

e The characteristics of C' are maximal circles.

Then, the manifold CP" coincides with the reduced manifold M and
consequently, it is endowed with a reduced symplectic form we such that
prwe = w|C. If we take for instance the coordinates (£, ;) associated with
the chart (U, ¢g), which are defined by the equations

E4in =—,
20
then, taking into account that these equations give the local representation
of the submersion p, we can find the local representation of the symplectic
form we:

we =2 [dn; N dEh—~2 (€M € + mp, dnn) A (i d€F — €F dny)] (3.21)

where 4

2= 1o STUER + ) O (3.22)
Remark 3.8. For n = 1 we have C = Sz, CP' = S,, and the surjective
submersion p: So — Ss is the Hopf fibration. Egs. (3.21) and (3.22) now give

we = 5 dn A d§.

1
(1+&+7?)
This shows an interesting fact: we is the area-element of the unitary sphere
Sa, because (£,7n) are stereographic coordinates. These coordinates are not

canonical. A canonical coordinate system (a,b), in which we = db A da, is
defined by

. €2+772
1+&+n?

n
€2+,’72

b= % arcsin
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Remark 3.9. The mechanical interest of the complex projective spaces is also
due to the fact that the symplectic manifold (Mg, we) describes the isoen-
ergetic Hamiltonian system, with energy %, of the harmonic oscillator of
dimension n + 1. O

Remark 3.10. The orbit-manifold of the Kepler motions. The germ of
the notion of reduced symplectic manifold dates back to Lagrange, when
he studied the wvariations of the arbitrary constants (Souriau 1970) for the
planetary motions. In the case of the n-dimensional Kepler motions the phase
space is the cotangent bundle M = T*(Q of the configuration manifold @ =
R™ — 0. Then, M = (R™ — 0) x R™. Let @ be the vector of the Cartesian
coordinates of @) and y the vector of the Cartesian coordinates on the fibers
R™. Let us consider on M the natural symplectic form w = dy; A dz’ and the
Hamiltonian )
1,2

H(z,y) =3y =
For each value of the energy constant F, equation H = E defines a coisotropic
submanifold Cg of M. For each dimension n, we have three types of such
submanifolds, determined by the three conditions E > 0 (hyperbolic case),
E = 0 (parabolic case), and F < 0 (elliptic case).

It is not easy to find the reduced manifold of C'g, that is, the manifold of
the orbits.!” However, Pham Mau Quan (1980) was able to find a trick, valid
for any dimension n, that simplifies the matter considerably. He observed
that, for £ = —1/2, the submanifold C_; /5, defined by equation

lz| (14 y*) =2,

can be also described by equation

K(z,y) = 5 (1 +y?) |z,

N | —

and that, for n = 2, K (x, y) is the Hamiltonian of the geodesics on the sphere
S, C R3, in the coordinates y corresponding to the stereographic projection
with pole (1,0, 0). Hence, the orbits are in a one-to-one correspondence with
the oriented maximal circles of the sphere. In turn, these circles are in a
one-to-one correspondence with the unit vectors issued from the center of
the sphere and thus, with the points of the sphere itself. Consequently, it
has been proved that the orbit manifold with negative energy (hence, of all
the bounded orbits) of the two-dimensional Kepler problem is isomorphic to
the sphere So. Inasmuch as So has a natural symplectic form given by its
Fuclidean area-element, we are induced to think of this form as the reduced
symplectic form (up to a factor). It can be proved that it is so. O

17 This problem is related to that of the regularization of the Kepler problem. See
(Moser 1970), (Pham Mau Quan 1980, 1983a, 1983b), (Souriau 1983), and (Cordani
1986, 2003).
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3.9 Symplectic background of the Cauchy problem

The following theorem is an important application of the results of the pre-
ceding section.

Theorem 3.21. Let Ay C M be a Lagrangian submanifold having a clean in-
tersection with a coisotropic submanifold C' C M. Then there exists a unique
connected immersed Lagrangian submanifold A contained in C' and containing
C N Ay. This Lagrangian submanifold is defined by the composition formula

/1:Dco/1]7

thus, it is the union of the maximal characteristics of C intersecting Aj.

AI = RCOAI = REORcoAI:A

RcOA[

Mo

Fig. 3.7 The Cauchy problem

Proof. Due to Theorem 3.17, R¢ o A is an immersed Lagrangian subman-
ifold of M¢ and, due to Theorem 3.16, A = R}, o Rc o Ay is a Lagrangian
submanifold of M. The uniqueness follows from the absorption principle. O

Remark 3.11. As we show, when applied to cotangent bundles, this statement
can be interpreted as a symplectic background of the Cauchy problem: C
represents a first-order PDE, A; (or CNAy) the initial or boundary conditions,
and A the corresponding solution. However, the case in which the intersection
C'N Ag is not clean occurs in many interesting applications of this theory. In
this case, Rco Ar and A = D¢ o A may not be Lagrangian submanifolds.



3.10 Isomorphism of symplectic reductions 55

Remark 3.12. A remarkable application of the above considerations concerns
the composition of symplectic relations.’® Let Ry C (M x My, w; © wp) and
Ry C (M3 x My, wsSwi) be smooth symplectic relations; then the composed
relation can be interpreted as a reduced set,

R2 OR1 :Rco (R2 X Rl),

where Ry X Ry C M = My x My x My x My is interpreted as a Lagrangian
submanifold with respect to the symplectic form

w = wy Owi Dwi O wp,
and R is the reduction relation generated by the coisotropic submanifold
C:MQXAMl XM(),

where Ay, € My x My is the diagonal. In this case the reduced symplectic
manifold M¢ is just (Ms X My, ws © wp). It follows that if C and Re X Ry
have a clean (or transverse) intersection, then the composite relation Ry o R4
is a smooth (possibly immersed) symplectic relation. O

3.10 Isomorphism of symplectic reductions

Theorem 3.22. Assume that a symplectic reduction R C My x M has con-
nected fibers. Then the symplectic reduction Rc associated with the coisotropic
submanifold C = R™ o My is isomorphic to R; that is, the composition

RcoR'": Mo — M,

is the graph of a symplectomorphism ¢: My — Mc from (My,wp) to the
reduced symplectic manifold (Mc,we).

Proof. It is clear that ® = Rc o RT C Mg x My is a one-to-one smooth
relation. In order to prove that it is the graph of a symplectomorphism we
have to prove that @ is a Lagrangian submanifold. For this we consider the
relation Ro x R from (M, w) X (M, —w) to (M¢, we) X (Mp, —wg). We observe
that it is a symplectic reduction with inverse image C' x C' and that @ is the
image by R¢ of the characteristic relation Do C C' x C. Because D¢ is a
Lagrangian submanifold having a clean intersection with C' x C' (inasmuch
as it is contained in C x (), it follows that @ is a Lagrangian submanifold;
recall Remark 1.7 and Theorem 3.17. O

Let us repeat the process.

18 (Weinstein 1977).
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1. Consider a symplectic reduction from M to M.

2. Take the inverse image of My by R. This is a coisotropic submanifold C
of M.

3. Consider the symplectic reduction R¢ associated with C' and the reduced
symplectic manifold M¢.

4. The two symplectic manifolds M and M are symplectomorphic.



Chapter 4

Symplectic Relations on Cotangent
Bundles

Abstract Any cotangent bundle is endowed with a canonical structure of
exact symplectic manifold. Then it becomes “natural” to apply what we have
designed for the symplectic manifolds in general in the previous chapter to the
special case of cotangent bundles. The material associated with this reduction
becomes very rich. Among the various terms that arise spontaneously, the
main one is the “generating function” of a Lagrangian submanifold, which is
extended to the more general notion of “generating family”. This notion is
in fact the fulcrum around which the entire analysis of the following chapters
is built up.

4.1 Cotangent bundles

A tangent covector on a manifold @ is a linear map
FiTQ = Rives (v, f).

We denote by

T,Q
the cotangent space at the point ¢ (i.e., the dual space of the tangent space
T,Q). The cotangent bundle T*() of a manifold @, is the set of all covectors
(i.e., the union of all cotangent spaces). It is a 2n-dimensional manifold. We
denote by

mo: T"Q — Q

the cotangent fibration of @, which maps a covector f € T*Q to the point
q € @ where it is applied. We denote by

(¢, pi)

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 57
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the canonical coordinates on T*(Q corresponding to coordinates q = (¢*) (i =
1,...,n) on Q. They are defined as follows. If f is a covector at a point ¢
in the domain of the coordinates, then ¢‘(f) are the coordinates of ¢ and
pi(f) are the components of the covector in these coordinates, such that for
all v € T,Q, 4

(v, [) = 4" pi = pi dq".

There are two mechanical interpretations of a cotangent bundle.

(1) If @ is a configuration manifold, then a covector f € T*Q represents a
force and the evaluation (v, f) the virtual work of the force corresponding to
the virtual displacement v (or the virtual power if v is interpreted as a virtual
velocity).

(2) If @ is a configuration manifold, then a covector p € T*Q represents
an impulse and the cotangent bundle T*Q the phase space of the mechanical
system.

It is useful to consider the vectors tangent to a cotangent bundle: they
form the manifold T(T*Q) = TT*Q. Natural canonical coordinates (q*, p;)
on T*(@) generate coordinates

on TT*Q, where (%, p;) = (6q¢*, 6p;) are the components of the tangent vec-
tors w € TT*Q.

A vector w tangent to T%Q) is called vertical if is tangent to a fiber. A vector
is vertical if and only if Tmg(w) = 0. The vertical vectors are characterized
by equations dq¢’ = 0.

vertical
vector

(p3)

Fig. 4.1 The structure of a cotangent bundle

fiber
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4.2 The canonical symplectic structure of a cotangent
bundle

Definition 4.1. Let @ be a manifold. The Liouville one-form or fundamental
form 0Og on T*(Q is defined by one of the following three equations:

(w,0q) = (Tmq(w), 7r- o (w)) (4.1)

for all tangent vectors w € T(T*Q),

0c'g =0 (4.2)
for all one-form ¢ on @, and

0q = pidq’ (4.3)
for any choice of the coordinates (¢°) on Q. Q@

Each one of these definitions needs an explanation.

DEFINITION (4.1) — With each vector w tangent to a cotangent bundle
T*@ we can associate “in a natural way” a real number. Let w € T,(T*Q).
The point p where w is attached is an element of T*(@Q); that is, a covector.
As a covector, p is attached at a point ¢ € Q. Let u be the image of the
vector w by the tangent map T'mg: T7T*Q — T'Q) of the cotangent fibration
mg: T"Q — Q. It is a vector u € T,Q attached at the same point g of p.
Thus, the evaluation (u, p) makes sense. This is just the number associated
with w. If we consider the map defined in this way,

Oo: TT*Q — R: w +— (u,p), (4.4)

we can see that it is linear over the fibers of T'(T*Q), so that it can be
interpreted as a one-form over 7@, and instead of (4.4) we can write

(w, 0q) = (u, p). (4.5)
By the process illustrated above we have
u=Trg(w), p=rT1r-w),

where
mrq: T(T*°Q) — T7Q

is the tangent fibration over T*Q. It follows from (4.5) that the intrinsic
definition of the Liouville form is just (4.1).
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DEFINITION (4.2) — The one-form o € #(Q) is interpreted at the left-hand
side as a section o: Q — T*Q: Eq. (4.2) means that the pullback by the map
o of the Liouville form g, which is a one-form on 7@, is a one-form on @
coinciding with o itself.

DEFINITION (4.3) — In this definition, (¢, p;) are the natural canonical
coordinates corresponding to coordinates (¢*) of Q. Let us consider another
system (G, p;) of natural canonical coordinates. From the transformation law

g
p] - a_quza

it follows that

, g ,

ddt = | 22 dg? ) = 5. di

pidg = pi <aqj dq ) =p;dq’.

This shows that Definition (4.3) does not depend on choice of the coordinates.
Now, let us look at the equivalence of the three definitions.

e DEFINITION (4.1) <= DEFINITION (4.2). This is shown by the
following reversible calculation:

(u,0*0g) = (To(u),0g) definition of pullback,
= (Trg(To(u)), r+g(To(u))) equation (4.1),
= (T(TQooy(u): o (T (1)) because 7+ 0o To = 0 o 1,
= (u, o(1q(u))) because mg o o = idg,
= (u,0).

e DEFINITION (4.1) <= DEFINITION (4.3). Any one-form on 77(Q is of
the type 0g = 0; dq" + 0" dp;. Hence, in components, Eq. (4.5) is equivalent
to w'0; + w;0" = p;u’. However, w’ = u’ due to the condition u = T'rg(w),
and we get w'(6; —p;) +w;0° = 0. This holds for all values of the components
(w,w;). Hence 6 = 0 and 6; = p;.

Definition 4.2. The differential of the fundamental one-form is the canonical
symplectic form on T*Q,

wQ = dHQ (4.6)

In coordinates,
wo = dp; A dq' (4.7)
Y%

Note that wg is closed, because it is exact. Moreover, it is nonsingular, as
can be seen easily from (4.7).
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The corresponding expression of the canonical Poisson bracket is

OF 0G  OF 0G
a6} = api dq'  dqi Ip;

(4.8)

and the first-order equations corresponding to a Hamiltonian vector field X
are the Hamilton equations

~ OH OH
T ) = — - 4.
=g P o7 (4.9)

There is an important link between closed one-forms and Lagrangian sub-
manifolds.

Theorem 4.1. The image o(Q) C T*Q of a one-form (interpreted as a sec-
tion) is a Lagrangian submanifold if and only if o is closed, do = 0.

We can give two proofs of this theorem. The first is related to the definition
in coordinates (4.7).

Proof. The image A = ¢(Q) is a submanifold of dimension n = % dim T*Q.
If we consider the canonical symplectic form restricted to A, then we get

wolA = do; Ndq' = 0;0,dg’ A dq'.
It follows that wg|A = 0 (isotropy condition) if and only if 9,0, = 0;0;; that
is, do = 0. O
The second proof is related to Definition (4.2) of the Liouville form.

Proof. The differential commutes with the pullback, thus we have o*dfg =
do*0g = do. The section o is an embedding of @) into 7 (), therefore its image
is an isotropic submanifold if and only if do = 0. Moreover, the dimension of
this image is one half of the dimension of T%Q. O

Remark 4.1. Let G: Q — R be a smooth function. Its differential dG is an
exact, thus closed, one-form. Then its image

A= dG(Q),

which is locally described by the n equations

oG
Di = 6_qi’
is a Lagrangian submanifold. This is the case when the closed one-form o is
exact: 0 = dG. Then G is said to be a global generating function of A. Of
course any other function G + constant is a generating function. O
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4.3 Basic observables and canonical Poisson bracket on
a cotangent bundle

There is a one-to-one correspondence between the vector fields X on a man-
ifold @ and the first-degree homogeneous functions Px on T*(Q defined by

Px:T°Q —R:p— (X,p) = X'(q) pi.

Moreover, any function f: Q — R can be interpreted as a function f: T*Q —
R constant on the fibers (we use the same symbol for simplicity). We call
these functions the basic observables. On the basic observables we define an
internal operation {-,-} by setting

{f,9} =0,
{Px,ft =X/, (4.10)
{Px,Py} = Pxy]

We observe that these rules are fulfilled by the Poisson bracket associated
with the canonical symplectic form on T*Q. Conversely, assuming the rules
(4.10) as fundamental, we can extend the operation {-,-} in a unique way
to a Poisson bracket on functions over 7*Q. The resulting Poisson bracket
coincides with the canonical one. Hence, Eqs. (4.10) characterize the canonical
Poisson bracket on a cotangent bundle, and provide a direct definition that
avoids the use of the canonical symplectic form.

4.4 One-forms as sections of cotangent bundles

A one-form (or linear differential form) on a manifold @ can be interpreted
in three equivalent ways.
(i) As a map
0:TQ — R:v— (v,0), (4.11)

which is linear when restricted to each tangent space 1;Q), ¢ € Q.
(ii) As a section of the cotangent bundle, that is, as a map

c:Q—=T"Q: q— ol(q), (4.12)

such that o(q) is a covector in Ty @ (in this interpretation, we can say that a
one-form is a field of covectors.
(iii) As an object locally expressed as a linear combination of the differen-
tials of coordinates
o =ai(q)dq", (4.13)
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where o; are the components of o. The link between (4.11) and (4.13) is given
by (v, ) = ¢* o;. The link between (4.12) and (4.13) is given by p; = 7i(q).

T°Q = (¢',pi)

pi = 0i(q?)

T™Q
o = oy dq* k

Q=(q")

Fig. 4.2 The image of a one-form as a section of a cotangent bundle

4.5 Lagrangian singularities and caustics

Let A C T*@ be a Lagrangian submanifold of a cotangent bundle. A reqular
point p € A is a point where A is transversal to the fibers , that is, where the
tangent space TpA is complementary to the space V, of the vertical vectors
at p:

T,ANV, =0, T,A+V, =T,(T"Q).

Observe that these two conditions, which express the complementarity of the
two subspaces T,/ and V), are in fact equivalent, because the subspaces 7,4
and V), are both Lagrangian subspaces of T,,(T*Q),

T,ANV, =0 < (T,ANV,)} =T,(T*Q)
= (T,A)} + (V) = T,(T*Q)
= T,A+V, =T,(T*Q).
A nonregular point is called singular or critical. A singular point of a La-
grangian submanifold is also called Lagrangian singularity or catastrophe. The
set I'(A) C Q of the points of @ on which are based all the singular points is
called the caustic of A.

A point p is regular if and only if the tangent space T),A does not contain
vertical vectors except the zero-vector. A point is regular if and only if the
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restriction m: A — @ of the cotangent fibration mg: T"Q — @ to A is a
submersion at p.
To measure the degree of singularity we introduce the rank of a point
p € A: it is the dimension of the projection onto T,Q, ¢ = mg(p), of the
tangent space T, A:
rank(p) = dim (Tmq(T,4)) .

A point p is regular if and only if rank (p) = n = dim@Q. A Lagrangian
submanifold is called regular if all its points are regular.

TQ = (¢',pi)

regular point

singular points

TQ caustic I

— ﬁ Q= (4"

Fig. 4.3 Singular points and caustic

As for any submanifold, a Lagrangian submanifold can be represented,
at least locally, by parametric equations or by implicit equations. For a La-
grangian submanifold there is, however, a third local representation, by means
of generating families. This is examined in the next section. In this section
we consider the particular case of a representation by means of generating
functions.

4.5.1 Parametric equations

A system of 2n parametric equations in n parameters (uk),

{qi = ¢'(u),

pi = pi(u®), i)
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represents a local immersion t: A — T*@Q of an n-dimensional manifold A,
with coordinates (u*), if and only if
g’

k| —
ran |:auk

Opi
ouk

} =n  (max). (4.15)

Indeed, the tangent map T is represented by equations

q = ouk )
pi = 8uk u-,

and this is a linear injective map at each point if and only if the rank of
the matrix (4.15) is maximal (¢° = 0 and p; = 0 must imply @* = 0). The
submanifold A is Lagrangian if and only if

B AR I AR 4.16

ouk Ous  Oud Ouk (4.16)
Indeed, these equations are equivalent to the isotropy condition ¢*dfg = 0.
The left-hand sides of (4.16) are called Lagrangian brackets. In this represen-
tation, the rank of a point is given by

K] i
rank(p) = rank 4 -,
Ouk
P
where the evaluation at the point p of the matrix means its evaluation at
those values of the parameters u* corresponding to the point p. Indeed, the
tangent map T'r: TA — TQ is described by equations ¢' = d¢’/Ou u*.
Hence, 4
aq"
p regular <= det = #0.
ou »

This proves the following.

Theorem 4.2. If a Lagrangian submanifold is represented by parametric
equations (4.14) then the set of its singular points is determined by equation

ouk

det {aqi } =0 (4.17)
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4.5.2 Implicit equations

A submanifold A C T*Q of codimension n (thus, of dimension n) can be
represented (at least locally) by n independent equations

A(g,p) = 0. (4.18)
This means that ) )
ank oAt | oA (max)
ran — | =n max
oq* | Opx

at each point of A that is, for each set of values of the coordinates satisfying
Egs. (4.18). The submanifold A is Lagrangian if and only if it is coisotropic:
that is, if and only if {A?, A7}|A = 0. In this representation,

oA
k(p) = k . 4.19
rank(p) = ran {8]?1@ } . (4.19)

Indeed, the tangent subbundle T'A C TT*(Q is described by equations

oA o 04"

:O’

so that at any point p the dimension of the space of the vertical vectors, for
which ¢ = 0, is given by the corank of the matrix (4.19) at that point; this
is the codimension of the space T,m(T,A). Hence,

oA
Pk

p regular <= det {

} #0. (4.20)

This proves the following.

Theorem 4.3. If a Lagrangian submanifold is represented by implicit equa-
tions 4.18) then the set of its singular points is determined by equation

det {8/1} =0 (4.21)
apk’ A

4.5.3 Generating functions

In a neighborhood of a regular point p a Lagrangian submanifold can be
described by equations of the kind

= 4.92
pi=7g (4.22)

qt’
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where G(g) is a function in a neighborhood of the point ¢ = 7o (p). Indeed,
due to condition (4.20), Egs. (4.18) are locally solvable with respect to p;,
pi = Si(¢’). Being A Lagrangian, the form S = S; dq’ is closed, thus locally
exact.

However, there are cases in which a representation of the kind (4.22) holds
also in a neighborhood of a singular point. A simple example is the following.
Example 4.1. Let us consider Q@ = R = (q), T*Q = R? = (¢,p), and A the
curve ¢ = p3. All points of A are regular except (¢, p) = (0,0). Since p = ¢'/3,
this Lagrangian submanifold is the image of the one-form S = ¢'/3 dg; thus, it
is generated by the function G(q) = % q*/3. Note that this function is only C*
(it does not admits the second derivative at the point ¢ = 0). However, as we
show in Example 4.2, this Lagrangian submanifold admits a C'>® “generating
family”. &

T*Q =R? = (q,p)

Fig. 4.4 Example 4.1

4.6 Generating families and Morse families

Let there be given a fibration (: Z — @ over a manifold @ and a smooth
function G: Z — R. With the fibration ¢ we associate a relation R: T*Q) «—
T*Z defined by

(p, f) €T QxTZ, (¢,2) € R and
(p, f) € R < (v,p) = (w, f), forallveT,Qand weT.Z (4.23)

such that T'((w) = v.

With the function G we generate a Lagrangian submanifold A = dG(Z) of
T 7.
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Definition 4.3. The image of A by the relation }A%,

Ao =RoAcCTHQ,
is the Lagrangian set in T*Q generated by the generating family ((,G). ©

Due to (4.23) the explicit definition of A, is

p €T;Q, and
peEA = { (v,p)=(w,dG), forallveT,Q and we T,Z (4.24)

such that ¢ = ((2) and T((w) = v.

This definition needs an explanation. As we show in Sect. 5.1 and Sect.
5.2, the relation R is in fact a symplectic reduction. Its inverse image, C' =
R o T*Q, which is a coisotropic submanifold of 7%Z, turns out to be the

conormal bundle of the vertical vectors. The vertical vectors form a subbundle
of TZ defined by

V(¢) = {w € TZ such that T((w) = 0},
and the conormal bundle is defined by
Ve(¢) ={f € T Z such that (w, f) =0, forall we V,(¢)}. (4.25)
Then, by virtue of Theorem 3.18, we can state the following.

Theorem 4.4. If A and C = V°({) have a transverse intersection, then A
is a (may be immersed) Lagrangian submanifold of T*Q.

Although it is a special case, the transverse intersection plays an important
role in this context and deserves to be highlighted in a definition.

Definition 4.4. If A and C' = V°(({) have a transverse intersection then the
generating family (¢, G) is called a Morse family.! v

1 For a general survey on the notion of “generating family”, or “generating function”,
and its applications to analytical mechanics see (Tulczyjew 1974), (Weinstein 1977),
(Tulczyjew 1977b), (Arnold 1986) and (Libermann and Marle 1987). The definition
given here differs from that given for instance in (Arnold 1986) and in (Chaperon
1995), where the term “generating family” is introduced for what here, or in (Wein-
stein 1977), is called a “Morse family”. In (Chaperon 1995) Sect. 1.3, the term “phase
function” is used for a function on Z = @ x E, where E is a finite-dimensional vector
space. As remarked in (Arnold 1986) the notion of generating family already appears
in the works of Jacobi and Lie and in (Whittaker 1927). The expression generating
family or Morse family is suggested by the fact that G is regarded as a family of
functions parametrized by the points g € Q.
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A fundamental fact is that any Lagrangian submanifold of a cotangent
bundle is locally generated by Morse families:

Theorem 4.5. Maslov-Hormander theorem. If A C T*Q is a Lagrangian
submanifold, then for each p € A there exists a Morse family generating an
open neighborhood U C A containing p.?

Remark 4.2. A hard, very intriguing and alive problem is the study of the
existence of global generating families. Although this argument goes beyond
the scope of this book, notable examples of global generating functions are
discussed in Chaps. 7, 8, and 10. O

Remark 4.3. In almost all examples of generating families discussed in this
book the fibration (: Z — @ is trivial: Z = Q x U and (: Q@ x U — @ is
the canonical projection. Then the manifold U is called the supplementary
manifold and @ the configuration manifold. For a generating family

G:QxU—=R
we sometimes use the shorthand notation
G(Q;U)

in which a semicolon separates the configuration manifold @ from the sup-
plementary manifold U. Similarly, any local coordinate representation of a
generating family G(Q; U) is denoted by

G(g';u®),

where (¢') are coordinates on @ and (u®) are coordinates on U. The (u®) are
called extra or supplementary variables. O

Ezample 4.2. The Lagrangian submanifold of Example 4.1 is generated by
the global C°° Morse family G(q; u) = ug — i ut. O

Remark 4.4. In considering generating families that are Morse families, as is
commonly done in the literature, we lose the possibility of dealing with many
physically interesting applications. For instance, there are systems of rays or
sets of equilibrium states of static systems that are Lagrangian sets, and not
Lagrangian submanifolds (see Chaps. 5 and 6); there are global Hamilton
principal functions that are not Morse families (Chap. 8),3 O

Before going on, we must introduce an additional object related to a gen-
erating family.

2 Go to Sect. 9.5.

3 See also (Cardin 2002), where such an example arises in the construction of global
solutions of the Cauchy problem for a ¢-dependent Hamilton—Jacobi equation).
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Definition 4.5. The critical set of a generating family (¢, G) is the subset
Z C Z of the stationary points of G along the fibers of ¢ (i.e., of those points
where the differential of the function G restricted to the fibers vanishes). ©

Remark 4.5. Let wy: T*Z — Z be the cotangent fibration over Z. Then
E=mz(ANC). (4.26)

The Lagrangian submanifold A is the image of a section of nwy: T*Z — Z.
Then AN C'is a submanifold if and only if the critical set = is a submanifold
of Z. &

4.7 Coordinate representation of generating families

Let us consider a local coordinate representation G(g%;u®) of a generating
family G(Q; U) and denote by (p;; 7o) the canonical momenta associated with

(75 u®).
Theorem 4.6. The Lagrangian set A, is described by equations

_oc
.
oG

= due’

Di

Ay (4.27)

in the sense that a point p € T*Q belongs to A, if and only if its coordinates
(q%, p:) satisfy equations (4.29) for some value of the (u®).

Proof. The Lagrangian submanifold A is described by equations

b = oG
1 _aql7

A: 4.28
% (1.25)
C Que’

In (4.24) equation (v, p) = (w, dG) and condition T'¢(W) = v become p;v’ =
mw® + mow® and w' = v?, respectively. It follows that

Di = T4y Ta = 07
and (4.27) is proved. O

Remark 4.6. The critical set = is described by equations

oG
— =0. 4.2
ou® 0 ¢ (4.29)
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Remark 4.7. Equations (4.29) are equivalent to the “differential equation”
pidg' = dG, (4.30)
or to the “variational equation”
pidgt = 0G. & (4.31)

Theorem 4.7. A generating family is a Morse family, that is, the subman-
ifolds A and C have a transverse intersection, if and only if the r x (n+ 1)
matric

- 4.32
Oou®0qt | QucouP (4.32)

has mazimal rank ( =n) at each point of the critical set =.

Gy | G = { PG | 9°G }

Proof. Due to Egs. (4.28), the spaces T, A are defined by equations

PG PG

0qi0q’ ¢ Oqiou -
2 2

L PG, PG,

Ou*Oq Ou*ouP

pi

Ta

On the other hand, the spaces (TzC’)g’;7 whose vectors are tangent to the
fibers of R, are characterized by the conditions ¢’ = p; = 7, = 0. Then the
equations of T, A N (T,,C)* are

7.,

aqiaua“ o
(4.33)

0°G . 0

oueous U T

The transversality condition is equivalent to T, AN (7T,,C)% = 0 (Remark 3.6).
Then Egs. (4.33) must have ©* = 0 as a unique solution. This is equivalent
to saying that the matrix (4.32) has maximal rank. O

4.8 Equivalence and reduction of generating families

We can say that two generating families (or Morse families) are equivalent
if they generate the same Lagrangian set (or the same Lagrangian submani-
fold).* Two generating families differing by an additive constant are obviously
equivalent.

4 For the equivalence theory of Morse families, and related references, see (Arnold
1986), (Libermann and Marle 1987), (Viterbo 1992), and (Théret 1999).
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In some cases it is possible to reduce the dimension of the supplemen-
tary manifold (i.e., the number of the supplementary variables) of a given
generating family G and get an equivalent reduced generating family. This
depends on the critical set of G. For instance, if the critical set is the image
of a section &: @ — Z of ¢, then A is generated (in the ordinary sense) by
the function Go¢: @ — R. This is, of course, an extreme case. In general, we
can remove some of the extra variables (u®) when, by means of Eqgs. (4.29)
of the critical set, they can be expressed as functions of the coordinates and
of the remaining extra variables. Note that the extra variables can be totally
removed, so that one gets an ordinary generating function, if and only if

0?G

det [rﬂauﬁ} 5 #0

This is the case of a regular Lagrangian submanifold (no caustic), in accor-
dance with the next Theorem 4.8.

4.9 The caustic of a Lagrangian submanifold generated
by a Morse family

Theorem 4.8. If a Lagrangian submanifold Ao C T*Q is generated by a
Morse family G: Q x U — R, then the caustic I' C @ of Ao is the set
described by equations

Ou®oul ou~ 0 (4.34)

2
det[ G }: ’ oG

A point ¢ € Q belongs to the caustic I' if and only if its coordinates (q*)
satisfy equations (4.34) for some values of the extra variables (u®).

Equations (4.34) can be summarized by the single equation

Ou*ouP

det {ﬂ} = 0 (4.35)

where = is the critical set.

Proof. A point p € A, is regular when the tangent space 7}, 4, has no vertical
vectors except the zero-vector. This means that at the point p the condition
¢" = 0 must imply p; = 0. From Eqs. (4.27) of A, we derive the equations of
TA:
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oG ; 0%G . el 4o — 0
pi = o~ i " 5.4 T o =0,
g’ agog ¢~ agow
* q * 7o 7 (4.36)
0= 9G %G . 0%*G " 0
- ou’ oudgl T HuaduP -

If we put ¢ = 0 in the second set ** of these equations then we get, in
matrix notation,
P—Gg u=0,

Guuu=0.

(i) If det Gy # 0 then @ = 0 and consequently p = 0: regular point. (ii) If
det G, = 0 then there exists a vector © # 0 satisfying the second equation.
This means u € ker G,,. Suppose G4, (@) = 0. This means that % is also in
the kernel of Gg,. As a consequence, u is in the kernel of the whole matrix
[Ggu, Guu). But this matrix has maximal rank by assumption. Then & = 0:
absurd. Hence, p = G4, (@) # 0: singular point. The second equation in * tell
us that det G, must be computed on the critical set =. The first equation
x simply gives the values of the coordinates (p;) of the singular points. O

4.10 Generating families of symplectic relations

The image of the differential dG of a smooth function G: Q2 X @1 — R,
interpreted as a section of the cotangent fibration T*(Q2 x Q1) — Q2 X Q1,
is a Lagrangian submanifold R’ of T*(Q2 x Q1) with respect to the canonical
symplectic form 6g,x,. But, in accordance with what we have established
in Sect. 3.5, this is not a symplectic relation because it is not Lagrangian with
respect to the symplectic form wg, ©wg, . In order to get a symplectic relation
we must apply the natural isomorphism 7*(Q2 x Q1) — T*Q2 x T*Q1, so
that g, x @, can be identified with wg, ®wq,, and then apply the symplectic
transformation

:T*"Qa x T*Q1 — T Q2 x T*Q1: (p2,p1) — (p2, —p1) (4.37)

so that
1 (wg, Bwq,) =wq, Dwg, -

In this way we get a Lagrangian submanifold R = +(R’) with respect to the
symplectic form wg, © wq,, that is, a symplectic relation R from T*Q; to
T*Qo.

Let us denote by ¢; and g2 two generic coordinate systems on Q1 and Q2,
and by p; and ps the corresponding momenta on 7%@Q; and T*Q5. Here, we
can avoid the use of indices for labeling the coordinates so that we can write
simpler formulae. For instance,
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wQ, O wg, =dpa2 ANdga —dp1 AN dq1 (4.38)

instead of wg, © wg, = d(p2); A dgb — d(p1), A dgi. Conclusion:

Theorem 4.9. Any smooth real function G(q2,q1) on Q2 X Q1 generates a
symplectic relation R: T*Qs «— T*Q1 by means of equations

oG oG
= - —, = — 4.39
h oq1 b2 g2 ( )

But we know that not all Lagrangian submanifolds are generated in this
way. Hence, we are necessarily led to introduce a more general notion.

Definition 4.6. Let G: @1 X Q2 x U — R be a smooth function. The subset
R CT*Q2 x T*Q1 defined by equations

oG oG oG
pl__8—q1’ p2—a—q27 0—% (4.40)

is the symplectic relation R: T*Qs «— T*Q1 generated by the family G.  Q

Note that this extension of the notion of symplectic relation is possible
because we are in the category of the cotangent bundles.

Remark 4.8. Equations (4.40) should read as follows: two points belong to
the relation if their canonical coordinates satisfy these equations for some
values of the coordinates u. Equations (4.40) are equivalent to the differential
equation

p2dgz — p1dg1 = dG (4.41)

O

Remark 4.9. In this context we may recall what was said in Remark 4.3: for
a generating family G: Q1 X Q2 x U — R of a symplectic relation we use the
shorthand notation

G(Q2 x Q1;U)

or, for any coordinate representation,

G(Q27Q1;u)~ &

4.11 Generating families of symmetric relations

Theorem 4.10. If a symplectic relation R: T*Qo «— T*Q4 is generated by
G(Qa x Qq;U), then the transpose relation R : T*Qq « T*Qo is generated
by the family
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GT(Q1 x Qa;U)

defined by
G (g1, q0;u) = — Glga, @15 w). (4.42)

Proof. If R is described by Eqs. (4.40) then R is described by similar equa-
tions oG T oG T oG T

, pm=—1, 0= (4.43)
an

oq, ' ou
The relations R and RT must be described by equivalent equations, because
these two relations differ only by the order in the pairs. Equations (4.40) and
(4.43) coincide if ST is defined as in (4.42). O

P2 = —

It follows that

Theorem 4.11. A symplectic relation D: T*Q «— T*Q generated by G(Q X
Q; U) is symmetric,
D' =D

)

if and only if G is skew-symmetric, up to an additive constant, on the pairs
(q,q") belonging to the critical set,

G(q,qu)= —G(d,qu) +c, (¢.4iu) €=, ceR (4.44)
Proof. 1f D is symmetric then G(q,q',u) = — G(¢',q,u) + ¢, where c is a
constant. If we replace G by G = G — ¢/2, then G(q,¢';u) + G(¢', q;u) =
G(¢,q"su) + G(d',q3u) —c=0. 0

Remark 4.10. In all the following applications the generating families of sym-
metric relations are skew-symmetric in the proper sense, that is, with ¢ = 0:

G(q,q5u)+ G(d', q;u) = 0. &

4.12 The composition of generating families

Theorem 4.12. If two symplectic relations Ryi: T*Q1 «— T*Qq¢ and
Ro: T*Qs «— T*Q1 are generated by the families G1(Q1 X Qo;Uy) and
G2(Q2 x Q1;Us), then the relation Ry o Ry «— T*Qo X T*Qq is generated
by the family

G21(Q2 X Qo; Q1 x Uz x Un)

defined by

G21((J2, qo; 41, U2, ul) = Gz(‘hy q1; uz) + Gl(Qh qo; Ul) (4~45)
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We denote this composition rule by®

Gy =Gy DGy (446)

Remark 4.11. In the generating family G2; the manifold ()1 plays the role of
supplementary manifold, together with U; and Us. &

Proof. The two relations are respectively described by equations

__ %G __9G

Po = 8q0 ; P1 8q1 ;
8G1 8G2
R N = — R N = —
1 P 8q1 ) 2 b2 an )
- 8G1 o 8G2
0 = By 0 = Dy

In composing the two relations the two sets of coordinates p; must coincide.
Thus, the relation Ro o Ry is described by equations

0Gy 0G4

BRI VT e
po__8—q0’ . %
0G2 Ous '
P2 = 8—q2’ . %
6’111.

These equations are equivalent to the single equation

p2dgz — podqo = d(G2 + G1) (4.47)

This proves the composition rule (4.45). O

Remark 4.12. Equation (4.47), as an equivalent form of the composition rule
(4.45), is very useful in practical applications. O

5 The composition rule of “generating forms” of linear symplectic relations has been
introduced in (Lawruk et al. 1975) and (Benenti and Tulczyjew 1981), and extended
to generating families of symplectic relations in (Benenti 1988).



Chapter 5
Canonical Lift on Cotangent Bundles

Abstract There exists an operation, that we call canonical lift and denote
by a “hat” ~, which creates “symplectic objects” on a cotangent bundle T*Q
starting from “objects” on the manifold Q (vector fields, maps, submanifolds,
etc.). It plays an important role in the theory of symplectic relations and in
its applications. The basic lift, from which all other canonical lifts can be
derived, is that of a submanifold.

5.1 Canonical lift of submanifolds

Definition 5.1. The canonical lift of a submanifold X C @ is the set
S=T°Y CcT*Q
of the covectors annihilating the vectors tangent to X,

- pel;Q, qeX,
pet — Q (5.1)
(v,p) =0, forallveT,X.

Remark 5.1. The set ¥ has a mechanical interpretation: if X is a smooth
constraint imposed on the configuration manifold @ of a holonomic system,
then X is the set of the reactive forces, whose virtual work is zero. If we
interpret these forces as vectors (by means of a metric tensor) then Y is the
set of all vectors orthogonal to Y. Special remarkable cases are

Y=qeQ (apointof @) ~— g=T;Q (the fiber over q)

Yy=0Q — @ = (interpreted as the zero-section of T*(Q).

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 77
DOI 10.1007/978-1-4614-1499-5 5, © Springer Science+Business Media, LLC 2011
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The zero-section of T*(Q is the set of all zero-covectors; thus it is identified
with @ itself. O

Definition 5.2. Let X~ C @ be a submanifold and F': Y — R a smooth

function. The canonical lift of a submanifold with function is the set (S, F) C
T*Q defined by

i peETIQ, gE %,
pe (X, F) Q (5.2)
(v,p) = (v,dF) for allv € T, X.

This is the set of the covectors p whose pairing (v, p) with any vector v
tangent to X is equal to the derivative of the function F' with respect to
v. In this definition, F' can be a function on the whole () or on an open
neighborhood of Y. Indeed, only the restriction of F' to X is involved.

Remark 5.2. The second line of (5.2) is equivalent to p — d,F' € 5. Note that

(X,c) = X, ¢ = constant. If F represents a potential energy, then (S, F) is
the set of equilibrium states. O

—

Theorem 5.1. The canonical lifts 5 and (X, F) are Lagrangian submani-
folds.!

This can be proved in a direct way? or by using Morse families, as shown
by the following

Theorem 5.2. If X is defined by equations

Yalg) =0, a=1,...,7, (5.3)

o —

then (X, F) is generated by the Morse family G: Q x R" — R defined by

G(q; A") = X" Za(q) + F(q) (5.4)

Proof. The critical set = is determined by equations G /N> = X, = 0,
thus it coincides with X' x R”. The maximal rank condition is fulfilled:

! Lagrangian submanifolds of this kind have been introduced in (Tulczyjew 1977b).
The definition of the canonical lift £ can be extended to any subset X' C Q, by a
suitable definition of the tangent T'X of a subset given in (Tulczyjew 1989).

2 Let (q%) be local coordinates on @ adapted to X. This means that X is locally
described by equations ¢® =0 (a=1,...,r), r = codim(X). Then, T'X is described
by equations ¢® = 0, ¢* = 0, and the condition (v,p) = (v,dF), for all v € TyX
becomes ¢ (po — 9o F) = 0, for all (¢*) € R®~" (where a = r + 1,...,n). Thus,
A= (E,/F) is a submanifold of dimension n described by the n equations ¢ = 0,
Pa = 0o F'. Because of the dimension, the isotropy follows from coisotropic condition
{qa:pa - aaF} =0.
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0%G 0y 0x
8/\0‘8)\5} 5 ran [ BYG O} 5 ran [ oq } - T

0?°G
ON*0q’

rank {

Thus, G is a Morse family and generates a Lagrangian submanifold A by
equations

oG
Pi = o= =AY 0; X + O;F,
aq*
oG
0= —=2Y,.
o\ “
The vectors v tangent to X are characterized by equations
0X, .,
—¢' =0,
aq* ¢
thus, 4 4 4
for all p € A. This shows that A = > O

Remark 5.5. The supplementary variables (A*) in (5.3) play the role of La-

grangian multipliers. We say that (X, F') is the Lagrangian submanifold gen-
erated by the function F' on the constraint X. The Lagrangian submanifold

A= (X, F) projects onto X,

—

m0(Z,F) =%,

and the restriction 7: A — X of mg to A = (X, F') is a surjective submersion.
Hence, all points have constant rank equal to dim S and the caustic is S,
unless Y is an open subset of @Q; in this case, A is regular. The canonical

—

lift A = (X, F) is a Lagrangian submanifold of a special kind, which we
call exact; see Sect. 9.2. Indeed, from (5.2) it follows that for all w € T4,
(w,0q) = (v,p) = (v,dF) = (w, 7*dF'), where v = Tw(w). This means that

—

0o|(X, F) = dn*F. (5.5)

This shows that the pullback of the Liouville one-form to A is exact. For
F =0 (or constant) we have in particular 6o |X = 0. &
5.2 Canonical lift of relations

Definition 5.3. The canonical lift of a smooth relation R <+ Q2 X Q1 is the
symplectic relation R «— T*Q2 x T*(Q defined by
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(p27p1) € T(;;QQ X T(;Qla (qQaql) € Ra

(p2;p1) € R <= { and (5.6)

(v2,p2) = (v1,p1) for all (va,v1) € T(gy,q1) R-

Q

Remark 5.4. It must be emphasized that this is not the “true” canonical lift
R of the submanifold R which, according to (5.1), should be the set
R= { peTr

(22,91

)(Qg x Q1) such that (g2,q1) € R,

and (7,p) =0 for all v € T(q%ql)R} .

This is a Lagrangian submanifold of RcC T*(Q2 X Q1) with respect to the
canonical symplectic form dfg,xq,. Hence, it is not a symplectic relation
from T"Q1 to T*Q2. In order to get a symplectic relation from T%@Q; to
T*Q2 we use the natural identification T*(Q2 X Q1) =~ T* Q2 x T*@Q)1 and the
symplectomorphism (4.37),

:T*"Qa xTQ1 — T Qa2 x T Q1 : (p2,p1) — (p2, —p1).

Then we find (5.6). We use the same symbol R for simplicity, inasmuch as
there is no danger of confusion. Indeed, if we consider a submanifold S C @
as a zero-relation ) C ( X0, then the canonical lift of 3 as a relation, defined
in this section, is just the symplectic zero-relation in 7™ () x 0 associated with
the Lagrangian submanifold R C T*@ defined in the preceding section. <

In a similar way we can introduce the canonical lift of a relation R C
Q2 x Q1 endowed with a function F': R — R or F': Q2 x Q1 — R. It is the
following smooth symplectic relation.

Definition 5.4. The canonical lift of a smooth relation R: Q2 «+— Q1 endowed
with a function F is the symplectic relation

—

(R, F): T"Q2 «— T"Cs

defined by

—

(p2,p1) € (R, F) <
(anpl) S T(qg,ql)(QQ X Ql)a (QQaCh) eR

and

<’U2,p2> — <’U1,p1> = <(’U2,’U1),dF> for all (1}2,’01) S T(qz,ql)R-
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Remark 5.5. From this definition it follows that (see Eq. (5.5))

—

0q, @9Q1|(R,F) =7"dF,

where 7: (R, F') — R is the surjective submersion associated with 7g, X 7, .
Hence, in particular, R
0q. © 0q,|R=0. ¢

We can apply Theorem 5.2 to build up a Morse family for R.
Theorem 5.3. If the relation R: Q2 < Q1 is represented by equations
RQ(QQ, (J1) = O, (58)

where q; and qo are local coordinates on Q2 and @), then R is generated by
the Morse family

G(q2,q1; A") = A" Ra(q2, q1) (5.9)
through the equations
_ 96, 0R,
P1 aql 8q1 )
oG OR,,
P2 00 9qz ( )
oG
0= EYCRE Ra(q2,q1).

Ezample 5.1. Take Q1 = R, (1 = z), Q2 = R, (g2 = y) and the relation R
defined by the implicit equation 2% + y? — 1 = 0. Apply (5.9) and (5.10) to

Gly,z;0) = A (@ +y* - 1).

Then,
Pz = —% = — 2\,
Py = g—j =2\y, (5.11)
0:%:3324-3/2—1.

The components of the vectors tangent to the unit circle R at a point (z,y)
are of the kind

Vp =y, vy = —ar, acR,
and the first two Eqs. (5.11) tell us that (vy, ps) = (vy,py), in accordance
with (5.6), the definiton of R. &
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5.3 Canonical lift of diagonal relations

Definition 5.5. The diagonal relation of a submanifold X C @ is the relation
Ay C Q x Q defined by

(¢,¢) € Ay <= q=q € X. V)

By applying (5.6) we find that the canonical lift Ay ofa diagonal relation
is defined by

(2, 1) € Ay =

(p2,m) € T;,Q x T Q, (q2,q1) € A,

and

(5.12)

<’l)2,p2> = <’U1,p1> for all (’UQ, ’U1) S T(q%ql)Ag.

However, we observe that a tangent vector (v, v1) € T(g, q,)Ax is an equiv-
alence class of a curve v on Ay and such a curve is necessarily of the form
t— y(t) = (q(t), q(t)). Thus, the pair (vz,v1) € T(g,,q) A5 is represented by
a unique vector v € T, 2. Then,

AAE:{(PQ,M) €T(g2,0)(@XQ), 2 =q1 € X, (v, p2—p1) =0, for allv € T, X'}

and, since the second condition in (5.12) means that (v,ps — p1) = 0,
for all v € T2, we can state for Ay the following.

Definition 5.6. The canonical lift of the diagonal relation of a submanifold
X C @Q is the relation Ay C T*Q x T*@Q defined by

mQ(p1) =mq(p2) =q € X,
(p2,p1) € Ay <= { and O (5.13)

(v,p2 —p1) =0 forallveT,X.

An extension of Definition 5.6, justified by Eq. (5.7), is given by

Definition 5.7. The canonical lift of the diagonal relation of a submanifold
2 C Q endowed with a function F: X — Ris the relation Ay p CT*QXT*Q
defined by
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(p2,p1) € A\E,F =

mQ(p1) = mqp2) =g € X v (5.14)

and

(,p2 —p1 — dgF) =0 forallve T,%

The generating families of these two canonical lifts are given by the fol-
lowing theorem.

Theorem 5.4. If ¥ is given by s equations Xy (q) = 0, then Asx is generated
by the Morse family?

G (g2, 013 A%, M) = A% Zala@r) + i (a5 — a1); (5.15)
and AAg,F by
G, r(g2,q1; A% N) = Fq1) + A% Za(qr) + i (65 — 41), (5.16)
where F(q') is any extension of F from X to Q.
Proof. Ay is described by the following s + 1 equations
Yalq1) =0, ¢2—q1=0.

Then (5.15) is a special case of (5.9) in Theorem 5.3. Regarding (5.16), the
associated differential equations are (we set G = Gx p for simplicity)

oG or 00X, oG
i = - = — _A()t — Ai, :—:Eou
PE 0T Tag Y a7 YT e
oG oG i i
p%_a_qé_)\i’ O—a/\i—%_%-

Then, for any vector v* we have

, - OF ; 0%,
v (p2i — p1i) =V = + AV —
(v ) oq; dqi

But the vectors tangent to X are characterized by equations v¢ 9%, /dq" = 0.
So, for them we have v¢(p2; — p1;) = v* OF/9qi, and we get Eq. (5.14). O

3 Here, q, q1, g2 denote a generic coordinate system on Q = Q1 = Q2.



84 5 Canonical Lift on Cotangent Bundles

5.4 Canonical lift of reductions and diffeomorphisms

The definition of canonical lift of a relation, Sect. 5.2, can be applied to
(the graph of) a map, in particular to a diffeomorphism or to a surjective
submersion. These two last extensions are special cases of the canonical lift
of a reduction. Let R C Q2 X Q1 be a smooth reduction, that is, the graph of
a surjective submersion p: A — @2 from a submanifold A C @1 onto Q5. Let
V(p) C TQ1 be the subbundle of the vertical vectors, that is, of the vectors
tangent to the fibers of p,

V(p) ={v € TQ: such that Tp(v)} =0

and V°(p) C T*Q the subbundle of the covectors annihilating the vertical
vectors,

Ve(p) ={p € T*Q1 such that (v,p)=0, for allv e V(p)NT,Q1, ¢ =70, (p)}
It can be proved that*

Theorem 5.5. The canonical lift of a reduction R: Q2 < Q1, with under-
lying submersion p: A — Q2, 1s a symplectic reduction R: T*Qa «— T*Q1,
whose inverse image C = RT o T3Q2 C T*Qy is the coisotropic submani-
fold C =V*°(p) made of the covectors annihilating the vectors tangent to the
fibers of p. The underlying surjective submersion p: C — T*Qq is defined by
equation

(Tp(v), p(p)) = (v,p), (5.17)

where v € TyQ1 and ¢ = mq, (p). As a consequence,
P 0q, =0, |TAQ1-

Theorem 5.6. The composition of two reductions S o R is a reduction and

—

SoR=YoR (5.18)

We also observe that i?iQ = idr+q. Then the last theorem shows that the
canonical lift is a covariant functor from the category of smooth reductions
to the category of symplectic reductions.

Remark 5.6. Canonical lift of a diffeomorphism. A diffeomorphism p: Q1 —
Q)2 is a special case of reduction. By (5.17) we can see that its canonical lift
p: T*Q1 — T*Q2 is the symplectomorphism defined by

(v.(p)) = (Tp~" (v),p). (5.19)

4 (Benenti 1983b).
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It preserves the Liouville forms: p*fg, = 6, . Note that the pair (p, p) is a
fiber-bundle isomorphism ¢, 0 p = pomg,. &

5.5 Canonical lift of vector fields

Definition 5.8. The canonical lift of a vector field X on a manifold @ is the
Hamiltonian vector field on T*@Q generated by the function Py,

igdfg = — dPx. 0

If X are the components of X in a coordinate system (¢*) then the com-
ponents X* = (X, dq") and X; = (X, dp;) in the canonical coordinates (¢*, p;)
are

X7

X=x' X;= - o (5.20)

The canonical lift of vector fields has the following properties.

e The vector field X is projectable onto X; that is,
Trngo X=Xo TQ-

The restriction of X to the zero-section of T*@Q coincides with X.
The following equations hold.

’L')?QQ = Px, d)?HQ =0.

e The map X — Xisa Lie-algebra homomorphism,
(aX +bYT=aX +bY (a,beR), [X,Y]=[X,Y].
e For each smooth function F' on T*Q,

dgF = {Px,F}.

The following theorem shows that the above definition of canonical lift of
vector fields is strictly related to the basic definition of the canonical lift of
relations.

Theorem 5.7. If X is a complete vector field with one-parameter group
©X:Q — Q, t € R, then its canonical lift X is complete and its one-
parameter group -

gpf( TQ — T7Q

is the canonical lift of <pf(,
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Proof. Let us put ¢;* = ¢; for simplicity. Due to the definition of canonical
lift of a diffeomorphism, formula (5.19), we can write

(v, Zi(po)) = (Tpy " (v), o) (5.21)

for all py € Ty @ and v € T,Q, with ¢ = ¢¢(qo). Due to the functorial prop-

erties of T', @; is a one-parameter group of transformations on 7%Q. Let X
be the corresponding (complete) vector field, and let (X%, X;) be its compo-
nents in standard canonical coordinates (q,p) = (q*,p;). Let us consider a
local coordinate representation of @y,

¢ = ¢'(t,q0), pi = i(t,q0,p0)-

Then (see Sect. 1.7),

X" (g0, p0) = ¢'(0,90), X;(go,p0) = $:(0, g0 Po)- (5.22)

On the other hand, Eq. (5.21) is equivalent to equation

) Ot (—t, .
v";i(t, qo, Po) = Poi ¢! (=t q0) v’

)

o)
for all (v'), thus to equation
A’ (—t, q
@i(t, g0, Po) = Poj gena) (6 - 0). (5.23)
40
From (5.22) and (5.23) it follows that
i(q0,p0) =Poj ——7—"| = —D0j mr = — A
o K dqp t=0 ” 94q dq,

Due to (5.20), this is sufficient to prove that the vector field (X%, X;) is the
canonical lift of X = (X?). O

5.6 Symplectic relations generated by a submanifold

It is useful to take a look of the symplectic relations that can be generated
by a submanifold X' of a manifold Q.
At an early stage, a submanifold X' C @) generates three smooth relations.

e The zero-relation

Y x{0} Cc@x{0}, (¢,0) e X x {0} < qgeX.
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e The injection-relation

Ry CXYXxQ, (¢,¢)€E Ry < q=q¢ €X.
e The diagonal relation

AsCQxQ, (¢,d)€As <= q=q €X.

By their canonical lifts we get three symplectic relations between cotangent
bundles,

S c1qQ x {0},
Ry C T*Y x T*Q,
Ay C T*Q x T*Q.
The first relation is the canonical lift of X' interpreted as a zero-relation. The

third one has been examined in Sect. 5.3. It is an interesting fact that®

Theorem 5.8. The symplectic relations 1?22 and AAZ are, respectively, the
reduction relation and the characteristic relation of the coisotropic submani-
fold

Cx=T5Q ={p e T"Q such that mg(p) € X'}

made of the covectors based on points of X,
Re, = Ry, Dcy = As.

Indeed, the characteristics of C's; are the equivalence classes of the equiv-
alence relation defined by

TQp) =) =q € X,
p~p <= {and
(v,p—p)y=0foralveT,X.

Remark 5.7. The canonical lift 3 is invariant under the characteristic relation
DCZJ 5

~

Do, oX =%,
Indeed,

D¢y, o Y= {p € T*Q such that there exists ap’ € T°X
with (p,p’) € D¢y, }
= {p € T*Q such that there exists ap’ € T°X
withp —p/ € T°X} =T°% = 5.

5 (Benenti 1988).



88 5 Canonical Lift on Cotangent Bundles
The same holds for the canonical lift with a function:

De,, o (Z,F) = (2, F). (5.24)

—

This fact can be interpreted as follows. The Lagrangian submanifold (X, F')
is the geometrical solution of the Hamilton—Jacobi C = T%.) determined by
the initial data (X, F). O

Remark 5.8. The characteristics of Cs = T%Q are vertical submanifolds (i.e.,
their tangent vectors are vertical) and the rays are the points of X (the “rays”
are the projections on @ of the characteristics; see Sect. 6.3). O

Remark 5.9. We can consider Y as the zero-section of T%3Y. Then, X is a
Lagrangian submanifold of 7" . Hence, its inverse image REE o X is a La-
grangian submanifold of 7*@Q). This Lagrangian submanifold coincides with
the canonical lift of X, R

Rl oX=1%.

Indeed, because Reo,, = Ry and a covector p’ € X C T*X is a zero-covector,
we have

Rl o X ={peT*Q such that there exists ap’ € X
with (p/,p) € 1?32}
= {p € T*Q such that there exists ap’ € X

with 7o (p') = mo(p) = ¢,
and (v,p—p’) =0 for all v € T, 2}
= {p € T*Q such that (v,p) =0 forall ve T, X} =2X.

In a similar way it can be proved that
Rl odF(%) = (X, F), (5.25)

dF(X) C T*X is the Lagrangian submanifold generated by F: X - R.



Chapter 6

The Geometry of the Hamilton—Jacobi
Equation

Abstract A coisotropic submanifold of a cotangent bundle gives rise to sev-
eral geometric objects that allow an appropriate and quite general discussion
of the Hamilton—Jacobi equations. For example, the concept of “solution” ap-
pears to have two meanings: from a geometrical viewpoint, it is a Lagrangian
submanifold of C' (or, possibly, a Lagrangian set contained in C'), and, from
an analytical viewpoint, it is a generating family satisfying a certain system
of first-order PDE. One of the main problems related to a Hamilton—Jacobi
equation is how to generate a (possibly unique) maximal solution from suit-
able initial conditions (Cauchy problem). We illustrate a geometrical con-
struction of such a solution, by using the composition rule of symplectic
relations, then we can transform this geometrical construction into an an-
alytical method. Furthermore, other classical notions of geometrical optics,
such as the system of rays and caustic of a system of rays, are more easily
intelligible and manageable in a geometrical context.

6.1 The Hamilton—Jacobi equation

Definition 6.1. A Hamilton—Jacobi equation is a coisotropic submanifold C
of a cotangent bundle T*Q. A geometrical solution is a Lagrangian subman-
ifold or a Lagrangian set A contained in C. Q@

In particular we say that A is

e a smooth solution when it is a Lagrangian submanifold;

e a regular solution when it is a Lagrangian submanifold without singular
points;

e a nonsmooth solution when it is a Lagrangian set.

From an analytical viewpoint all these cases are included in a unique def-

inition.

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 89
DOI 10.1007/978-1-4614-1499-5_6, © Springer Science+Business Media, LLC 2011
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Definition 6.2. A solution of a Hamilton—Jacobi equation C' C T*Q is a
family G(Q;U) generating a Lagrangian submanifold, or a Lagrangian set,
contained in C'. v

Remark 6.1. Let us see why in the above definitions we have to consider a
coisotropic submanifold. Let us call integrable a submanifold C' C T*@Q such
that at each point p, € C there exists a Lagrangian submanifold A contained
in C' and containing p,. Then we can state the following.

Theorem 6.1. A Hamilton—Jacobi equation C' C T*Q is integrable if and
only if it is a coisotropic submanifold.

Proof. (i) Assume that C' is integrable. From T,4 C T,C it follows that
TEC C Tg/l = T, A, since A is Lagrangian. Thus, TSC C T,C, and C is
coisotropic. (ii) Assume that C' is coisotropic. Take a point p € C. There
always exists a neighborhood C),, C C' of p, such that the reduced set M/C),
(here, M = T*Q) is a manifold, thus a symplectic manifold, and a symplec-
tic reduction R = R¢, is defined from M to this manifold. Consider the
reduced point v = R o {p}. We observe that for each point of a symplec-
tic manifold there always exists a Lagrangian submanifold containing that
point.! Consider a Lagrangian submanifold A, containing . The inverse im-
age A = R' o A, is a Lagrangian submanifold containing p. 0

Note that this theorem is at the level of the category of symplectic mani-
folds: the cotangent bundle structure is not involved.? &

In a canonical coordinate system (q¢*, p;) = (¢, p) a Hamilton—Jacobi equa-
tion C' C T*(@ can be represented by a system of independent equations

Culq,p) =0, a=1,... k. (6.1)
The coisotropy of C' is characterized by equations
{Ca, Cb|C = 0.

Then, according to Definition 6.2, a “solution” is a generating family G/(q*; u®)
satisfying the following equations:

Ca<q7g—G) =0, a=1,...,k,
q

oo (6.2)

%— 5 oz:l,...,r,

1 This follows from the existence of local canonical coordinates (Darboux theorem).
Indeed, if w = dy; Adx?, where (z?,y;) are canonical coordinates such that z%(p) = 0,
then equations ¢ = 0 define a Lagrangian submanifold containing p.

2 In (Abraham and Marsden 1978) a coisotropic submanifold is also called an inte-
grable submanifold.
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for some values of the parameters v = (u®).

Remark 6.2. When C has codimension 1, we find the ordinary Hamilton—
Jacobi equation, that is, a single first-order PDE,

C <qi, a_qi) =0, (6.3)

where C(q, p) is a smooth function in 2n variables (¢, p) = (¢, p;), and equa-
tions

oG
pi = g
describe a regular Lagrangian submanifold contained in C.? &

6.2 Examples of Hamilton—Jacobi equations

Example 6.1. The terminology we use is taken from geometrical optics, inas-
much as one of the most important examples of Hamilton—Jacobi equations
is the eikonal equation,

9”7 (q)pip; —n*(q) =0 (6.4)

determined by a positive-definite contravariant metric tensor ¢* on a mani-
fold @ and by a function n: @ — R. A special but fundamental case is that
of an isotropic medium, where @ = R3 is the Euclidean three-space and n is
the refraction index,

n= -,
(

where v is the velocity of the light in the medium. A homogeneous medium
is characterized by n = constant, the vacuum by n = 1.4 O

3 The common geometrical interpretation of the “Hamilton—Jacobi equation” is a
hypersurface (i.e., a submanifold of codimension 1) of a cotangent bundle or of a
contact manifold, see (Vinogradov and Kupershmidt 1977) and (Arnold 1980). The
fundamental elements of the geometrical theory of the Hamilton—Jacobi equation,
interpreted as a submanifold C' C T*@Q,, of any dimension k < n, are given in the
short note (Tulczyjew 1975). Some of these elements have been developed in (Benenti
and Tulczyjew 1980) and (Benenti 1983a,b).

4 In the gravitational lensing theory the effective refraction index is n(xz) = 1 —
2U(x)/c?, where U(z) is the Newtonian potential of the mass distribution p(z),

Ue) = fG/|p(w B

x — x|

See, for example, the article of N. Straumann in (Straumann et al. 1998).
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FEzample 6.2. The Hamilton—Jacobi equation of a holonomic time-independent
and conservative dynamical system, for a fixed value of the total energy
EeR,

597 (@pipj +V(e) —E=0. (6.5)
The reduced symplectic manifold Rc is the manifold of the orbits of total
energy F (Souriau 1970). &

Ezxample 6.3. The Hamilton—Jacobi equation of the Kepler motions in the
Euclidean space R™ with a fixed value of the energy E, see Eq. (6.5), Sect.
3.10. o

Ezample 6.4. The Hamilton—Jacobi equation of a holonomic time-independent
conservative system

19" (q)pip; + V(q) +po =0, (6.6)

in the cotangent bundle of the extended configuration manifold R x @), where
R = (t) = (¢°) is the time-axis. This way of considering classical dynamics is
called homogeneous formalism: time is considered as a Lagrangian coordinate.
It can be extended to time-dependent holonomic systems,

199 (t,q) pip; + V(t,q) +po=0. (6.7)
%

Ezample 6.5. The Hamilton—Jacobi equation associated with a vector field
X = (X*) on a manifold Q, 4
X'pi =0, (6.8)

whose solutions are the first integrals of X. In order to avoid singularities, it
is convenient to consider its extension to the cotangent bundle of R x @,

X'p; + po = 0. o (6.9)

Ezample 6.6. The Hamilton—Jacobi equation associated with a completely
integrable distribution, 4
Xopi =0, (6.10)

where X, = (X})) are r < n independent vector fields spanning the distribu-
tion. In this case the coisotropic submanifold C' has codimension r > 1 (see
Sect. 9.1). &

Example 6.7. If X C @ is a submanifold then C' = T% in a Hamilton-Jacobi
equation; see Remarks 5.7 and 5.8. O
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6.3 Characteristics and rays

Due to Theorem 3.11, if a coisotropic submanifold C' is represented by k < n
independent equations C;, = 0, then the functions C, generate characteristic
vector fields X ,. The corresponding Hamilton equations are’

§' = 0'Cy,
{Pi = — 0;Cq.
These vectors are pointwise independent because the rank of the 2n x k matrix
[6°C, | 5:C]

is maximal. By linear combinations X = A\* X, these fields span the charac-
teristic distribution. Thus, the differential system associated with a charac-
teristic vector field is of the kind

qi = \e 81‘Cm
pi= — A" 0;C,,
where A® are k arbitrary functions.

Definition 6.3. The rays of a Hamilton—Jacobi equation C' C T*Q are the
projections onto the configuration manifold @) of the characteristics of C'. ©

Remark 6.3. The characteristics of C' project onto (immersed) submanifolds
of @ of dimension equal to the codimension of C' if the characteristics are
transversal to the fibers,®

TSCNV(T*Q) = 0.

In this case we say that the Hamilton—Jacobi equation C' is regular. This
condition is fulfilled if the rank of the n x k matrix [9°C,] is maximal,

rank [0'C,] = k. (6.11)

Indeed, the vertical vectors are characterized by equations ¢* = 0. A vertical
vector in T8C' is the zero-vector if equations \* 9*C, = 0 imply A* = 0 thus,

p; = 0. This happens if the matrix (6.11) has maximal rank. &
5 Notation: 5 5
=2 0,=
Op; oq"

6 The converse is not true in general. Let us consider, for instance, the Lagrangian
submanifold of Example 4.1. It is a coisotropic submanifold with only one character-
istic, the submanifold itself, which is not transversal to the fiber at the origin, and it
projects onto a submanifold, the g-axis.
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Remark 6.4. In the case codim C = 1, the characteristics are transversal to
the fibers if rank[9°C] = 1. Then the rays are (one-dimensional) curves. ¢

Remark 6.5. In the case of the eikonal equation, we have C' = |p|? —n?(q) so
that 0°C' = g% p;. It follows that the transversality condition is satisfied for
all (p;) # 0 € R™, thus, for all p € C, because n # 0. O

Theorem 6.2. For the vacuum eikonal equation, g”p;p; = 1, the rays are
oriented geodesics of the Riemannian manifold (Q, g*). For the eikonal equa-
tion g* p;p; = n?, withn # 0, the rays are the oriented geodesics of the Jacobi

metric
1

G — i
97 =59
Proof. The integral curves on T*Q of the Hamiltonian dynamical system
generated by H = % g% pip; project onto the integral curves (on Q) of the
Lagrange equations associated with L = % 9i; 4" ¢°. These integral curves
describe motions with constant scalar velocity on geodesic trajectories. O

Ezample 6.8. The characteristics of the Hamilton—-Jacobi equation (6.8),
Xip; = 0, are the unparametrized integral curves of the canonical lift X
starting from the points satisfying this equation. Recall that X is the Hamil-
tonian vector field generated by the Hamiltonian Py = X’p; (see Sect. 5.5).
The rays are the unparametrized integral curves of X (i.e., the orbits of X).

¢

Example 6.9. The rays of the Hamilton—Jacobi equation (6.9), X* p;+po = 0,
are parametrized integral curves of X: two integral curves describing the same
unparametrized curve differ by the initial point. &

Ezample 6.10. The rays of the Hamilton—Jacobi equation (6.10), X’ p; = 0,
associated with an integrable distribution, are the integral manifolds of the
distribution (see Sect. 9.1 for details). O

6.4 Systems of rays and wave fronts

Definition 6.4. A system of rays associated with a Hamilton—Jacobi equa-
tion C' C T*(@ is the set of the projections on the configuration manifold @
of the characteristics contained in a geometrical solution A C C. Q@

If C is regular (see Sect. 6.3), then all characteristics project onto sub-
manifolds of dimension equal to the codimension of C; so, if A is a smooth
solution (i.e., a Lagrangian submanifold) then the corresponding system of
rays is made of a set of these submanifolds, with possible points of inter-
section. In all other cases a system of rays may be a complicated family of
subsets of Q).
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Let us consider for simplicity the case of a smooth geometrical solution.
Assume that A is the image of a closed one-form ¢ on an open domain U C @,
and that ¢ # 0 everywhere. Then on the domain U two regular and integrable
distributions are defined.

The first distribution Ay, C TU has the one-form ¢ as a characteristic
form; that is, it is made of the vectors annihilated by ¢. The one-form is
closed, thus this distribution is completely integrable with integral manifolds
of codimension 1. These integral manifolds are called wave fronts of the so-
lution A. If ¢ = dG, then the wave fronts are described by the equations
G = constant.

The second distribution Ar C TU is the projection onto TU of the char-
acteristic distribution T8C restricted to A. By the absorption principle this
restriction is well defined: T/§10 C TA. If we assume that on A the character-
istic distribution is transversal to the fibers (as we have seen, this condition is
also satisfied by the eikonal equation), then the distribution R is completely
integrable and its integral manifolds form a system of rays (whose dimension
coincides with the codimension of the Hamilton—Jacobi equation C). Note
that Ay and Ag have a complementary rank.

The distribution Ag is spanned by the projections on @ of the character-
istic vector fields X, restricted to A. The dynamical systems corresponding
to these projected vector fields are the first set of the Hamilton equations

§' = 0'Calq,p), (6.12)

where in the right-hand sides the momenta p are replaced by their expressions
in terms of the coordinates ¢, defined by the components of the one-form
¢ =i dq":

pi = ¢i(q)-
Remark 6.6. In the case of the eikonal equation, Eqs. (6.12) become

' =2 g" p;,
and on a regular solution A generated by G,
it =2¢"9,G.

This shows that the gradient of the generating function G is a vector field
spanning the distribution Ag. Since G is constant on the wave fronts, we have
that a regular solution of the eikonal equation generates a system of geodesics
(the rays) orthogonal to a system of hypersurfaces (the wave fronts).

In fact, this is an equivalence: any orthogonally integrable system of
geodesics corresponds to a regular solution of the eikonal equation. This was
one of the leading ideas of Hamilton’s Theory of Systems of Rays (Hamilton
1828). Inasmuch as the wave fronts are orthogonal to a system of geodesics,
they are geodesically parallel; that is, the ray segments between two given
wave fronts have constant length. &



96 6 The Geometry of the Hamilton—Jacobi Equation

Remark 6.7. The wave fronts of the Hamilton—Jacobi equations (6.8) or (6.9),
X'p; = 0, are defined by equations G = constant, where G is any first integral
of the vector field X. Since G is constant along the integral curves, in this case
any wave front is made of rays. The same property holds for the Hamilton—
Jacobi equation (6.10) associated with a completely integrable distribution.

¢

Remark 6.8. The above description of the wave fronts and rays fails in a
neighborhood of a singular point: when rays and wave fronts approach the
caustic of A. An even more complicated situation is that arising from a non-
smooth geometrical solution, that is, from a Lagrangian set generated by a
solution G (with supplementary variables) that is not a Morse family. In this
case wave fronts and caustics are not defined. &

Remark 6.9. The vectorial form of the (vacuum) eikonal equation in a Eu-
clidean affine space () = R" is

|p\2: 1.

A system of parallel (oriented) rays is represented by a unit (constant) vector
u. The generating function of the corresponding Lagrangian submanifold is

Gx)=x-u. (6.13)
The wave fronts are the n — 1-planes orthogonal to u. O

Remark 6.10. In an Euclidean space, the system of rays originated by a fixed
point x( is generated by the function

Gi(x) = |z — x|

(this distance function, as a generating family, is examined in detail in Sect.
6.1) or by the Morse family

Ga(z;a) = (x —x9) - a, a €S,_1,

with supplementary manifold S,,_;. The generating function G; yields out-
going rays only, because
8G1 r — I
=—=— 6.14

L |z — x| (6.14)
Note that it is not differentiable for & = x(, so that the Lagrangian subman-
ifold described by Eq. (6.14) is not defined over the point xg. The generating
family G2 is globally defined and differentiable. The corresponding equations

VG i
~ e’ PT Bz’



6.5 The Hamilton principal function 97

are equivalent to (see Remark 7.10 below)

x—xo || a (]| =parallel to),
p=a.

Thus, G5 provides the outgoing as well as the incoming rays. O

6.5 The Hamilton principal function

The characteristic relation Do C T*Q x T*(Q determined by a coisotropic
submanifold C' C T*Q is a symplectic relation between cotangent bundles.
Thus, at least locally, it is generated by generating families on the product
manifold @ x @. It is a symmetric relation, therefore its generating families
are skew-symmetric, in the sense of Theorem 4.11.

Definition 6.5. A Hamilton principal function (also called characteristic
function) of a Hamilton—Jacobi equation C' C T*Q is a generating family
S(Q x Q; A) of the characteristic relations Do : T*Q «+— T*Q. Q

As we show, a Hamilton principal function can be used for computing (i)
all solutions of the Hamilton—Jacobi equation, and (ii) the system of rays
associated with any solution.

Remark 6.11. If S(q*, ¢b; a®) is a local representative of a Hamilton princi-
pal function, where (¢*) and (g)) are local coordinates on @ and (a®) local
coordinates on A, then D¢ is locally described by equations

oS oS oS

= 2 g 2 6.15
Do o P ag 500 & (6.15)

Remark 6.12. If po is a point of C, then the set Do o {po} is the maximal
characteristic containing po. If in Egs. (6.15) the coordinates (g, p) are just the
coordinates of pp, then these equations describe (locally) this characteristic
and consequently the corresponding ray. A system of rays corresponding to
a solution of the Hamilton—Jacobi equation C' can be computed in this way.

o

Theorem 6.3. If the coisotropic submanifold C' is not a section of the cotan-
gent bundle T*Q, then the characteristic relation D¢ is singular over the

diagonal of Q X Q.

Proof. Assume that D¢ is regular at a point (g, ¢) € Ag. Hence, it is locally
generated by a function S(g, go) which is skew-symmetric, Theorem 4.11. In
this case Eqs. (6.15) reduce to



98 6 The Geometry of the Hamilton—Jacobi Equation

oS oS

Poi = _8—q6’ pi:a_qi'

S is skew-symmetric, therefore these equations show that for ¢ = go we have
p = po. This means that we have a unique covector p € T;Q N C. This is in
contradiction to the assumption that C' is a section. O

Remark 6.13. If C is a section, then it is a Lagrangian submanifold. If it is
connected, then we have only one characteristic (the manifold C' itself) and
the characteristic relation D¢ is defined by

(p,po) € Do < p,po € C.

If G: Q@ — R is a global generating function of C', then D¢ is generated by
the global (skew-symmetric) generating function

S(q,q0) = G(q) —G(q0)- <

Remark 6.14. Theorem 6.3 shows that, except for the case considered in Re-
mark 6.13, a global Hamilton principal function is necessarily a generating
family. In other words, a global Hamilton principal function cannot be a func-
tion on QX Q only; that is, a two-point function. This is a novelty with respect
to the classical Hamilton—Jacobi theory, where S is intended to be a function
of pairs of points of @, locally represented by a function S(q1, qo) of 2n co-
ordinates.” Moreover, in the classical theory the Hamilton principal function
is defined as an action integral. This is due to the following general property.

o

7 The Hamilton principal function S was introduced by Hamilton as a function de-
pending on 2n+2 variables (q1, o, t1, to), where go are the initial values of coordinates
(at the time o) of a holonomic system, and ¢ are their final values (at the time ¢1).
This function satisfies the Hamilton—Jacobi equations

oS oS
—+H(q1,—,t1) =0
oq1

Ot1

a5 as

ar H s T t = 07
Oto " (qo 9qo O)

where H = H(q,p,t) is the (time-dependent) Hamiltonian function of the mechanical
system. We have used here the classical notation adopted by Levi-Civita (Levi-Civita
and Amaldi 1927) Chap. XI, n. 27. In the homogeneous formalism of Hamiltonian
dynamics, time is considered as a coordinate and the n-dimensional configuration
manifold @Q of the system is replaced by the n+ 1-dimensional extended configuration
manifold R x Q. The notion of Hamilton principal function as a generating function
of the characteristic relation of a coisotropic submanifold or as a generating function
of the symplectic relation Dy C T*Q x T*Q, between the initial values (at tg = 0)
and the final values (at ¢ = ¢1) of the coordinates in the motions generated by the
Hamiltonian H, has been introduced in (Tulczyjew 1975, 1977b). In Hamiltonian
optics other “characteristic functions” are considered (see e.g. (Synge 1962), Chap.
II, (Luneburg 1964) p. 100, (Buchdahl 1970) p. 8. What we are considering here is
just a generalization of the so-called point-characteristic function.
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Theorem 6.4. If we exclude the singular points and assume that the remain-
ing part of D¢ is an exact Lagrangian submanifold (Sect. 9.2), then a potential
function of D¢ is the integral

Iovm) = [ b, (6.16)
clpo,p1]
where c[po, p1] is any path with extremal points (po,p1) and contained in the

characteristic containing these two points.

Proof. From the definition of potential function of a Lagrangian submanifold
it follows that a potential function of the Lagrangian submanifold Do C
(T*Q x T*Q,dfg © dfg) is given by the integral

I(p1,po) = /9Q © bg,

taken along any path ¢ over D¢ joining a fixed pair (p1, pp) with the moving
pair (p1,po). This path can be represented by two curves ¢;(t) and co(t) on
C' and defined on the real closed interval [0, 1] such that ¢;(0) = p;, ¢;(1) = p;
(1 =0,1), 6and (¢1(¢), co(t)) € De. Hence,

I(pupo):/@cz—/@cg:/ 9Q—/9Q
(&) co Cll C6

where ¢ = (¢}, ¢() is another path having the same property. By choosing

¢y = ¢p we see that
[ oo~ to
C1 c’l

This means that g is exact for the chosen paths from p; to pi, as well as
for those from Py to pg. Moreover, for each ¢ € [0, 1] the two points ¢;(¢) and
¢o(t) are the endpoints of a curve ~;(s) defined for s € [0, 1] with the image
on a characteristic. The characteristic are isotropic, therefore 6 is exact on

all v1. It follows that
A:/9Q+/9Q—/9Q
C1 1 co

is a number depending only on the fixed end points (p1, po). Thus,

I(pl,po):/ HQ—/ HQ:A—/ QQ
c1 co Y1

A depends only on the fixed points (p1, Po), and the path v; goes from p; to
po, thus the integral (6.16) is a potential function. O
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As a consequence of this theorem we have another link with the classical
theory.

Theorem 6.5. For the eikonal equation gijpipj =1 the characteristic rela-
tion D¢c outside the diagonal is locally generated by the distance function

t1
d(qo, q1) =/ \/9ii 4" dt
to

where the integral is taken along the geodesic q(t) such that q(to) = qo, and
q(t1) = q1-

Proof. The rays are the geodesics, therefore, because of the preceding theo-
rem, a local potential function is given by

ty t1
I(p1,po) = /pvzalqZ Z/ pig" dt =2 / 9" pip; dt,

c to to
where ¢ is a characteristic from pg to p; and the integrals are taken along
a geodesic ¢'(t) such that ¢° = 2¢%p;; see Eq. (6.15. The kinetic energy of
the motion ¢'(t) is K = 1v? = 1 ¢;;4'¢’ = 2¢"p;p; = 2, so that the scalar
constant velocity is v = ds/dt = 2. This means that the Euclidean distance
is such that ds = 2dt. Hence the last integral above is just the integral of
ds. This shows that the characteristic function projects onto the generating
function given by the distance. O

6.6 The Jacobi theorem

A Hamilton principal function can be derived, at least locally, from another
characteristic function associated with a coisotropic submanifold C'.

Definition 6.6. A complete solution (or a complete integral) of a Hamilton—
Jacobi equation C' C T*@Q is a smooth function W: @Q x A — R, where A is
a manifold, such that:

e For each a € A, the function
W,: Q —R:qg— W(q,a)

is a generating function of a Lagrangian submanifold A, contained in C,
thus, a regular solution of the Hamilton—Jacobi equation. This means that,
if Cy(¢q,p) = 0 are k independent equations of C, then W satisfies the
differential equations

Cw <q’8a_l/;/) =0, k=1,...,k=codim C (6.17)
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for any fixed value of a € A.

e The set {A,, a € A} forms a Lagrangian foliation of C: for each p € C
there exists a unique a € A such that p € A,. This means that, if (a®) are
local coordinates on A, then the n x m matrix [0?W/dqda] has maximal
rank,

*W

k |z—%—
ran { 900"

} —m =dimA (6.18)

This is called the completeness condition.

e The canonical projection 7: C' — A, which maps a point p € C to the
point @ € A such that p € A,, is a smooth map. Because each A, is
described by equations

oW,

this means that by solving these equations with respect to a = (a®) the
resulting functions a®(q, p) are differentiable. v

Remark 6.15. From this definition it follows that m = n — k; that is,
dim A = dim @ — codim C.

As we show below, the canonical projection 7 (which is obviously surjective)
is a submersion. O

Remark 6.16. We can extend this definition by considering generating families
W, (gq; v) parametrized by a € A and defining a Lagrangian foliation of C' with
singular points. In classical Hamilton—Jacobi theory, W is locally represented
by a function of the coordinates ¢ of @ and a set of constants of integration
(a®), which represent a point a € A. No extra variables are present, because
in the classical theory only ordinary generating functions are considered.? <

Remark 6.17. When a coisotropic submanifold C' of a symplectic manifold
(M,w), in particular, of a cotangent bundle T*@Q, is given, then the main

8 According to Levi-Civita (Levi-Civita and Amaldi 1927), Ch. X, n. 38, the letter W
is used for denoting a complete solution of the time-independent reduced Hamilton—
Jacobi equation H — E = 0, for any fixed value of the energy E. It is a function of
the n Lagrangian coordinates ¢ and of n constant parameters m = (7%), satisfying the
completeness condition

*wW
0
aqaﬂ] 7

Actually, because the energy E becomes a function of these constants, for a fixed
value of F, they are not all independent. So, they can be expressed as functions of
n — 1 independent parameters a satisfying the completeness condition (6.18). This is
in accordance with Definition 6.6, being in this case m = n — 1 because codim C' = 1.
For a time-independent Hamiltonian H one can think of a complete solution of the
Hamilton—Jacobi equation 0V/0t+ H (q,0V/dq) = 0 of the form V = — Et+W. Then,
this equation reduces to H — E = 0. In this reduction procedure, Jacobi considered
W as depending on E and on further n — 1 constant parameters a.

det {
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problem is to find its characteristics. Indeed, if the characteristics are known,
then we can solve the Cauchy problem; that is, we can construct geometrical
solutions (Lagrangian submanifolds) A C C starting from initial data (see
Sect. 3.9). &

For solving this problem the notion of complete integral plays a crucial
role, as shown by the following version of what is known as the theorem of
Jacobi

Theorem 6.6. Let W: Q x A — R be a complete solution of the Hamilton—
Jacobi equation (coisotropic submanifold) C' C T*Q.° Then,

o W generates a symplectic coreduction R": T*Q «— B such that RT o B =
C, where B is an open submanifold of T*A.

e The characteristics of C' are the connected components of the inverse im-
ages RT o {b} of the points b € B.

e The reduction R is isomorphic to the reduction relation Re; that is, there
exists a symplectomorphism ¢: T*Q/C — B such that R = ¢ o Rc.*°

Proof. (i) Let (¢q,a) = (¢*,a®) be local coordinates of Q x A. Let (q,p;a,b) =
(q*, pi; a®, by be the corresponding canonical coordinates on T*Q x T* A. Let
us consider the symplectic relation R C T*Q x T* A generated by the function
W: it is described by equations

oW (q, a) oW (q, a)
= ), bOt = - — 6.20
P o0 e (6.20)

The Lagrangian submanifolds A, are determined by the first Eqgs. (6.20),
also see Eq. (6.19). Due to the completeness condition and by the implicit
function theorem we get smooth functions

«

a® = a®(q.p) (6.21)

representing the canonical projection 7: C' — A. By inserting these functions
into the second Egs. (6.20) we get functions

ba = bal(q, p)- (6.22)

Equations (6.21) and (6.22) are equivalent to Eqgs. (6.20). This shows that R
is the graph of a smooth map p: C' — T*A. By a formal derivation of Egs.
(6.20) we get equations

9 Definition 6.6.

10 This is a simplified version of the global Jacobi theorem treated in (Tulczyjew
1975) (Benenti and Tulczyjew 1980, 1982a, 1982b), and (Benenti 1983a, 1988). See
(Libermann and Marle 1987) for a general review.



6.7 From a complete integral to a Hamilton principal function 103
o*Pw Pw
=— ¢+ — a®
dq* dq? dq* da™
o*Pw o*Pw 5
- ¢ - ———=a",
0g¢7 Da™ Oa® aP

Di
(6.23)
by =

which represent the tangent map T'p. If we assign any arbitrary value to
(a“, by), due to the completeness condition (6.18) the second equation (6.23)
admits a solution ¢’ and, due to the first equation (6.23), we get values for p;.
This shows that p is a submersion, thus, that R is a reduction. By applying
Theorem 1.2 to this case we can see that R is a symplectic reduction onto an
open subset of T*A, and the first item is proved. The second and third items
are a consequence of Theorems 1.3 and 3.22, respectively. O

As a complement of this theorem we observe that, when only the first item
is considered, it is reversible.

Theorem 6.7. If a function W: Q x A — R generates a symplectic coreduc-
tion R : T*Q «— B such that R" o B = C, where B is an open submanifold
of T* A, then it is a complete solution of the Hamilton—Jacobi equation C.

Proof. Assume that W is the generating function of a symplectic coreduction
RT C T*Q x B, with B C T*A open and C = R" o B. Then the first Egs.
(6.20) describe Lagrangian submanifolds A, = RT o (T*A N B) that are
contained in C'. Since the fibers T)A N B form a Lagrangian foliation, the
Lagrangian submanifolds A, form a foliation. The canonical projection 7 is
a submersion, because it is the composition of two submersions, m = w4 o p,
where p is the submersion associated with the reduction R. O

Remark 6.18. Regarding the third requirement in Definition 6.6 of com-
plete solution we observe that there are cases in which a smooth function
W:@Q x A — R generates a Lagrangian foliation of C' such that the canon-
ical projection 7 is not differentiable. An example is the following: @ = R,
C =TQ =R? A =R, W(q,a) = a®q. The Lagrangian submanifold 4,
is described by equation p = a® and the map 7 is described by a = p'/5.
This map is not differentiable for p = 0 (a = 0). Hence, W is not a complete
integral. Instead, the function W(q, a) = aq is a complete integral and defines
the same foliation. &

6.7 From a complete integral to a Hamilton principal
function

Theorem 6.8. If W (q, a) is a complete integral of the Hamilton—Jacobi equa-
tion C C T*Q, then the generating family S(Q x Q; A) defined by
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S(q,q';a) = W(q,a) —W(q,a) (6.24)

is a Hamilton principal function.

Proof. The characteristic relation D¢ of a coisotropic submanifold is given
by the composition Dc = R} o Re; see Eq. (3.17). Assume that we know a
complete integral W (g, a) of C. Then, according to the third item of Theorem
6.6, it generates a coreduction R of a reduction R that is isomorphic to the
reduction R¢. This means that

®=RcoR'

is the graph of a symplectomorphism; see Theorem 3.22. Thus, instead of
De = Rg o Rc we can write

Dc =R' oR.

Let us recall Theorem 4.10: if W (q, a) generates the coreduction R', then R
is generated by the function W (a, q) defined by

W'(a,q) = —W(q,a).

and by composing W with W, according to Theorem 4.12, we get the gen-
erating family (6.24) of D¢. O

Remark 6.19. Note that in the generating family S the manifold A plays the
role of supplementary manifold. Note that S is skew-symmetric, in accordance
with the symmetry of Do and Theorem 4.11. The Hamilton principal function
S defined by (6.24) is a Morse family. Indeed, due to completeness condition
(6.18), the matrix

0%S
0q" da®

0aP Da

0%S
0q* Da™

928 }

_[#W(g,a) |  PW(,a) | PW(ga) PW(d,a)
| Oqidax Oq" da> 0aP da> 0ab da>

has maximal rank m everywhere. &

Remark 6.20. From the third item of Theorem 6.6 it follows that a necessary
condition for the existence of a global complete integral is that the reduced
symplectic manifold 7*Q/C be symplectomorphic to a cotangent bundle (or
at least to an open subset of a cotangent bundle). If W (g, a) is a local repre-
sentative of a complete solution, then Egs. (6.20) generate an open subrelation
of R. In general, by integrating the Hamilton—-Jacobi equation we can find
only local complete solutions, which generate Lagrangian foliations on open
subsets of C. Then the composition formula (6.24) generates local principal
functions. O
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Remark 6.21. There are cases in which a global principal function S exists,
whereas a global complete solution does not. An example is the eikonal equa-
tion on the sphere Sy C R3, for which the reduced manifold is Sp (indeed, any
oriented geodesic on the unit sphere Sy C R? is represented by a unit vector
orthogonal to the plane on which it lies). In these cases a global principal
function may be determined by other methods (for Se see Chap. 8). &

Remark 6.22. All the above definitions and results concerning a complete
solution can be extended to the case of a generating family: W(Q x A; V),
where V' is a supplementary manifold, with coordinates (v*). Then W and S
depend on these extra variables and equations

s ow
0= — 0= —
o’ o’
must be added to systems (6.15) and (6.20), respectively. O

FEzxzample 6.11. Let us consider, for example, the eikonal equation of the Eu-
clidean plane Q = R?,

C(x,y,papy) =pa+p, —1=0.
In Sect. 7.3 it is proved that:

o The reduced symplectic manifold (T*Q)/C is symplectomorphic to T*S;.
e A global complete integral is

W:R? xS, —R, W(z,a)=a - x. (6.25)

e The characteristic relation D¢ is generated by the Hamilton principal func-
tion
S(R? x R%;S)), S(x,z';a) = (x— ') - a. (6.26)

Note that R¢ is a regular Lagrangian submanifold that admits a global or-
dinary generating function (without supplementary variables), and D¢ is
singular over the diagonal Ag C @ x Q. Out of the diagonal, D¢ is made of
two branches, which are regular Lagrangian submanifolds generated by the
functions

S(x,x') = +|z — 2’|

Note that these functions are not differentiable for & = x’, that is, over the
diagonal. All these results have a natural extension to the space R™. The unit
circle Sy is replaced by the unit sphere S, _; (see Sect. 7.3). Note that for
n = 2, instead of the generating families W and S defined in (6.25) and (6.26),
one can use the equivalent generating families W (R?; R) and S(R? x R?; R)
defined by

W(x;0) = x cos + y sin 6

and
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S(x,2';0) = (x —2') cosf+ (y—y') sinb,
respectively. %

6.8 Sources

In this and in the next sections we deal with the generation and transforma-
tion of geometrical solutions of a Hamilton—Jacobi equation. Recall that:

e A Hamilton—Jacobi equation is represented by a coisotropic submanifold
of a cotangent bundle C C T*Q.

e A geometrical solution is a Lagrangian set A C C.

e A smooth geometrical solution represents a system of rays (Definition 6.4).

However, for a better understanding of what is discussed, hereafter it is more
effective to identify the latter two concepts and use the term “system of rays”
for any geometrical solution A C C'.

The topics touched on here are recalled in Sect. 7.4, where some basic
applications to geometrical optics are discussed.

Let ¥ C @ be a submanifold. The composition of the canonical lift Yc
T*@Q with the characteristic relation D¢,

A=DcoX (6.27)

gives rise to a geometrical solution A C C' which is the union of the (max-
imal) characteristics of C' intersecting Y. More generally, we can consider
a submanifold X with a function F': ¥ — R, the canonical lift a function

(X, F), and the set

—

A= D¢o (X, F) (6.28)

which is still a geometrical solution of C. Then the pair (X, F') has the role
of source of the system of rays represented by A, because it yields the initial
data of the Cauchy problem!! In terms of generating families we can then
affirm the following.

Theorem 6.9. If S is a Hamilton principal function of C and G is a gen-

—

erating family of (X, F),'2 then the composed family S ® G generates the
geometrical solution A = Dc o X of the Hamilton—Jacobi equation C'.

11 Sect. 3.9, see also (Cardin 1989, 2002).
12 See (5.4)
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Remark 6.23. S® G is in any case a smooth solution of the Hamilton—Jacobi
equation, Wlﬁr_gs A may not be a smooth geometrical solution. If the inter-
section CN (X, F) is clean then S®G is a Morse family and A is an immersed
Lagrangian submanifold. &

Remark 6.24. Let ¢ = (¢%,¢*) be coordinates adapted to X, so that X is

——

locally described by equations ¢* = 0. It follows that (X, F') is described by
equations ¢* = 0 and p, — 0, F' = 0. Assume that C' is defined by independent

—

equations C“(q, p) = 0. Then the intersection CN(X, F) is clean if the matrix
(the symbol [ | denotes a square submatrix)

@ — 050, F 95CAT

0 | =00, F | 0,CA

[0] o 9vcA

0 orcA |

has constant rank in a neighborhood of C'N (X, F'), Theorem 1.7. Only the
restriction of F' to X is relevant, therefore the coordinates ¢ can be chosen
such that F' does not depend on them, so that the above matrix becomes

' 0 95047

[0] o 9%cA

0 5| o*CH |

This matrix must be computed for C* = 0 and p; = 9;F. In the case of the
canonical lift of X (with F' = 0 or constant) we have

' 0 93CA]
0o [o] a04

[0] o o%cA

0 ey

In the case of the eikonal equation we have C' = ¢“p;p; — n?, and the last
columns in the above matrices reduce to a single column,
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0 90
o] o 297
0

L ’5_3‘ 2¢"p; |

1
>,
- =]

For F =0 on % we have pe = 0 and the matrix becomes
' 0 95C
o [o] acC

[0] 0 2¢%p,

| o 29"7p- |

Because at least one v? = gﬁ“’pY # 0 (due to the eikonal equation, otherwise
all p; = 0), this last matrix has maximal rank. This shows that for the eikonal
equation, C' and X have a clean intersection. Consequently, A = Do o X' is a

Lagrangian submanifold.

6.9 Mirror-relations

O

The first transformation that a system of rays may undergo is the
reflection by a mirror. For this elementary optical phenomenon, and
also for other transformations through lenses and refractions, we can
build up a mathematical model based on the composition of symplec-
tic relations of a special kind. In the next sections these relations are
introduced within a quite general setting. Later on (Sect. 7.4) we show

some applications to geometrical optics in Euclidean spaces.

Let X C @ be a submanifold representing a mirror. The incident system
of rays (input) and the reflected system (output) are represented by two
Lagrangian sets, Ay C C' and Ao C C (I = input, O = output). Both are

geometrical solutions of the Hamilton—Jacobi equation.
We assume that they are related by equation

AO:DcojgoAI

(6.29)
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where Ay, C T*Q x T*Q is the canonical lift of the diagonal Ay C Q x Q,
defined by

~ p17p2€T;Q7 qeza
(p2,p1) € Ay = . (6.30)
(v,p2 —p1) =0 forallv e T, X.

Definition 6.7. We call a mirror-relation the composition

ME:DCOA\E @ (631)

Then formula (6.29) becomes

/10 = MZ e} /1[ (632)

Y mirror

(p2,p1) € As

Fig. 6.1 The relation AAE and the mirror-relation M

Definition 6.7 is justified by its application to the geometrical optics in the
n-dimensional Euclidean space. If X C @ = R" is a regular r-dimensional
surface, and covectors are interpreted as vectors, then a pair (pa,p1) based
on a point ¢ € X' belongs to the relation AAZ if and only if the vector pa — py
is orthogonal to the tangent plane T,X. It follows that any ps in relation
to a fixed p; belongs to the n — r-dimensional plane II; orthogonal to T, %
determined by the endpoint of p;. In other words, all pairs (p2,p1) whose
endpoints are on this plane belong to the relation. The role of the character-
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istic relation D¢ is that of picking up among all the po related to p; that one
which belongs to C' and propagating it along the characteristic to which it
belongs. In other words, the Lagrangian set Ax o Ay plays the role of source.

Remark 6.25. It must be observed, especially in view of the applications, that
the action of the characteristic relation D¢ gives rise to two Lagrangian sets:
one is the output Ap, the other is the input Aj itself. Indeed, among all the
p2 related to p; belonging to C' there is also p1. This remark should be taken
into account also in the following sections. &

6.10 Generating family of a mirror-relation

Theorem 6.10. The generating family of a mirror-relation is

Gums(qo,qr; 0", \%) = S(qo, q1;0") + A" X lqr) (6.33)

where S(qo, qr;a™) is a generating family of Do, and Yo (q) = 0 are the
equations of the mirror X.13

Proof. In dealing with the composition My, = D¢ o A 5> we have to consider,
from a formal viewpoint, three manifolds, @1, @2, and @3, as shown by the
diagram:
~ D¢ A
DooAyx: T"Q3 =—— T"Qy =—— T"Q1.

However, these manifolds are actually the same manifold Q. Taking into
account this fact, in accordance with what we have seen in Sect. 5.3, the
canonical lift Ay : T"Qs «— T*@Q is generated by the Morse family

GY (g2, q13 A%, 1) = X* o (q1) + i (¢ — qb), (6.34)

being Xy (¢) =0 (o = 1,...m) the equations of the mirror X. If S(q2, q1; a”)
is a generating family of the characteristic relation De: T*Q3 «— T*Q2 =
T*Q «— T*Q, then by the composition rule we obtain the generating family
G, of the mirror-relation My by the ordinary sum of functions

Gy, = S(g3, q2;a%) + GY (g2, q13 A, u7)

and, as a second step, by considering the coordinates g2 of the intermediate
manifold Q2 = @ as supplementary variables. Hence, due to (6.34), we can

13_In this section we denote by q1, g2, g, ... generic coordinate systems (qt), (q3),
(g@%), ... on the manifold @, with i =1,...,n =dim Q.
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Gars (g3, q15 g2, @, A%, 1) = S(gs, q2: a™) + G (2, q1i A%, pua) .

= S(g3,q2; 0") + A* Zolq1) + pi (g5 — ¢i)- (0:35)

Since Eq. (6.32) shows that the mirror-relation transforms the incoming sys-
tem of rays represented by the Lagrangian set A7, into the the reflected system
of rays represented by the Lagrangian set Ao, it turns out to be convenient
to apply the change of notation

g3 — qo (O =output), ¢+ q; (I =input), g2+ q.
Then we can write (6.35) in the form
G]MZ (QO, qr; (ja aﬂ7 )\a’ MZ) =
] ) (6.36)
= S(qo, ¢ a®) + X Xo(qr) + i (7" — q7)-

However, this generating family can be reduced (Sect. 4.8). The critical set
of the generating family Gz, (6.36) is described by equations

0G as IG )
= = = - iy = = = 204 i )
0 8(?7' 8@7’ +M 0 I\ (qf)
o 0Gu, _ 05 o 0Gus
= aa"@ — 8@"@7 - 6/1/7 - q q].

The last equation, ' = g%, allows the removal of the parameters g’ and p;
from the generating family, which reduces to (6.33). O

Theorem 6.11. If the generating family S(qo, qr; a*) of D¢ is a Morse fam-
ily, then the generating family (6.33) of the mirror-relation is a Morse family.

Proof. We write G instead of Gy, for simplicity. The first derivatives of G
are

26 _ 08 oG _ 05
dq0  0q0’ dak — dak’
oG oS 00X, oG

- - « ; — =3, )
dqr O0qr Oqr o« (a1)

Hence,



112 6 The Geometry of the Hamilton—Jacobi Equation
0*G 0%G 0%*G oG

0a* Oqo Oak dqr Oa* Oal Oa* ONP
0%’G %G 0%*G 0%*G

L ON* Dgo ON* Dqp ON* Dal D> ONP

[ 928 0%S 0%S

| 9a*0q0 0Oa* Oqr Oa* dat 0
o el
L dq1

The generating family Gy, is a Morse family if and only if the matrix

0%8 9%S 0%8
0a* 0qo Oak Oq; Oak Oat

90X, ((JI)
0 —_— 0
dq1

(6.37)

has maximal rank on the critical set = of Gy, itself. This is described by
equations

oG 0S8 oG

ok~ oak — 0 gya = Fela) =0

The first equation shows that the critical set of Gry, is also the critical set
of S. Equations X, (q) =0, a = 1,..., s, are independent, thus the matrix

{5&1 (a1) }
dqr nxs

has maximal rank, equal to s. If S is a Morse family, the matrix

2 2 2
[835 0°S 0°S } (6.38)

a* Oqo Oak dqr Dak da’

also has maximal rank on the critical set = of S. Since D¢ is a symmetric
relation, in accordance with Theorem 4.11 and Remark 4.10 the Morse family
S(qo, qr; a*) is skew-symmetric on the critical set =. This implies that the
maximal rank of the matrix (6.38) is equivalent to the maximal rank of the
matrix

{ 028 028
da* dqo dak dat | =
It follows that the matrix (6.37) has maximal rank. O

Remark 6.26. Theorem 6.10 shows that, under the nonrestrictive assumption
that S is a Morse family, the mirror-relation My C T*Q x T*(Q is a La-
grangian submanifold. O
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Ezample 6.12. Mirror-relation in the Euclidean plane. It is opportune to give
now an example of application of the overall results so far found. As we show
in Sect. 7.3, the global Hamilton principal function of the eikonal equation
in the Euclidean space R? is

S(xo,zr;a) = (xo —xg) - a,
where a? = 1. The generating family (6.33) of the mirror-relation is
Gy, (o, xzr;a) = (ko — 1) - @+ X* Xy (x1). (6.39)
In the Euclidean plane (n = 2) the unit vector a can be expressed as a
function of an angle 0: a, = cosf, a, = sinf, and the mirror is given by a

single equation X(x) = 0. Then the generating family (6.39) of the mirror-
relation assumes the expression

Gus(To, @53 0)
(6.40)
= (zo —x1) cosb + (yo —yr) sinf + X\ X(xy)

If Gr(x;€) is the generating family of the incoming Lagrangian set Ay, then
the generating family of the Lagrangian set Ap = My o Ay is

G(x;x1,0,¢) = (x —x5) cost + (y — ys) sinf

(6.41)
+ AX(xr) + Gr(xr;C)

Note that in the passage from (6.40) to (6.41) the label O in o has been
omitted.

Now, let us consider an incoming ray parallel to the z-axis, and a mirror-
line X' defined by equation y — mx = 0. In this case G is

Gi(x) ==,

and the generating family of the Lagrangian set Ag = My o Ay is

G(x;x1,0) = (x — 1) cosO+ (y —yr) sin@+ X (yr —mar) +xr | (6.42)

The Lagrangian set Ao representing the reflected rays is then described by
the equations

Do = % =cosf, p, = % = sinb, (6.43)

together with the equations of the critical set:
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oG
0=—-—= —cos—mA+1,
8%‘[
O:%: —sinf + A,
oyr
0= %z(m;—x) sinf + (y — yr) cos#,
b 9G_
)N =Yr—moxy.

The first two equations imply

A =sinf

1 = msinf =1 — cosb.
A= —(1—cosb)
m

This last equation has two solutions:'4

. 2m
sinf = 0, sin 6 = 1+ m2’
or )
cost =1, C089:71—m .
1+ m?2

Consequently, due to equations (6.43), we find two reflected system of rays:

1 —m?
pmzla p$:1+m2’
and )
:O’ _ m
v = T

But the first solution represents nothing but the incoming rays, and we have
to disregard it in accordance with Remark 6.25. Then the valid solution is
the second one. For m = 1 it represents rays parallel to the y-axis, with the
same orientation, as expected. O

14 For m = 0 we have the double solution sin § = 0, cos6 = 1.
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s

Fig. 6.2 Case m = 1 in Example 6.12

6.11 Lens-relations

By a method similar to that followed for a mirror we can define the lens-
relatlon In this case the submanifold Z is endowed with a function F', and
Ag is replaced by the canonical lift Ag . defined in Eq. (5.14), Definition
5.7,

e p2ap1€T;Q7q€27
(p2,p1) € As p <~
(v,p2 —p1 — dgF) =0, forallveT,X.

Definition 6.8. We call a lens-relation the composition

Lyp=Dcolsr (6.44)

for which we have
Ao =Lsrpolr (6.45)
We call F' the characteristic function of the lens. Y%

Remark 6.27. Actually, formula (6.45) represents the transition from an input
Ay to the output Ap through an ideal lens. A real lens is in fact represented

by a sequence (may be continuous) of compositions of refraction-relations
(see below). O

Remark 6.28. By adapting to the present case what we have seen in Sect.
6.9), if X is a regular r-dimensional surface, and covectors are interpreted as
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vectors, then a pair (pa, p1) based on ¢ € X belongs to the relation AAE,F if
and only if the vector ps — (p1 +V,F') is orthogonal to the tangent plane T, X.
It follows that all ps in relation with a fixed p; belong to the n—r-dimensional
plane Il orthogonal to T, X determined by the end point of p; + V F’; see
Fig. 6.3. Moreover, if IT; is the plane passing through p; and orthogonal to
T, %, then all pairs (ps, p1) whose endpoints are on these two planes belong to
the relation. As for the case of the mirror-relation, the characteristic relation
D¢ picks up among all the py related to p; that one which belongs to C' and
propagates it along the characteristic to which it belongs. &

Remark 6.29. From (6.31) and (6.44) it follows that

Ly .= My, AAE,F =Lx o 5, Ly _rp= L;,F- & (6.46)

TeX 2} Ideal lens

p2 Output

Vo F

(pz,pl) e Lzyp P1 HI'(pZ:pl) S AZ‘,F

Fig. 6.3 The relation AA(EJ:) and the lens-relation L(x )

6.12 Generating family of a lens-relation

Theorem 6.12. The generating family of a lens-relation is

Grs (o, qr;0",X%) = S(qo,q1;0") + F(qr) + \* Xo(qr) (6.47)
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where S(qo,qr;a”) is a generating family of Dc, and X, (q) = 0 are the
equations of the mirror X.1°

Proof. Due to the general Theorem 5.4 and formula (5.16), the generating
family (6.36) of the mirror-relation

G (90,413 @, a", A%, i) = S(qo, G a”) + X% Xu(ar) + pai (7' — q7),
can be adapted to the lens-relation as follows.
GLE,F(qO7 qr;q,a”, Aaa /M)
o (6.48)
= S(qo, ¢ a") + F(qr) + A% Zalar) + i (7" — q7)-

However, this generating family can be reduced. The critical set of the gen-
erating family G, (6.36) is described by equations (we write G instead of
GLy p for simplicity):

oG s oG

_8_5_3_5—1_%’ OZW:Z]&(qI)?
oG oS oG i
0_3a"_%7 O_aui_q_qI'

Due to the last equation, § = gy, the parameter g can be removed from (6.48),
as well as p;. O

Remark 6.30. The comparison between (6.33) and (6.47) shows a surprising
fact: the generating families of the mirror-relation and of the lens-relation
differ by the term F(qr), namely:

Gry (g0, qr; 0%, XY) = Gy (g0, qr; @, A%) + Flqr). <

As a consequence, a proof similar to that of Theorem 6.11 shows the
following.

Theorem 6.13. If the generating family S(qo, qr; a*) of D¢ is a Morse fam-
ily, then the generating family (6.47) of the lens-relation is a Morse family.

6.13 Reflection and refraction

If, due to an eikonal equation, p; and ps have a prescribed constant length
n = v/ec, equal to the refraction index, then only the vectors belonging to
the sphere of radius n are involved in the mirror-relation and in the lens-
relation. Consequently, in the case of hypersurface of codimension 1, the
mirror-relation reproduces the well-known reflection law (Fig. 6.4).

15 In this section we use for the coordinates the same notation of Sect. 6.10.
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Consider now covectors having a different length in the two half-spaces
separated by a hypersurface Y. This is the case of two different eikonal equa-
tions C7 and C5 in T* @), corresponding to two different media, with refraction
index ny and no and separated by a surface Y. If we consider these two media
coexisting in the whole space, then we have to deal with two characteristic
relations D¢, and D¢, and with a surface X.

Fig. 6.4 Reflection law

[Pl =Pl =n

Fig. 6.5 Refraction law

[p1| =n1

|po| = n2

If A; is a Lagrangian subset of C; (i.e., a system of rays in the first
medium), then the composition

A2 = DC2 o MZ o A1 (649)

gives a solution of C5 representing the refracted system of rays, in the second
medium.
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Actually, with an incident vector p, this relation associates two refracted
vectors py. Only one of them (and only a half-line determined by it) has a
physical meaning.

Remark 6.31. Malus theorem. The possible applications to geometrical optics
of the matter exposed in this chapter are quite evident. They are treated in
the next chapter. The philosophy is the following: a system of rays emitted by
a source is represented by a Lagrangian submanifold (or a Lagrangian set) Ao.
Along the way this system can be modified by a sequence of mirrors, lenses
and refractions, which in turn are represented by a sequence of compositions
with symplectic relations:

Ay — M =Rioldy — Ay=Ryody —

Consequently, the sequence Ay, A1, As, ... is made of Lagrangian submani-
folds (or Lagrangian sets) representing systems of rays. These compositions of
relations are expressed in terms of compositions of generating families. This
fact is nothing but the contents and the (simple) proof of the ancient and cel-
ebrated theorem of Malus (1807). This theorem, according to the translation
of V. V. Koslov (Koslov 2003) states that if a system of rays is orthogonal
to a regular surface, then it is a Hamilton system and remains a Hamilton
system after an arbitrary number of reflections and refractions.'® &

16 According to our approach, and lenses should be added. A real lens is nothing but
a sequence of refractions.






Chapter 7
Hamiltonian Optics in Euclidean Spaces

Abstract According to Hamilton (Hamilton 1828), a “system of rays” is a
congruence of straight lines in the Euclidean three-space, orthogonal to a
family of surfaces. This orthogonal integrability of the rays fails in the pres-
ence of a caustic. Moreover, a system of rays can be modified through the use
of optical devices, as mirrors and lenses, or by passing through surfaces that
delimit two media with different refraction index. In our approach, a system
of rays without caustic is represented by a regular Lagrangian submanifold of
the cotangent bundle of the Euclidean space, whereas all the optical devices
are represented by symplectic relations. This chapter discusses some of the
most important elementary examples.

7.1 The distance function

Let Q = R" = {z} = {(2%)} be the Euclidean n-space. We can identify the
tangent bundle 7Q = {(x, p)} with the cotangent bundle T*Q = {(z%, p;)}.
Notation: w-v = Y, u'v" is the scalar product of two vectors and |u| =
Vu - u; for n = 3, u x v is the cross-product of two vectors.

Let U C @ be a regular and orientable r-dimensional surface (locally)
described by parametric equations @ = w(u®), @ = 1,...,r. Let us consider
the distance function @: QQ x U — R defined by

D(x;u) = | — u(u®)| (7.1)

as a generating family on @ with supplementary manifold U, and supplemen-
tary coordinates (u®).

Theorem 7.1. The distance function is a smooth Morse family for x #* w.
It generates the Lagrangian submanifold Ay defined by

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 121
DOI 10.1007/978-1-4614-1499-5 7, © Springer Science+Business Media, LLC 2011



122 7 Hamiltonian Optics in Euclidean Spaces

p=l wel, u#e,
|z — ul (7.2)

p LU,

(r,p) € Ny =

and contained in the one-codimensional coisotropic submanifold C C T*Q
defined by equation

pl>=> pi=1 (7.3)

Fig. 7.1 Theorem 7.1

Proof. The equations of the Lagrangian set Ay generated by @ are

oP r—u
P=F-=77

oxr |xr— ul

P 1 (7.4)
0= 8a(a:—u)-(w—u)=—6a']97

e |z — ul

0
€,y = 8au <8a = %>

are the coordinate vectors tangent to U. Equations (7.4) are equivalent to
(7.2). From the first equation (7.4) it follows that |p| = 1. From the second

Eq. (7.4) it follows that the critical set = is made of pairs of vectors (x, u)
such that & — w is perpendicular to U at the point u. Let us set

where

Aaﬂ =eqy - €eg, 6,165 = Flﬁ € +Baﬁ~

Then A, are the components of the first fundamental form of the surface
U, F;ﬁ are the Christoffel symbols, and B,g are vector fields orthogonal
to U, representing the external curvature of the surface. Note that if U is of
codimension 1, then B,g = B, n, where n = is a unit vector field orthogonal
to U. Thus, B,g are the components of the second fundamental form of the
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surface U. It follows that

81’) (9241) (9a'u, 1 T—u
o = - -3 2 (x — ) - Oy lx —
dus ~ Gzow - m—wu 2jo_up @ W @)

_(Predp-ea

lz—ul 7
and
02D .

7811/@ auﬁ = — aa(eﬁ 'p) = — ap . eﬁ —p . (F&ﬂe'}’ +Ba[3 n)

Aap — (P ea)(p - €3)
_ “lop ‘m_;x” B —p-(FjﬁemLBagn).

On the critical set = we have p - e, = 0, so that

¢ _O0p _ _ _ea
dxou®  ou® |z —ul
Jg Ao (7.5)
Baﬁ - Pp.

ueouP lz—u|

The vectors e, are independent, thus the first submatrix of the matrix

0% 0P
Ou® Ozt Ou® ouP | -

has maximal rank. This proves that the distance function is a Morse family.
O

Remark 7.1. The Lagrangian submanifold Ay is contained in the coisotropic
submanifold C' defined by Eq. (7.3). This is the eikonal equation of the Eu-
clidean plane. The rays are oriented straight lines, Theorem 6.2. The system
of rays corresponding to Ay is the set of outgoing straight lines perpendicu-
lar to U. Here, the submanifold U behaves as a source of a system of rays,
according with the theory developed in Sect. 6.8 (where a source was denoted

by X). O

Remark 7.2. The caustic I'y of Ay is described by Eqs. (4.34), Theorem 4.8,
which in the present case become

det[0apd] = 0, Oa® = 0.

Due to (7.4)2 and to the second Eq. (7.5), these equations are equivalent to

1
Asp| =0,

det |p+ Bog — 77—
p af ‘17— ’U/‘ <> (76)

p-e,=0.



124 7 Hamiltonian Optics in Euclidean Spaces

Let us consider the special case of an oriented surface U in the three-space:
n =3, r = 2. The first Eq. (7.6) is equivalent to

1

Aap| =0, (7.7)
and the second one to  —u L U. Because the characteristic equation of the
main curvatures of a surface is

det [Bag — )\Aag} =0,
we find

!
(x—u)n |z—u|

A =
This proves the following.

Theorem 7.2. The caustic I'y of the Lagrangian manifold Ay generated by
the distance function ®(x,u) = |x — u| is the set of the centers of curvature
of the surface U.

Corollary 7.1. The only sources U that generate systems of rays without
caustics are the plane surfaces.

Remark 7.3. The caustic of a curve U in the plane (i.e., the set of the centers

of curvature of U according to Theorem 7.2) is tangent to all lines orthogonal
toU. ¢

Remark 7.4. Let us consider the following parametric representation of Ay
in the three parameters (u®, pu):

e xe
p=nu) = R
ler x e (7.8)
2 = u(u®) + up.
The determinant of the second-order derivatives of @ is equal to

p-(e1+pop) x (ex+pdop) = > p-Opxop+p-e1 x e

2
el xe
:M2p'¥+l7'61><62= [ n-e; X e #0.
|z — ul? |z —ul?
Hence, the representation (7.8) is an immersion. O

The previous results can be adapted to the case of a curve U in the Eu-
clidean plane R? = (z, y).

Theorem 7.3. If a curve U € R? = (z,y) is described by parametric equa-
tions x = x(t), y = y(t), then the caustic I'y is described by parametric
equations
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) -2
xza:(t)— u ZJ,
TY—YyzT
.2 .9 (79)
T+ Yy .
y=y(t) + —— .
TY—yx

Proof. Let us consider the Morse family
G(z;a,t)=a- (x —x(t))

with supplementary variables @ € S; and ¢t € R. By setting
cos
a =
sin 0
we observe that this Morse family is equivalent to

G(z,y;0,t) = (x — x(t)) cosf — (y — y(t)) sinb,

with supplementary variables 6,¢ € R. The corresponding Lagrangian sub-
manifold is then described by equations

oG (y —y(t)) cosf — (x — z(t)) sind = 0,
o 7.10
oG (7.10)
Ezs’ccos@—l—g)sin@:O7
and
oG
Pz = 5o = cos 0,
aC (7.11)

Dy = By = sin6.

Equations (7.10) describe the critical set. The vectorial expressions of Eqs.
(7.10) and (7.11) are

p=a, [t—ult))xp=0, u(t) -p=0.

The last equation means that p 1. U. The second equation means that & —wu(t)
is parallel to p. Because |p|? = 1, this equation becomes equivalent to

L x—u(t)
L

Thus, the Lagrangian submanifold generated by this function has two con-
nected components. By choosing the + sign we find Egs. (7.2) of the La-
grangian submanifold Ay generated by the distance function. The caustic of
this Lagrangian submanifold is described by equation
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PG %G

et | 9090 900t | _ (712)
PG 9°G
9to0 Ot ot

together with Eqgs. (7.10). From (7.12) we get

[(z —2(t)) cosO + (y — y(t)) sinb] (& cosf + g sin )
— (4 sin® — g cos ) = 0.

By combining this equation with the first Eq. (7.10) we obtain the linear
system
&cosf +nmsinf = X,

&sinf —ncosh =0,

where (sind 9)2
Z sin 6 — 9 cos
X: = — t - - t.
P , E=x—x(t), n=y—yt)

It follows that

X sinf cosf X
g: — 5 = — .
0 —cosf sinf 0
From the second Eq. (7.10) we get cosf = py and sinf = — pi with 1 =
0% (2% + 9?). Then,
(@ +97)? .
fe _ iy — yi P: :p2(¢2+yz)2?):i2+yzy
0 e Ty — yx Ty — YT

This proves the first Eq. (7.9). The second equation is proved in a similar
way. O

Ezxample 7.1. Caustic of a parabola, F. 7.2. For the parabola y = %:c2, by
setting © = t, Eqs. (7.9) give the following parametric equations of the caustic:

_ 3 _ 342
=t}  y=1+3t2 ¢
Remark 7.5. Instead of the distance function we can consider the function
P (z;u) = L |z —ul’.

This is the Euclidean version of the world function introduced by Synge for a
generic Riemannian manifold (Synge 1960). By considering this function as
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a generating family we write equations

0P’ 0 0P’
= =T —u, = = — * En-
P= 9z oue P e
From the first equation it follows that
op o
ou® o

This shows that &’ is a Morse family. This Morse family is now everywhere
differentiable. The corresponding Lagrangian submanifold is defined by

p=x—u, uecl,
(x,p) € Ay —

pLU.
Moreover,
0P’
m: —(‘%p-ea—p-ag-ea:Aag—p- (Fgae.y—f—Bgo,n)

Hence, under the condition 9,9’ = 0, which is also in this case equivalent to
p- e, =0, we find

858a<15 = Aﬁa —-—n - (iL‘ — u) Bﬁa,

and the equation of the caustic is identical to Eq. (7.7). Thus, I, = I'y. Note
that the Lagrangian submanifold A}, is not contained in the submanifold C'
of equation p? = 1. O

Fig. 7.2 Caustic of a parabola as a source of rays
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7.2 From wave optics to geometrical optics

Any component u(x,t) of an electromagnetic potential is a solution of the
wave equation

Ou A —o (7.13)

ot2 - '
where A is the Laplace-Beltrami operator. In Cartesian coordinates

02 0? 0?
== +=5+ =

ox?  0y2  0z2
— Let us consider the special class of spherical solutions,

u=u(rt), r=|x|

Since Au = div(grad(u)), for such a function we have

1 02
Au=-
Y= o (ru),
and from (7.13) it follows that
& — & =0, v=ru
a2 orz2

The general solution of this last equation is v = f(r +t) + g(r — t), where
f and g are arbitrary (smooth) functions. Solutions of the kind f(r + ¢) and
g(r —t) are called incoming waves and outgoing waves, respectively. Thus,
the general spherical solution of the wave equation is

I+t g =)

r r

Such a function represents the electromagnetic radiation generated by a point
source (the origin of the coordinates).

— Among the spherical solutions let us consider oscillatory outgoing solu-
tions of the kind

Uy (r,t) = ; et eRy, ceR.

If the source is located at the point u, then the corresponding solution of this

kind is

» eiw\w—u\

U =c(u) e """ ——.
(w,u) ( ) ‘m — u|

The factor
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ezw\m—u\

I =clu) ——-
is called the intensity of the radiation.

— Let us consider the radiation generated by a surface U made of pointwise
sources. The resulting intensity at any point x is given by the integral

eiw\w—u\
I,(x) = /Uc(u) Wdu (7.14)

This is a surface integral of the kind

I, = / a(u) et () du,
U

called an oscillatory integral. The function @(u) is called the phase function.
In the present case

c(u)

D(u) =|x—u|, alu)= T

Regarding this integral we have two fundamental theorems of the station-
ary phase (see, e.g., (Guillemin and Sternberg 1977, 1984) for proofs and
references).

Theorem 7.4. If x is such that d® # 0 at all points of U, then for all
m e N,
I,(x) =0(w™ ™).

The meaning of this theorem is that for w — oo, the radiations of all
sources interfere in such a way that the total intensity is negligible at any
point x.

Theorem 7.5. If x is such that d @ = 0 at a finite number of points u, € U,
then the following asymptotic formula holds

om\ "2 i) e™/4signH , 1
Lo(x) = (= > a(u.)e *W(HO(W )| (7.15)

*

where n = dimU, H is the Hessian matriz of @, and
sign(H) = #(positive eigenvalues) — #(negative eigenvalues).

A first consequence of this theorem is that the non negligible contribution
to the intensity I, comes only from those points u, where d,® = 0; that is,

o6

5 =0 (7.16)
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In our case @(u) = |x—wu/, for any chosen @, therefore the points u, satisfying
this condition are the points where the line from w. to x (i.e., the vector
x — u,) is orthogonal to U, and this holds for any other point @’ on this
line. This means that for an observer located at any point & on the line
perpendicular to U at the point u, only the radiation emitted by the source
u, is detected. This line is called the ray issued from w.. It is parallel to the

vector
09

== (7.17)

p

Fig. 7.3 The ray issued from a point of a surface

Furthermore, from formula (7.15) we observe that the intensity I, (x) is
unbounded at the points & where det H, = 0; that is,

0*®
| = 1
det {auaauﬁ } ) 0, (7.18)

where (u®) are local parameters of U and * means the evaluation at the point
u.,.. These points form the caustic. Equations (7.16), (7.17) and (7.18) are just
the equations of the Lagrangian submanifold Ay and of the corresponding
caustic generated by the distance function @, as shown in the previous section.

7.3 The global Hamilton principal function for the
eikonal equation

Let C C T*R"™ be the coisotropic submanifold of codimension 1 defined by
equation

>pi=pP=1 (7.19)
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This is the eikonal equation for the homogeneous (empty) Euclidean n-space.
The characteristics of C' can be found by integrating the Hamilton equations
generated by the Hamiltonian H = Y, p?,

pi = Oa
where A is any function. By choosing A = 1, we find that: (i) the character-
istics are the straight lines described by parametric equations

—at-b
{”” ar=o a€S,.1, beR" (7.20)
p=a,

because p € S,,—1 (the unit sphere) is equivalent to p € C; (ii) the rays are
oriented straight lines in R™.

It is convenient to choose b orthogonal to a, that is, b tangent to the sphere
S,—1 at the “point” a. In this way, through Eqs. (7.20), any characteristic of
C'is determined by a pair of vectors (a, b), where a € S,,_; and b is a vector
tangent to the sphere and orthogonal to a. This defines a one-to-one map
from the set M¢ of the characteristics to the tangent bundle T'S,,_1, which is
identified with the cotangent bundle T*S,,_1. The minus sign in front of b is
chosen in order to get a symplectomorphism between the reduced symplectic
manifold Ms and the cotangent bundle T*A = T*S,,_; (see below).

Fig. 7.4 Equations (7.20)

It follows from (7.20) that two pairs (z,p) and (x’,p’), representing two
points of T*@Q, belong to a same characteristic if and only if

p=p' =acS,,
(| = parallel to). (7.21)
z—a'|p.
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Thus, the characteristic relation D¢ is defined by these conditions.

Remark 7.6. With each pair (a,x) € AxQ = S, _1 xR"™ we associate a unique
element ((a,b), (x,p)) € T*A x T*Q belonging to the reduction relation
Rc. Indeed, as proved below, R¢ is a regular Lagrangian submanifold of

T*(A x Q). ¢

Remark 7.7. With each pair (x,z’) € R" x R" = @Q x @ such that @ # a’
we can associate two elements of D¢ differing by the sign, ((x,p), (x’,p'))
and ((x, —p), (', —p’)). This means that D¢ is two-folded over the points of
Q x @ out of the diagonal, and over the diagonal (i.e., for ' = x) it is made
of pairs ((x, —p), (x, —p’)) such that p = p’ € S,,_1. Indeed, as proved below,
D¢ is a regular (and two-folded) Lagrangian submanifold of T*(Q x Q) out
of the diagonal, and it is singular over the diagonal (Sect. 6.5).

For the construction and the analysis of the characteristic relation D¢ we
can follow another way: to look for a complete solution of C' and use it for
constructing a Hamilton principal function.

Theorem 7.6. A global complete solution of the eikonal equation (7.19)
|p|? = 1 is the function on Q x S,,_1 defined by

W(x,a)=a-x, a€S,_1. (7.22)
Proof. The partial differential equation associated with the eikonal equation

(7.19) is )
> <?;Z) =1.

%

It is integrable by separation of variables. A solution is
W = Z a; x’ (7.23)

with integration constants such that y_, a? = 1. This means a = (a;) € S,—1.
The function (7.23) is a complete solution because for each p € C there
is a unique Lagrangian submanifold A,, generated by the functions We ()
containing p. Indeed, the vectorial equation of A, is p = a. Moreover, the
map 7: C' — A is a submersion. O

Remark 7.8. Each Lagrangian submanifold A, corresponds to a system of
parallel rays or plane waves (see Remark 6.9). &

Remark 7.9. The function W generates the transpose R' of a symplectic
reduction R C T*A x T*Q, A = S, _1, whose inverse image is C. As a
consequence, (i) the reduced set M¢ is symplectomorphic to the cotangent
bundle 7% A = T*S,,_1; and (ii) the equations of RT C T*Q x T* A are
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ow
_%: _(:c—a:-aa)z _Pa(w)v

_ow
P=%z =

b=
& (7.24)

a.

Remark 7.10. In the first Eq. (7.24) P, denotes the projection operator onto
the plane orthogonal to a,

Pu(x) = (I —a®a)(x) (I=identity).

Here, we have used the following general property: assume that a hypersurface
A (of codimension 1) in R™ is (locally) described by a vector function a(a®)
depending on n — 1 parameters (surface coordinates) in such a way that the
vectors tangent to A,

_ Oa
~ Ja”
are pointwise independent. Let f(a) be any function on A. This function is
locally represented by a function f(a®) of the surface coordinates. The partial
derivatives

_9f

da®
are the covariant components of a vector b = b“ e, tangent to the surface,
being b, = A, gbﬁ and A,p = e, + eg the components of the first fundamental
form of the surface (see Sect. 7.1). Since b, = b - e, we can write (7.25) in
the vectorial form
_9f

- Oa’
Let f(x) be any (local) extension of f(a) in a neighborhood of the surface.
Its gradient,

of

vf:%a

is not (in general) a vector tangent to the surface. However, its tangent com-
ponent coincides with the vector (7.26). It follows that

of
%_Pn(vf(a))v

€q = Oaa,

ba (7.25)

b (7.26)

where n is a unit vector orthogonal to the surface at the point a, and
Po=T-n®n

is the projection operator onto the (n — 1)-dimensional plane orthogonal to
n (and tangent to the surface). Note that for A = S,,_; we have n = a. Note
that Eqs. (7.24) coincide with Eqs. (7.20) for t = x - a. $

Theorem 7.7. The generating family S: (Q x Q;S,—1) — R, with supple-
mentary manifold A =S, _1, defined by
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S(x,x';a)=(x—2')-a, a€S, 1 (7.27)

is a global Hamilton principal function of the eikonal equation on the Eu-
clidean space Q@ = R™.

Proof. The co-reduction relation R' is generated by W (zx, a) (Remark 7.9).
The reduction relation R is generated by W' (a, ) = — W (x, a). According
to formula (7.22), by composing these generating families we get the gener-
ating family (7.27) of the characteristic relation Do = RT o R. O

Remark 7.11. The equations of D¢ generated by S are

o= as a
T oz oS ,
=22 _ Pz — ).
o5 i 0 D (x—x')
b = ox®
These equations are equivalent (7.21). O

Remark 7.12. The reduction relation R¢ is a regular Lagrangian submanifold,
because it is generated by an ordinary generating function W (without extra
variables). On the contrary, the characteristic relation is singular over the
diagonal so that, in the neighborhood of the diagonal, it is generated by a
generating family. O

Theorem 7.8. The generating family S(x,2’;a) = (x —x') - a@ is a Morse
family and the caustic of D¢ is the diagonal of Q x Q.

Proof. Let us consider a parametric representation a(u®) of the sphere in the
n — 1 parameters (u®). The vectors e, = d,a are independent and tangent
to the sphere. Since

0uS=(x—x') - en, 0o =0/0u,

the critical set = is given by the pair of vectors such that € — a’ L S, _;.
Moreover,

02058 = (x — ') - Ipeq = (x — ') - (I'3, ey + Bsa a)

and

20,8 =€, 0, =0/0x",
010.S =¢',, 8y =0/0x",

where ¢!, are the Cartesian components of the vector e,. Then the matrix

{(%&S ’ 0a0sS ’ 8,1855}
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has maximal rank everywhere, inasmuch as the submatrix [0,0;5] = [e,] has
maximal rank, with the vectors (e, ) independent. Hence, S is a Morse family.
On the critical set,

00038 = (x — ') - a Bga.
The vector  — &’ is parallel to a and on the sphere det[Bga] # 0, thus we
have det [804855} =0if and only if x — ' = 0. O

Theorem 7.9. Outside the diagonal of Q X Q the characteristic relation Do
is the union of two disjoint regular symplectic relations generated by the func-
tions

Si(z,x') = £ |z — o (7.28)

Proof. The symplectic relation generated by S, is represented by equations

, 0S4 x—x 0S4 T —x
pP=-—F"=—"—— p=—Ft=—"—.
ox' |z — o ox le — a’|

The requirements (7.21) are fulfilled. With S_ we get the opposite pair
(_pa _p/) O

Remark 7.13. According to Theorem 4.11 (see also Remark 6.19), the global
Hamilton principal function (7.27) is skew-symmetric in (x, «’). Instead, the
generating functions (7.28) Sy are symmetric. This is not a contradiction,
because these functions are “nonglobal” Hamilton principal functions: each
generates only a branch of the symplectic relation D¢ &

Up to now, it seems that in the literature the concept of a global
Hamilton principal function for the eikonal equation does not exists,
except in the form given by Theorem 7.9 which, however, excludes
the case of two coincident points: @ = z’. It should therefore be em-
phasized that with the concept of generating family, as done through
Theorems 7.7 and 7.8, it is possible to give a comprehensive defini-
tion of this function, which plays a basic role in analytical mechanics,
geometrical optics, and other branches of mathematical physics.

7.4 Generating families of systems of rays

The Hamilton principal function (7.27) is the basis for an algorithm that
allows the analysis of the formation and evolution of systems of rays in the
Fuclidean spaces. This algorithm is explained, by elementary examples, in
the following subsections.
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The majority of these examples involve the Euclidean plane, where things
are easier to handle, but the reader can extend them to three or more dimen-
sions with a little effort. The advantage of the dimension 2 is basically this:
the Hamilton principal function (7.27) is reducible to the Morse family

S(xo, xr;0) = (xo — x1) cosb + (yo — yr) sinb,

with a single parameter 6 € R.
Let us recall Egs. (6.31) and (6.44) defining the mirror-relation and the
lens-relation:

ME:DCoA\E, LZ,F:DCOA\E,F~ (729)

For a Euclidean space, the respective generating families can be obtained,
by a simple change of notation, from the general formulae (6.33) of Theorem
6.10 and (6.47) of Theorem 6.12. They are:

G]V[Z(.’Bo,m]; a) = (.’EO — .’13]) ca+ N\ Ea(m[), (730)
and
Guy (o, xr;a) = (ko — 1) - a+ N\* Xy (x1) + F(xg). (7.31)

In these formulae the submanifold X' C R™, defined by equations X, (x) = 0,
represents the mirror or the lens. The function F(x) over X represents the
optical characteristics of the lens.

Furthermore, because S(xo,xr;a) = (ro — xr) - @ is a Morse family
(Theorem 7.8) we can apply Theorems 6.11 and 6.13 and state the following.

Theorem 7.10. Both the generating families (7.30) and (7.31) are Morse
families.

Consequently, we have the following.

Theorem 7.11. In the Euclidean space R™ the mirror-relations and the lens-
relations are Lagrangian submanifolds.

7.4.1 System of rays generated by a hypersurface

Let X' C R" be an r-dimensional regular surface described by n — s indepen-
dent equations X, (x) = 0. The canonical lift X is generated by the Morse
family, see Eq. (5.4),

Gu(z;A) = A* Xo(x), A=(\Y) e R (7.32)

The system of rays outcoming from X' is represented (see Sect. 7.1) by the
Morse family
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Gi(z;u) =]z —u|, uelX. (7.33)

Due to Theorem 6.9, the system of outgoing and incoming rays is described
by the generating family

Gao(z; 2’ a,\) = (x — ') - a+ \* X, (), (7.34)

with supplementary variables ' € R", a € S;,_1, A = (A*) € R"~*. This fol-
lows from the composition of Gy (7.32) with the Hamilton principal function
(7.27). Tt is remarkable that this is always a Morse family, whatever X (see
Remark 6.24).

7.4.2 System of rays generated by a point

If the surface X' reduces to a point xg, then 5= Ty is the fiber over this
point and the generating families (7.32), (7.33), and (7.34) become
Gao(@; A) =X - (. — x0),
Gi(z) = |z — =0, (7.35)
Ga(x;x',a,N)=(x—2)-a+A- (¥ —x), a€S,_1, AR,
respectively. However, one of the equations of the critical set of G is
0=0G2/0x' =X —a.

Thus, the generating family G5 reduces to (we use the same symbol)

Ga(z;a) = (x —xp) - a, a €S, (7.36)

Note that the third generating family in (7.35) describes only outgoing rays,
whereas the family (7.36) describes both incoming and outgoing rays.

7.4.3 Mirrors

Let us recall from Example 6.12 that in the plane the mirror-relation My
and the output Lagrangian set Ao = My o A are generated by

Gy (o, xr;0) = (xo — xr) cosO + (yo — yr) sinf + A X(xy).  (7.37)

and
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G(x;x7,0,¢) = (x—xy) cosO+ (y—yr) sinf+ X X(x;)+Gr(xr;¢), (7.38)

respectively. The equations of Ao are

oG 0Y  0Gt
= — = —cosf +\—+ —
0 6:51 cost+ (9.7;1 + 8:51’
0:%:_81n9+/\8_2+@’
dyr dyr dyr oG
Py = — = cosb,
0=9C _ (2 _a) sin0+ (y— yi) cost o
=— =—(z— in —
50 T —T7) S Yy —yr) cos b, 00 -
= — =sinb,
O—%—E(w) " %
Ton - T
oG  0Gt .
0=a¢x = agr = /M@0
(7.39)

where the first group represents the critical set.

7.4.4 The coffee cup

If you hold in your hand a cup of Italian “espresso” and in the room
there is a sufficiently concentrated source of light, you can observe
on the surface of your coffee, of a nice brown color, a strange double
curve drawn by the light, like this:

Let a mirror be a semicircle of radius R, centered at the origin, in the
positive half-plane z > 0. Let the incoming rays be parallel to the z-axis and
with the same orientation, represented by the unit vector p;. In this case,

X(wy) =4 (=7 +y; - R*), Gr=u,
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and (7.39) become

cost) = xy+1,
sinf = Ay, P = cos b,

(7.40)
af +yi = R’?, py = sinb,

0=—(z—x) sinf + (y —y;) cosb,

In order to find the reflected Lagrangian set Ap' we have to solve these
equations with respect to (x,y, ps, py), in the sense that (x,y, ps, py) € Ao if
and only if there are values of (z7,yr, A, 0) such that (z,y, pz, py; 1, Y1, A, 6)
is a solution of (7.40).

Fig. 7.5 Parallel rays reflected by a circular mirror

Theorem 7.12. The reflected Lagrangian set Ao is a Lagrangian submani-
fold described by the parametric equations

{x = R cos ¢ + u (sin ¢ — cos? ¢), {pz = sin? ¢ — cos? ¢, (7.41)

y= Rsin¢ — 2u sin ¢ cos ¢, Py = —2 sin ¢ cos ¢,
with parameters u and ¢.

Proof. 1. The first two (7.40) imply 1 = (Ax; + 1)% + A2 y2, that is, \2 R? +
2 A x; = 0. The two roots are

1 We disregard here the fact that a ray can be multireflected by the mirror. See the
figure.
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233]
‘R%

cosf =1, Py =1,

sinf = 0, py = 0.
This solution gives Ap = A; in accordance with Remark 6.25. The relevant
root is then

A=0, \=—

For A = 0:

2 Ty
A= TR
for which the first two (7.40) give
9 22 2,2
Py =cosf =1— % = y1R2$1 = Sin2¢ — cos? o,
2
py =sinf = — l];fzyI = —2 sin ¢ cos ¢,

and the equations of the second group (7.41) are proved.
2. The third (7.40) allows us to write

x; = R cos¢, y;r = R sin¢. (7.42)

3. The fourth equation shows that p is parallel to the vector x — x;. Then
the point « belongs to the line

= R cos ¢+ u cosb,
r=xrtup <=
y = R sin¢ + u sin 6.

x = R cos ¢ + u (sin® ¢ — cos? ¢),
y = Rsin¢ — 2u sin ¢ cos ¢.

and the equations of the first group (7.41) are proved.
4. In Sect. 4.5.1 we have seen that the parametric equations represent an
immersion if and only if the matrix (4.15)

oq" | Op;
ouk | Ouk

has maximal rank. In the present case this matrix is
9z Oy Ops Opy
Ou Ou Ou Ou
0z 9y Op. Op, |
o 0p O0¢p 0P

(7.43)
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where, due to Egs. (7.41),

2 sin® ¢ — cos? ¢ = pa,
ou
oz . . .
% = —R sing +4using cos¢ = —R sing — 2up,,
P (7.44)
% = —2sin¢ cos ¢ = py,
9y .2 2 4y _
% = R cos ¢+ 2u (sin® ¢ — cos® ¢) = R cos ¢ + 2upy,
Opz apy
— =0 — =0
ou ’ ou ’
0 0
%:4Sin¢cos¢: — 2py, %:2(Sin2¢—0052¢):2p$.
Hence, the matrix (7.43) becomes
(7.45)
—Rsing —2up, Rcos¢p+2up, —2p, 2p;
Since _ -
Pz 0
det =2p2,
| —Rsing —2up, 2p; |
_ - 0
det = —2p7,

| Rcoso+2up, —2py |

and p? —i—p?] = 1, the matrix (7.45) has maximal rank everywhere on Ap. O

Theorem 7.13. The caustic of Ao is represented by the parametric equations

z=Rcosg (3 +sin’¢), y=Rsin’¢ (7.46)

with —m/2 < ¢ < /2.

Proof. We apply the general Theorem 4.2 to this case: the equation of the
caustic is

oz Oy
u 0
det {aqk} T G ) (7.47)
ou Ao 8_95@
09 0¢ 1 4,

We have already seen in (7.44) that on Ao,
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O _ % _
au—pma 8u—pya
g—zz—Rsimé—Qupy, g—ichosgb—i—Qupw

Then (7.47) becomes
R (cos ¢ p, +singp,) +2u=0. (7.48)
But on Ap we have
COS @ Py + sin ¢ p, = cos ¢ (sin? ¢ — cos® ¢) — 2 sin® ¢ cos p = — cos ¢.

and (7.48) gives 2u = R cos ¢. By inserting this result into the first Eqs.
(7.41) we obtain the parametric equations (7.46). About the range of the
parameter ¢ we observe that, due to (7.42), the limitation 7/2 < ¢ < 37/2
implies z; < 0, whereas the points of reflection (z7,yr) lie in the half-plane
X > 0. O

If we plot Egs. (7.46) we see this:

Fig. 7.6 Caustic of the coffee cup

7.4.5 Concave and convex ideal lenses

A generating family of the lens-relation has been given in (6.47), Theorem
6.12. In the Euclidean space R™ it can be written in the form

Gre.r(To,zr;a,A\) =a- (xo —xr) + F(zr) + \* Xo(z1), (7.49)
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with @a? = 1. In the Euclidean plane it becomes

Grzr(To,zr;0,\) (7.50)

= (xo —xyr) cosO0+ (yo —yr) sinf + F(x;) + A X(xy)

where the lens-curve is given by the implicit equation X (x) = 0.
Let us examine an application of this generating family.

ASSUME that:

1. The lens is the y-axis: X(x) = x.

2. The incoming rays are parallel to the z-axis. The incoming Lagrangian
set A is then described by the Morse family G;(x) = .

PROBLEM: find the characteristic function F(y) on X such that the lens-
relation transforms the incoming parallel rays to a system of rays focused at
a fixed point (¢, 0) on the z-axis.

The generating family of the lens-relation (7.50) is now

Grzr(xo, zr;0,\) =
(7.51)
= (xo —xy) cosO+ (yo —yr) sinb + F(yr) + Azy,

and its composition with Gy(x) = x gives the generating family of the output
Lagrangian set Ao:

Go(x;xr,0,)\) =
(7.52)
=(x—x5)cosO+ (y—yr) sind+ F(yr) + (A +1)xy.
The equations of its critical set are:
oG oG .
0= 89510 =A+1—-cost, 0= 6—90 = (y —yr)cos — (x — xy)siné,
oG . oG
0= 82/10 = F'(yr) —sin6, (= 8—)\0 =xJ.

They allow us to reduce the generating family Go to the family (for simplicity
we put y; = u)

G(z,y;0,u) =2 cosf + (y — u) sinf + F(u) (7.53)

This is a Morse family, Ao is a Lagrangian submanifold for p, = cos@ # 0
or for p, = cos =0 and F"(v) # 0. Indeed, the matrix
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r0°G  0*°G  0*°G  9%G
0000 000u 00 0x 000y
0’°G  9*G  9*G  9*G
L Oudf Oudu dudx dudy (7.54)

[ —x cosf — (y —u) sinf — cosf —sinb cosd
— cos F"(u) 0 0

has maximal rank for p, = cosf # 0. For p, = cosf = 0 it becomes

+y—w) 0 =10

)

0 F’(u) 00

and the rank is maximal only for F”(u) # 0. Since (7.53) is a Morse family,
we can apply Theorem 4.8 for computing the caustic of Ap. The first equation
is obtained by putting to zero the determinant of the first square submatrix
(7.54),

0?’G  9°G
0000 000
det v = —F"(u) [z cos@ + (y — u) sinf] — cos* § = 0.
0’G  0°G
Oudl Oudu

The remaining equations are the equations of the critical set of G:
F'(u) = sin6, x sinf — (y —u) cosf = 0.

For F"(u) # 0 we get a linear system in (x,y — u),

2 9
x cosf+ (y—u) sinf = — ;C;/b(u),
x sinf — (y —u) cosf = 0,
whose solution is
o cos® 6 o _sin900529
T = F”(u)’ Y U= F”(u)

From F'(u) = sinf and p, = cosf > 0 it follows that cosf = 1 — F'2(u).
Then we have proved the following.

Theorem 7.14. If the ideal lens X coincides with the y-axis and the incom-
ing rays are parallel to the x-axis, then the caustic of the outgoing system of
rays is given by the parametric equations
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1— F/2 3/2 FI 1— F12
r= — —[ (w)] , Yy=1u— (v) | ()] (7.55)
F//(u) F//(u)
where F(u) is the characteristic function of the lens.
The caustic reduces the single point (¢, 0) when
1— Fr2(u)]*? F'(u) [1 - F2
N Ut s ) e A O B (w) (7.56)
F//(u) F//(u)

Due to the first equation, the second equation gives —u [1 - F'Q(u)]1/2 =

¢ F'(u), and by taking the square of both sides we find

UQ

F/2 (U) = m, that iS, F/(’U) = &+

u
VET

Hence, up to an inessential additive constant, we find two solutions of our
problem (recall that u = y):

Fy) = £/ + 2 (7.57)

Since )
c

(2 +u2)3/2’
due to the first Eq. (7.56), we conclude that:

F'(u)= +

o F(y) =+ c+y?> = ¢ <0. This is the case of a concave lens:

Y

Ag

__A——/I

Ao

PR

-

F) = VT

Fig. 7.7 Concave ideal lens



146 7 Hamiltonian Optics in Euclidean Spaces

e ['(y) = —\/2+y? = ¢ >0. This is the case of a convex lens:

Y

n_ |

F)= —/ETP

Fig. 7.8 Convex ideal lens

The corresponding lens-relations are generated by (see Eq. (7.53)):

G(z,y;0,u) = x cosf + (y — u) sinf + v/ + u? (7.58)

Remark 7.14. In this case the characteristic function F(y) has an interesting
meaning: it is, up to the sign, the distance from the focus (¢, 0) to the point
of intersection of an incoming ray with the lens X. O

7.5 Hamilton principal function on a space
of constant negative curvature

In the space T*R"™ = {(x,p)} = {(z*, p,)} we consider the modified eikonal
equation
PP+ (e 2)? =1, 2,00+ (T, pa)’ = 1. (7.59)

This can be interpreted as the eikonal equation associated with the modified
contravariant metric tensor

H=G+zxz®x, H® =054z (7.60)
where G = [§?"] is the natural metric tensor.

Theorem 7.15. The eikonal equation (7.59) admits a global complete solu-
tion W:Q x A=R" xS,,_1 — R defined by
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W(x,a) =log (a x4+ /14 (a- :1:)2> = arcsinh(a - ), (7.61)

with a € S,,_1.

Proof. The vector

P
ow
p=|: | 22X __2 (7.62)
: ox 1+ (a-x)?
Pn
satisfies Eq. (7.59) for any a. From this equation we derive
x-a .x)?
prr=—F—, (a:-a)2:7(p z) ;
V1+t(z-a) 1—(p-x)?
2
. 1
-w2:7(m a) <1, 1 ca)l = —r
(p- @) 1+ (z - a)? t@-a) 1—(p-z)?
Then the map 7: C' — A: p — a is given by
-__pr
V1=(p-x)?
This is a submersion. O
> @
b

Fig. 7.9 Remark 7.15

Remark 7.15. The symplectic reduction R C T*S,,_1 x T*R" corresponding
to this complete solution is described by Eq. (7.62) together with equation
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15177 . _
p— 2% _ r-aa—x

1
b~ Jir@ o P T

Note that b - @ = 0. From this formula it follows that the ray determined by
the pair of orthogonal vectors (a, b) is the hyperbola on the plane (a, b) with
center at the origin & = 0, asymptotes determined by the vectors b + a and
vertex at the point x = —b.

The vector v = (v?) defined by v® = H p, is tangent to the ray. It follows
from (7.60) and (7.62) that

) (7.63)

at+a-xx
V1+(a-x)?

From Theorem 7.15 (see also Remark 6.19) we derive the following.

v=pt+xr-pr= &

Theorem 7.16. The function

S(x,x';a) =W(x,a) —W(zx', a)
a-xz+ /14 (a-x)?
a-x'+ 1+ (a-x)?

= log
= arcsinh(z - @) — arcsinh(x’ - a),

with a € S,,_1, is a global Hamilton principal function of the eikonal equation
(7.59). It is a Morse family.

Remark 7.16. The elements of the inverse matrix [hab} of [H“b] (i.e., the
covariant components of the modified metric tensor (7.60)) are

a ,.b
Ttz 9

— — — a)2
hab —6ab—m, rr=x-x=> (z%°. (7.64)

In this new metric the scalar product of two vectors u = (u*) and v = (v%)
is given by

T ux-v
h(u,v) = hgpu®’ =u v — ——
( ’ ) ab 1472
This metric is invariant under Euclidean rotations around the origin & = 0.
Thus, the origin is a distinguished point. O

Theorem 7.17. The metric h = (hqa) has constant negative curvature.
Proof. Let us consider R" x R endowed with the canonical basis
1 0 0
C| = . s Cp = 1 y Cn+1:t: O )

0
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and the Minkowskian metric
n
m(u’ ’U) _ Z ulp® — iyt
a=1

Let us consider the set H,, of the unit time-like vectors q, m(q,q) = — 1,
pointing to the “future”, that is, such that m(q,t) < 0. It is known that
H,, is a proper Riemannian manifold with constant negative curvature (see,
for instance, (Wolf 1984). Taking (z%) = (z',...,2") as parameters, this
hyperboloid is described by the parametric equation

q:xaca—&—\/l—kza(a}a)Q t.

The corresponding tangent frame (e,) is then defined by

a

X
e, =0,q=cy+—1,
z

z=1/1+>,(x")? =1+7r2

It follows that the components of the induced metric tensor (the first funda-
mental form) of H,, are

being

a b
i 1 b
22

m(eq, ep) = m(cq, cp) —

This is the metric (7.64). O

Fig. 7.10 Wave fronts
and rays in R? endowed
with a metric of constant
negative curvature rays

wave
fronts
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Remark 7.17. Note that g is a unit vector orthogonal to H, and that
Opeq - q = By + @ = —gap- For simplicity, in the following we consider the
case n = 2. All results can be easily extended to any dimension n. O

Remark 7.18. Let us consider for instance a = ¢; (the first vector of the
canonical basis of R?). In this case (7.63) becomes

rcy —x Yo

T Vit22 Vit

By setting b = b ¢y we find

bV1+a2= —y. (7.65)

For b # 0 it follows that

This is the equation of the system of rays associated with the Lagrangian
submanifold A., generated by the function

G(x) = log (m—i— 1+x2).

Equation (7.65) describes a family of hyperbolas centered at the origin of
R? and vertices the points (0,4b). For b = 0 Eq. (7.65) reduces to y = 0,
the z-axis is a ray. The corresponding wave fronts, described by equations
G = const. (i.e., y = const.), are the straight lines parallel to the y-axis (see
Fig. 7.10). ¢

Remark 7.19. Let n be a unit space-like vector in the Minkowski three-space,
m(n,n) = 1. These vectors form the one-folded rotational hyperboloid which
we denote by Ks; it is diffeomorphic to a cylinder; see Sect. 10.3. Let II,, be
the 2-plane passing through the origin and orthogonal to m, described by
equation m(q,n) = 0. It can be shown that:

(i) The geodesics of Hy are the intersections of Hy with the planes IT,, of
the kind illustrated in Fig. 7.11.

(ii) The geodesics project onto the hyperbolas of the two-plane (x,y) de-
scribed in the preceding remark. Hence, the metric properties of the plane
(7, y) endowed with the metric H%® can be deduced by those of Hy by means
of the Cartesian projection (z,y, z) — (z,y); see Fig. 7.12 and, for instance,
(Petersen 1998). The geodesics in the plane (x,y) are the projections of the
intersections of Hy with the planes in R? passing through the origin. We re-
call that Hs can also be reduced to the Lobachevskij disk Dy by means of the
stereographic projection from the origin to the plane z = 1; Fig. 7.13.
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z

H I

n(¢)

(%, y)

|
¢
g

Fig. 7.11 The hyperboloids Hs and Ks.

(iii) The systems of rays of the kind described in Remark 7.19 are obtained
by considering the unit vectors

n(&,u) = cosh & u + sinh ¢ eg,

where £ € R is a parameter and w is a unit vector orthogonal to @ in the plane
(x,y). The space-like unit vectors p associated with this family of geodesics
(parametrized by £) form a section A, of T*Hy. If we take u = — ¢a, then
with respect to the frame (7.65) the components of these covectors are

1
Vita?

1
py =0, py = — cosh{ =
z

Since

x+V14+ x2) = arcsinh(x),

[

the set A, is a Lagrangian submanifold generated by the function
G(z,y) =log <9€ +Vv1+ 332) = arcsinh(z).

Since z = x - ¢1, by replacing ¢; by any unit vector u we get the complete so-
lution (7.61). This is an example of a complete solution of a Hamilton—Jacobi
equation obtained by means of a geometrical process and not by separation of
variables. Indeed, the Hamilton—Jacobi equation (7.59) is integrable by sep-
aration of variables in the polar coordinates (p, ), with 6 ignorable, because
the metric of Hy is invariant under rotations around the z-axis. Other sys-
tems of separable coordinates are known, which are associated with pairs of
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rotations around time-like vectors. However, these complete separated solu-
tions are not defined on the whole plane (for the general theory of separation
of variables in spaces with constant curvature see (Kalnins 1986); for the
separability in Hy see (Kalnins et al. 1997, 1999). In Chap. 8 it is shown that
the eikonal equation on the hyperboloid Hy admits another global principal
Hamilton function S, which does not come from a complete integral W and
is not a Morse family. O

(z,y)

Fig. 7.12 Cartesian projection of Hy onto R?

Fig. 7.13 Lobachevskij disk Dg



Chapter 8
Control of Static Systems

Abstract What we have done until now was created as part of geometrical
optics and analytical mechanics. But, surprisingly, it can be applied to other
topics of mathematical physics; for instance, the study of the behavior of
static systems, purely mechanical as well as thermodynamical.

8.1 Control relations

If a manifold @ represents the configuration space of a mechanical system,
then any tangent vector v € TQ represents a wirtual velocilty or a virtual
displacement, and any covector f € T*(Q represents a force. The evaluation
(v, f) represents the virtual power or the wvirtual work produced by the
force f in the virtual velocity (or displacement) v. If (¢%, d¢*) are the fibered
coordinates on TQ associated with coordinates (¢*) on @, then the symbols
dq* represent the components of the tangent vectors v, so that the expression
in coordinates of the virtual work is

(v, ) = fi q", (8.1)
with f; the components of the force f.

Definition 8.1. A control relation is a relation R: Q «— @ of the form

R = graph(¢) N (Q x X) (82)

where X C Q is a submanifold and ¢: Q — Q is a fibration. We call
e (Q the control manifold,

o (Q the extended configuration manifold,

e ¢ the control fibration,

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 153
DOI 10.1007/978-1-4614-1499-5_8, © Springer Science+Business Media, LLC 2011
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e X' the constraint,
of the control relation. Q

Hence, a control relation is the graph of the restriction to a constraint X

of a fibration ¢: Q — Q. Note that R may not be a smooth relation.

Definition 8.2. Two virtual displacements v € TQ and © € T'Q are com-
patible with respect to the control relation R if o € TX and T¢(v) = v.
Q

___:\_ ]

| Q
|
I
I
| 1 | ¢
T¢
A v
Q

Fig. 8.1 Control relation

The fibration ¢ represents the existence of hidden or internal variables
in the extended configuration manifold Q. These variables are not con-
trolled by the “little man” on @) and may assume any value belonging
to the constraint Y. Control relations arise in control problems of
static mechanical systems, in catastrophe theory, and in thermody-
namics.

There is a useful equivalent definition of control relation:

Theorem 8.1. Equation (8.2) is equivalent to

R=doAy (8.3)

where ® = graph(¢), and Ax C Q x Q is the diagonal of X x X, the identity
relation on .
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Proof. Equation (8.2) is equivalent to
R:{(q,d)GQXQ\q=¢(Q)7 QGE}~
Equation (8.3) is equivalent to
R=®o0 Ay = {(q,(j) € @ x @ such that there exists § € Q
with ¢ = 9(¢') and (3,7) € A}
= {(q, q) € Q x @ such that there exists ¢ € Q
with ¢ = ¢(¢7') and §=¢ € Z}
={(0:0) €@ xQwithg=¢(¢) andg=7' € ¥}. O

Definition 8.3. The canonical lift of a control relation R = ® o Ay is the
composition

R=0o0As CT*Q x T*Q (8.4)

of the canonical lifts of Ay, and of ®. V)

Theorem 8.2. Equation (8.4) is equivalent to

R= {(f, f) €T*Q x T*Q such that m¢g x mo(f, f)=1(q,q9 €R,
and (8.5)

(T (@), f) = (5, f), forallv e qu}

Proof. By the definition of canonical lift of a smooth relation we have:

={(

/\

f) € T*Q x T*Q such that (mq x 7g)(f, f) = (¢,9) € P,
(v, f) = (v, f), forall (v,9) € T(y.5P}

={(f,f) € T*Q x T*Q such that mg x mo(f, f)=1(¢,q) € &,
(To(v), f) = (v, f), forallv € T;X},

As ={(f,f) € T*Q x T*Q such that m5(f) =ng(f)=q€ X,
and (v,f—f)=0, forall v € T;X}.

By applying the composition rule of relations we get
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doAy = {(f, f) € T*Q x T*Q such that there exists a f' € T*Q

with (f,f) €8, (F,f) e As}.
That is,

DoAy = {(f, f) € T*Q x T*Q such that there exists a f' € T*Q
with:
feTrQ, ['eT;Q, ¢=¢(q), with ge X, (8.6)
(Te(@), f) = (0, f), forallt € T;Q, with §=mg(f),

and (5, f — /) =0, forallse qu} .

From these last conditions it follows that (¢, ) € R and (T'¢(v), f) = (v, f)
for all © € Tz X. This shows that Do As: C R as defined in (8.5). Conversely,
if (f,f) € R, then the last conditions (8.6) are satisfied for f' = f. Thus,
®oAx DR O

Remark 8.1. Formula (8.5) shows that a pair of forces (f, f) belongs to the
relation R if and only if these two covectors are based at a pair (¢, ) of points
belonging to the relation R and such that

(Te(v), f) = (v, f), (8.7)
for any virtual displacement v tangent to the constraint 2. This means that
(v, f) = (9, f) for two compatible virtual displacements (v, 7). O

We use the above-given definitions and theorems for stating the following
two aztoms:

The system with configuration manifold (@ remains in static equi-
librium under forces f € T*Q belonging to a Lagrangian submanifold

& C T*Q generated by a function V: Q — R, called the extended
potential energy:

& =dV(Q) (8.8)

Remark 8.2. We could consider the general case of a generating family V: Q x
U — R. However, in all the examples illustrated below, the potential energy
V is an ordinary generating function defined on @, without supplementary
variables. &
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The system with configuration manifold Q) remains in static equi-
librium under the action of an “external device”, represented by the
control relation R, only with forces f belonging to a certain set of equi-
librium states & C T*Q, also called the constitutive set of the system,
defined by

E=Ro& (8.9)

Remark 8.5. Equation (8.9) means that

fE&E <= thetere exists a f € & such that (f,f) € R. (8.10)

Then (8.10) and (8.7) show that f € & if and only if for all compatible virtual
displacements (v, 7) we have

(v, f) = (v,dV) O (8.11)

We analyze the local coordinate representations of the above concepts by
using generating families.

Let ¢ be (locally) represented by equations ¢ = ¢*(g*) and X by indepen-
dent equations X, (g*) = 0. Thus, in accordance with Eq. (8.2), the control
relation R is described by equations

¢ - d'a) =0,

Ya(q*) =0.

(8.12)

Theorem 8.3. If the control relation R is locally described by equations
(8.12), then its canonical lift R is locally described by the generating fam-

ily

Grg', 7% N, 1) = N (¢" — ¢'(@)) + 1® () (8.13)

with Lagrangian multipliers (A;, p®).

Proof. The generating families of the canonical lifts ® and Ay are, respec-
tively,

Ga(q',q% M) = Ni (¢ — ¢'(qY)),
Gx(q6,q% 1 va) = p* 2o (q*) +valag — q)-

Here, (\;, u%, v, ) are supplementary variables. By the composition rule of the
generating families we get the generating family G of ®o Ay,

Grq', 3% 5, X 1" va) = Xi (4" — ¢(a5)) + 1 Zalq@§) + valds — 7,
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with supplementary variables (¢2, A;, 1%, Va). Since R is then described by
equation

fidq' — fo d7* = dGR, (8.14)
the vanishing of the coefficients of dv,, implies g5 = ¢*. Thus, the generating
family is reducible to (8.13). O

Remark 8.4. Equation (8.14) with G defined by formula (8.13) is equivalent
to the equations obtained by putting to zero the coefficients of (dq*, dg®, d\;, du®),

fi — A’La

;o a¢i “ 0,
Jo =X ag° 1% 8@“’
¢ = ¢'(q*),

Yo (q*) =0.

By eliminating the Lagrangian multipliers \; we get equations

N )
fa—fi%—u 9
q' = ¢"(q%),
Ya(q®) =0.

These are the equations describing R. The last two equations are the equa-
tions of R (fibration and constraint, respectively). The first equation is in
accordance with (8.6). Indeed, if ¥ = (6¢*) and v = (d¢*), then

DETY +— 8?“6@“20,
oq™
) Aot
v=T¢(V) < iq¢"' = (‘3(?0‘ 0q”. &

By applying the composition rule of generating families, we can prove the
following.

Theorem 8.4. The constitutive set & = Ro & is the Lagrangian set in T*Q
(possibly a Lagrangian submanifold) generated by the composite generating
family

V=GraV (8.15)

It is described by equation

fidd" =d(Gr+V) (8.16)
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equivalent to the four equations

oG 0GR . . .
fi= e 0= ie ¢ =6'(a),
dq O (8.17)
OGr OV 0GR . _ '
— - O = — .e. 2(1 & - O
0=57= T 5 e (a*)

If the potential energy V depends on supplementary variables u, then to
this system we add equation 0 = 9V /Ou.

Remark 8.5. With any smooth function F': ) — R we associate a function
0F on the tangent bundle T'Q defined by

0F(v) = (v,dF).
The coordinate representation of this function is

oF

F=_—
) g

8¢t

This function is linear on each fiber of T'Q. Thus, from the expression (8.1)
of the virtual work it follows that the equilibrium states defined by (8.9) are
characterized by the following variational equation

fi6q" =6(Gr+V) (8.18)

Although the two symbols d and § have different meanings, they have the
same formal properties (linearity, Leibniz rule, etc.). Thus, Eq. (8.18) is for-
mally equivalent to (8.16). However, although (8.16) has a pure mathematical
character, (8.18) has a physical meaning: it states that a force f = (f;) is
an equilibrium force (i.e., when applied to the system it is able to maintain
the system in equilibrium) if and only if the corresponding virtual work, for
any virtual displacement v = (d¢*), is given by the value of the function
5(Gr+V). ¢

Equation (8.18) represents a generalization of the classical virtual work
principle of D’Alembert—Lagrange.

We can think of more general kinds of control relations. For another gen-
eral approach to this matter see (Tulczyjew 1989). The definition of control
relation proposed here is suitable for dealing with the applications illustrated
below. For a further approach to thermostatics see (Duboisand and Dufour
1974, 1976, 1978).

There are important special cases of control relations.
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Case 1, complete control without constraint. In this case Q=X=Qand ¢
is the identity. It follows that & = & is the Lagrangian submanifold generated
by a potential energy V: Q — R.

Case 2, pure constraint: X C @Q = Q and ¢ is the identity. In this case
we have R = Ay and & = (X, V)" C T*Q. & is generated by the potential
energy V' over the constraint X. We can interpret this case in another way:
Y = Q = Q. It follows that & is the Lagrangian submanifold of 7% X gen-
erated by the restriction V|X of the potential energy to the constraint. In
other words, we look at X' as the configuration manifold of the system.

Case 3, pure fibration. We have no constraint, but there are internal degrees
of freedom (internal or hidden variables) of () that are not controlled.

Case 4. The constraint X' is such that the restriction of the fibration (or
the surjective submersion) ¢: Q — @ to ¥ is a fibration (or a surjective
submersion) ¢: ¥ — Q. In this case we can replace  with X and the control
relation reduces to the Case 3 of pure fibration.

Let us consider some basic examples.

Example 8.1. Let P be a point free to move in the plane R? = (x,y) = ()
and subjected to internal forces with potential energy V. Let us act on it by
imposing its position . In this case Q = Q = R? (¢ is the identity) and we
have no constraint. In this control, we first impose the position of P, and
then we measure the force f we have to apply for maintaining the point in
that position. Then, according to (8.18), the equilibrium states are described
by equation

foxr+gdy=14V,
which yields equations
oV oV
T 9T Ay’

These equations give the components (f,g) of the force f to be applied for
maintaining the point at the assigned position. Thus, the set of the equilib-
rium states is the Lagrangian submanifold of 7*R? generated by the function
V. This is a case of complete control (Case 1). &

f

Ezample 8.2. A point P on the plane (Z,7) is constrained to the unit circle
Sy, #2472 = 1. We control only its coordinate = Z, by moving a bar parallel
to the y-axis along which P can slide freely. We can consider Q = R? = (7, %),
Y =81, @ =R = (z), and the projection onto the z-axis as the fibration
¢: R? — R (Fig. 8.2). Inasmuch as this fibration is defined by equation z = z,
the generating family of the canonical lift R is, according to (8.13),

Gr(z, 2,5\ ) = Xz — @) + p (22 + 5 = 1). (8.19)

Now we apply the general variational equation (8.18) in the case of no active
force, V =0,



8.1 Control relations 161

fox =06GR, (8.20)
with Gg given by (8.19). We derive the equations

f:/\a r—z=0,
0= —-—A+2uzx,
0=pny. P +y -1=0,
which reduce to
f=2px, pyg=0, 2>+4>-1=0. (8.21)

We observe that p # 0 implies y = 0 and = +1. So that x # +1 implies
y# 0,u=0and f =0. Moreover, z = £1 impliesy = 0, f = £2p and p € R.
Then the equilibrium set & is represented in the plane (z, f) = R? = T*R by
Fig. 8.3.

Fig. 8.2 Example 8.2

<

Fig. 8.3 The equilibrium f
states of Example 8.2
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The generating family (8.19) of R can be reduced in this case to a gener-
ating family of &,
Go(w;gop) = p (2 +7° = 1)

with extra variables (7, u). Indeed, the variational equation
fér =0Ge

is equivalent to Eqgs. (8.21). It can be seen that this is a Morse family except
at the two points (1, 0), in accordance with the fact that without these two
points & is a Lagrangian submanifold. &

Ezample 8.3. In the preceding example assume that a gravitational constant
force (parallel to the g-axis) acts on P. The potential energy is V = g7,
g > 0. In this case Eq. (8.20) is replaced by

féx=6GRr+ 6V (8.22)
and Egs. (8.21) by
f=2pz, 2pg+9=0, 2°+9*—1=0.

The second equation implies ug # 0, thus y # 0, and the last equation shows
that = £+ 1 are incompatible values. This means that for x = +1 the force f
cannot assume a finite value. Indeed, because p = — g/y and § = +v/'1 — 22,

we have
gx

=+ =

and Fig. 8.3 is replaced by Fig. 8.4:

Fig. 8.4 The equilibrium states of Example 8.3
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The sign of the force at a given point x # +1 depends on the position of
the constraint of the point P, which is not controlled. O

Ezample 8.4. On the plane R? = (z,7y) = (x) we consider a point P; = (x7)
moving on the z-axis and tied elastically to a point Py = (2, y2) free to move
on the plane. Thus, Q = R? x R = (z2, y2, 21) is the configuration manifold
of the holonomic system made of these two points. Let us act simultaneously
on both points by imposing their positions. We are in the case of a com-
plete control, @ = Q. Then the set of the equilibrium states is the regular
Lagrangian submanifold & generated by the potential energy

V="4(m —2)® =& (31 — 22)” + 03]
and described by equations
1% 1% 1%

fl:a_xl’ 2:8—3:2’ 922@7

which provide the external forces f; = (f1) and fy = (f2,92) needed for
maintaining the system in equilibrium. &

Example 8.5. Let us operate on the system of Example 8.4 by constraining
the point P> to move on the circle S; of radius 1 and centered at the origin
and by controlling only the position of the point P; on the z-axis. This is a
particular case of the so-called Zeeman machine (Poston and Stewart 1978)
where the point Pj is free to move in the plane (see also (Dubois and Dufour
1976).

P>

P f T =11

Fig. 8.5 Example 8.5: the Zeeman machine

The control configuration manifold is now @ = R = (), the constraint is
Y =81 x R, and the fibration ¢ is just the Cartesian projection onto the z-
axis. Thus, the control relation R is represented by equations 23 +%35 —1 = 0,
x —x1 = 0, and its canonical lift Ris generated by the family
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GR(.’I?, X1, L2, Y23 )\7 /’L) = )‘(‘T - :Cl) + /,L(ZC% + yg - 1)

Then the set of the equilibrium states & C T*Q = (x, f) of the system under
this control is described by the variational equation

fox=06(Gr+V)=06 A=z —a1)+pu@d+y3 — 1)+ 5 [(x1 — z2)* + 43])

which is equivalent to equations

f=A 0 = 2yap + kya,
0=—-\+k(x1 — x2), 0=z —x,
0 =2xou — k(1 — x2), O:I%—Fy%—l.

These equations are reducible to
f=k(z— ), (2p+ k)y2 = 0,
(2u + k)xo = kz, z3+yi=1.
For y; = 0 we have x5 = +1 and f = k(x£1). For ya # 0 we have 2u+k = 0,

thus z =0 and f = —kaq, with 23] < 1. The set & of the equilibrium states
is then represented by Fig. 8.6. O

/k/
Ve

Fig. 8.6 The equilibrium states of the Zeeman machine

Ezxample 8.6. For the same system of Example 8.5 we can think of another
control relation. We can consider the configuration manifold Q = S; x R =
(0, z). If we control the positions of both points, then the equilibrium states
are represented by the regular Lagrangian submanifold A generated by the
potential energy
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bO | 7

V= g (1 — :1:2)2 = [(m — cos 9)2 + sin? 9]

and described by equations

v
T oz

=k(x —cosf), 7= o =kux sin6,

! 00

where 6 is the angle between x5 and the z-axis, and 7 is the torque applied
to the point Ps. If we control only the point P;, leaving the point P, free on
S1, then the control manifold is @ = R (the z-axis) and the control relation
is given by the trivial fibration ¢: S; x R — R only. The equilibrium states
of the system form the set & C T*Q ~ R? = (z, f) represented by equations
(we put 7 = 0 in the equations above)

v ov

f= a—xl:k‘(ac—cose), 0=—+ =ka sinf.

00

We get the same set & as above. Because

9*v o*V

202 = kx cosd, 2005 — k sin 0,

the generating family V (x;6) is a Morse family except for z = 0, sinf = 0,
that is, over the points (0, £k). In accordance with the theory, by excluding
these two points, the set & is a Lagrangian submanifold. It is made of five
branches (open segments and half-lines). The “vertical” segment is the set of
the singular points, in accordance with the fact that the caustic is represented
by equations
- _
aV:k‘sccose, O:a—V:k‘xSiDH. &

0= %0 0

FEzxample 8.7. Two points P; and P, are constrained to the z-axis and the
y-axis, respectively. They are linked by a rigid rod of length a. The point
P is tied elastically to the origin by a spring. Let b be the length at rest
of the spring. We act only on the point P;, see Fig. 8.7. An interpretation
of this static system is the following. The extended configuration manifold is
Q = R? = (x1,y2), the constraint X is represented by the rod, that is, by
equation 2?2 +y3 = a?, the control manifold is Q = R = (), and the fibration
¢ is represented by equation x = x1; yo is considered as an internal variable.
The internal potential energy is V(x1,y2) = k/2 (b — y2)?. The generating
family of the control relation R is

GR(J"’ T1,Y2; )\a /’l’) = A(l’ - l’l) + /J/(l'% + y% - 0,2),

and the set & C T*Q of the equilibrium states of the system under this
control is described by equation
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b0 =G+ V) = 6N — 1)+l + 0 o)+ 0 - o)

which yields equations

f= 0=at+3 -,
0=z —x1,
0=-A+2px, 0=2pys—k(b—1y2).

These equations reduce to
f=2pz, 2*+y; =0 2pys=k(b—y). (8.23)

For y2 # 0 we find

thus,

For yo = 0, the third equation (8.23) has a meaning only for b = 0 (ideal
spring). For b = 0 Egs. (8.23) become

f=2px, x2—|—y§:a2, Cu+k)y, =0,

so that, for yo = 0 (i.e., for x = +a) the extra variable u is not determined
and we find that f may assume any arbitrary value. For y» = 0, we find
i = —k/2, thus f = —kx. The set & is then represented by the following
picture, for all possible values of b; for b = 0 is not a submanifold. O

Ezample 8.8. Let us consider Example 8.2 modified as follows: (i) the point
P is constrained on a curve § = h(Z), and (ii) it is subjected to a force
parallel to the g-axis with potential energy V(7). The equilibrium set & is
then described by the variational equation

for=0o[V(y) +p@—h)],
which yields equations
y="nh(z), f=—ph(z), V() +p=0.
It follows that & is described by equation
f(x)=F (h(z)) W (x), F=V". (8.24)
If, for instance, V(3) = k/2%* (ideal spring), then

f(x) = kh(z)h (x). (8.25)
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In this way, we can construct any kind of (smooth) force function f(z) (at
least in a neighborhood of a point xg) by taking a curve h(z) which is a
solution of the differential equation (8.24) or (8.25). For instance, if we want
a repulsive linear force

flx) = —kz
in the neighborhood of z = 0, then (8.25) reads xdx = — hdh and leads to
solutions of the kind h?(z) = ¢? — 22. The curve that realizes such a force is
then any circle centered at the origin. O
f

——/—‘é"forbzo

Fig. 8.7 Example 8.7

Ezxample 8.9. The static control of n-body systems. Let us consider a static
system made of four points (P;) = (Py, P1, P2, P3) on a straight line (the z-
axis), with interacting forces with potentials V;;(r;;) that are even functions
of the distances r;; = x; — ;. We consider for simplicity the case of four
points, but the following discussion can be easily extended to the generic
case of m points. Assume that the point P, is constrained at the origin, so
that x¢o = 0, and that we act only on the last point P3;. The total potential
energy is
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V = Voi1(z1 — mo) + Voo (w2 — z0) + Vos(z3 — x0)
+ Vig(za — x1) + Vig(xs — x1) + Vag(xg — x2).

7l
< [|—=
/\ P _ )
T ¥ = h(2)
v@zgg\_/
r=2
- | |—=
Fig. 8.8 Example 8.8
AAA
A
P P P P
o MAA e MA TS AR
PRRALARE PR A B P ) p ;
AAA
VvV
AAA
YV

Fig. 8.9 Example 8.9
The generating family of the canonical lift of the control relation is
Gr = Mx — x3) + pxo.
Equation (8.22) now reads
fox =0(Gr+ V) =0\(xr —x3) + A0z — 03) + pdzo + 20 St
+ for(x1 — x0) (021 — 620) + fo2 (w2 — x0) (622 — 0x0)
+ fos(xsz — x0) (0xg — 0xg) + frz2(xa — 1) (0ze — d1)
+ fis(xsz — x1) (0x3 — 6x1) + faz(w3 — @2) (03 — 022),
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where f;; = V;; are the odd functions representing the internal interacting
forces. This is equivalent to the following equations

=X
T = T3,
To = O,
0= p— for(z1 — xo) — foa(z2 — x0) — foz(xs — x0), (8.26)

0= foi(x1 —zo) — fiz(xe — x1) — fiz(zs — x1),
0 = foz(x2 — o) + fr2(x2 — x1) — foz(x3 — 22),
0= — A+ foz(ws — xo) + fi3(ws — x1) + faz(w3 — 22).

Due to the first three equations, from the last one we get the expression of
the controlling force,

f = fos(x) + fis(x — x1) + faz(x — 22), (8.27)

which depends only on the interacting forces between the point P3 and the
points (Py, P1, P»). The remaining forces are internal forces. The fourth equa-
tion (8.26) gives the expression of u as a reaction force at the fixed point Py,

p = for(z1) + fo2(z2) + fo3(x3).

The remaining two equations (8.26) read

{fOl(xl) = fra(@z = 21) + fia(z — z1), (8.28)

fas(xz — x2) = foa(x2) + fra(x2 — z1).

For any fixed value of z, Egs. (8.28) define a subset D, C R? = (71, 72). By
replacing this subset of values of (x1,x2) in (8.27) we get a set F,, C R of
forces f associated with the controlled value of x. The union & = U,ecrF;
of all these sets gives the equilibrium states of the system. In general, it is a
very complicated subset of R? = (z, f). o

Remark 8.6. In the model of control of static systems we have considered, we
have not introduced and discussed the notion of stability of an equilibrium
state. Example 8.5 (the Zeeman machine) suggests the following definition.
An equilibrium state of & is stable if it corresponds to stable states on the
constraint manifold X. O
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8.2 Simple closed thermostatic systems

Let us consider a system of particles (atoms, molecules) in a closed vessel.
Let us act on it by means of an external device. The energy transfered to
the system in a “quasi-static process” ¢, made of slow transformations of
equilibrium states, is defined by

£~ [6Q-Pav).

where P is the pressure, V is the volume, and Q) is a one-form representing
the heat absorbed by the system. If we postulate that this one-form admits
an integrating factor,

0Q =T4dS, (8.29)

where T is the absolute temperature T and S is the entropy, then the integral
E. can be written as the integral
B, - / 0,
C

0=T4dS— PdV (8.30)

of a one-form

Let us call 8 the fundamental one-form of thermodynamics.
Following (Tulczyjew 1977a), This suggests to take the four-dimensional
space

M:<S7‘/7P3T):R4

as the space of states (or state manifold). A quasi-static process ¢ is one-
dimensional path in this space.

According to their physical meaning, the observables (S, V, P,T) assume
only positive values. However, for the moment, it is not necessary to consider
this restriction. This simplifies our discussion.’

We call (S, V) extensive observables and (T, P) intensive observables.

The great advantage of considering this four-dimensional space is that the
fundamental one-form 6 induces a symplectic form

w=df =dT AdS+ dV A dP (8.31)

on the space R* = (S, V, P,T). In this way, as a consequence of the first prin-
ciple of thermodynamics and formula (8.29), the state manifold is endowed

1 Note that the conditions S, V, P,T > 0 follow as a consequence of the axioms stated
below.
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with a canonical symplectic structure.? The corresponding Poisson bracket is

oOF 0G OF 0G OF 0G OF 0G
G =5 a5t avap 95 o 9P v (8.32)

The simplest way to find this expression for the Poisson bracket is to write
(8.31) as w = dp; Adq' + dps Adg?, withpy =T, po =V, ¢t =8, ¢* = P,
and to apply formula (4.8).

Definition 8.4. The equilibrium states that are physically admissible form
a subset
ECM

called the constitutive set. We say that the system is simple if & is an ezact
Lagrangian submanifold ; that is, the restriction of the one-form 6 to the
vectors tangent to & (which is closed, inasmuch as & is Lagrangian) is an
exact form:

0|€ = dw,

where W: & — R is a smooth function we call the intrinsic potential energy
of the system. Q

Remark 8.7. The definition of simple thermostatic system is equivalent to
assuming that & is a two-dimensional submanifold and that the integral E.
is zero for all quasi-static cycles over &. This definition is in accordance with
that of (Carathéodory 1909). The notion of *intrinsic potential energy” does
not appear in the texts on thermodynamics. However, as we show below,
its mathematical importance is due to the fact that we can derive the four
fundamental thermostatic potentials from its expression. O

Remark 8.8. Being a Lagrangian submanifold of a four-dimensional symplec-
tic manifold, the constitutive set & is represented (we assume globally) by
two independent equations of state or constitutive equations,

Ei(S,V,P,T) =0, EsS,V,P,T)=0 (8.33)

with functions (E1, F3) in involution on &

(B, B2}|6 =0 (8.34)

O

2 The common geometrical setting of thermodynamics is odd-dimensional, in terms of
contact manifolds; see, for instance, (Hermann 1973) and (Mrugatla, 1995). However,
the even-dimensional framework, in terms of symplectic manifolds and Lagrangian
submanifolds, seems to be more symmetric and elegant. A remarkable example of
this structural symmetry is the general setting of the Legendre transform and the
definition of thermodynamic potentials illustrated in Sect. 7.5.
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We can summarize the above discussion as follows.

We consider (S, V, P, T) (including the entropy S) as independent vari-
ables (i.e., as coordinates of R*). The first principle of thermodynamics
endows this space with an exact symplectic structure, and the space
of the smooth functions f(S,V, P,T) with a Poisson structure. The
equilibrium states form a subset & of this space. The first principle
of thermodynamics implies a special structure for this subset: it is in
general a Lagrangian set, but it may be a Lagrangian submanifold, as
in the case of a simple thermostatic system. As a consequence, & is
described by two equations of state in involution (and not only one,
as in the common approach to thermodynamics).

Then,

Our expectation is to find a certain number of generating families for
&. When these generating families reduce to ordinary functions, then
they coincide with ordinary thermodynamic potentials. We show that
these generating families are of four types. The first is internal energy.

8.3 The internal energy

Let us consider the extensive variables (S, V) as global coordinates of a config-
uration manifold Q; = R2. Let (S, V, ps,pyv) be the corresponding canonical
coordinates on the cotangent bundle 7*@Q;. The Liouville form in this space
is

0o, = psdS + pyv dV.

If we compare this one-form with fundamental one-form (8.30) 6 = T'dS —
P dV, then we observe that the injective map ay: M — T*Q; defined by

Ps = T7 pv = — Pa (835)

is a symplectomorphism onto T*@Q1, and the following diagram is commuta-
tive,
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P T ps pv
s ‘v sty
Wll TQ,

Q1 S \%4

Fig. 8.10 The space of states projected onto
the entropy-volume space

It follows that the image & = a1(&) is a Lagrangian submanifold of the
cotangent bundle 7%Q;. Hence, we are led to look for global or local gener-
ating families U(S, V;A) of &1, which are functions of (S,V) and auxiliary
parameters A, and to introduce the following.

Definition 8.5. A generating function U (S, V; A) of & is called internal en-
erqy. Y%

So, within a general framework, we have to consider two cases:

1. & C T*Q is a section of the cotangent fibration 7w : T*Q1 — Q1.
2. & C T*Qq is not a section of 1 and/or it has singular points.

Case 1 is in fact the case fitting with the two fundamental examples,
the ideal gas and the Van der Waals gas, examined below. It relies on the
following general theorem (whose proof is given in Sect. 9.2):

Theorem 8.5. Let ay: M — T*Q1 be a symplectomorphism. If a Lagrangian
submanifold & C M 1is the image of a section of m = mg, car: M — Q1
then it admits a global generating function U: Q1 — R if and only if it admits
a global function W: & — R such that dW = 61|&, where 6; = ajfqg,. The
link between these two functions is W = iU = U o my.

Due to this theorem we can affirm the following.

Theorem 8.6. A closed simple thermostatic system admits an internal en-
ergy U(S, V) if and only if the constitutive set & is a section of my.

This means that &7 is completely described by equation pg dS + py dV =
dU (S, V) so that, due to (8.35), & is described by equation



174 8 Control of Static Systems

TdS — PdV = dU(S,V) (8.36)

which is equivalent to equations

oU oU
T=5g P=—5- (8.37)

Remark 8.9. If the constitutive set & is defined by the equations of state
E((S,V,P,T) = 0 and E5(S,V,P,T) = 0, then it is a section of m if and
only if

OE, OE,
oT oP
det #0 (8.38)
05, OF;
aT oP
at the points of &. &

8.4 The ideal gas

Let us apply the general considerations of the preceding sections to the ideal
gas. The basic and well-known constitutive equation, or equation of state, of
an ideal gas is

E\(P,V,T)=PV —nRT =0 (8.39)

where n > 0 is the mole number and R > 0 is a physical constant. This
equation summarizes the Boyle, Gay—Lussac, and Avogadro’s laws. In accor-
dance with the assumption that the constitutive set & is a two-dimensional
manifold, this equation is not sufficient to describe the behavior of the gas;
we need a second independent constitutive equation Fs = 0, in involution

The second constitutive equation must involve the entropy. Let us assume
that it has the form

S = f(V,P,T) (8.40)

that is, the entropy can be expressed as a function of the remaining observ-
ables. Then & is Lagrangian if and only if the function

is in involution with E: {F, F1} = 0.
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As shown in the proof of the next theorem, the involution condition
{F,E1} = 0 is translated into a Hamilton-Jacobi equation which is inte-
grable by separation of variables on the domain where V' # 0 and P # 0, so
that the expression of the entropy S = f(V, P,T) is determined by a pure an-
alytical method, and the physical meaningful conditions V, P,T > 0 appear
as an analytical consequence of the first equation of state E1 = 0.

Theorem 8.7. For the ideal gas the second equation of state of the kind
(8.40) is

S=A+(R+C)logV +C logP (8.41)

where A and C are functions of T. This equation is equivalent to

EgiPV"’—Keng:O (8.42)
with
A
y=1+ %, K =exp <—5) (8.43)

Proof. Let us compute the Poisson bracket (8.32) for G = FE; and F =

OF OE, OF OEy OF OEy OF 0FE;

“ar 9s "ov oP 9S 0T 9P av
of OB, OE, Of OF

ov oP 9T ' oP oV’

{F,E1}

bevause E; does not depend on S. Hence {F, E1} = 0 is equivalent to

V= - P-L =nR (8.44)

This is a Hamilton—Jacobi equation in the cotangent bundle of the configura-
tion manifold of variables (P, V'). The variable T is not involved, therefore we
can try to solve (8.44) by separation of variables, by considering a solution
of the kind

f(V,P)=g(V)+ h(P)

up to an additive constant. We get the equation

dy dn

—P—=nR
av _ap "
which splits into two equations,
d dh
\% 49 _ C+nR, P— =C, C = constant.

av dP
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It follows that a solution is
f=A4+nR+C)log|V|+C log|P|,

where (A, C) are constant parameters. This is a solution defined only for
V, P #£ 0, as we said above. So, it is the time to take into account, from now
on, the physical meaningful restrictions

V>0, P>0, T>0 (8.45)

where T' > 0 is a consequence of the first two because of (8.39), and write
this last equation as

f=A+nR+C)logV +C logP, (8.46)

This is a complete solution with respect to the nonadditive constant C, be-

cause the matrix
0% f (1
ovocC 8P8C

has maximal rank everywhere. However, in (8 44) the temperature T is not
involved, thus we can consider A and C as fuIlCthIlb of T. So, with the
“natural” choice of (8.46) among all the solutions of (8.44), we find the second
constitutive equation (8.41) of an ideal gas. We can write this equation in
the form

S A nRk

— = — +1]logV +logP. 8.47

c= 0 + < c + ) ogV +log P, (8.47)
and by introducing the quantities (8.43) we get (8.42). O

Equation (8.42) is the standard form of the second constitutive equation of
an ideal gas, involving the entropy, as it appears in books of thermodynamics
with

C=ncy, k=Kn" (8.48)

It remains to prove that the constitutive set & of the ideal gas is a section
of m so that, according to Theorem 8.6, it admits the internal energy as an
ordinary generating function.

Theorem 8.8. If & is described by the two constitutive equations (8.39) and
(8.42), with V > 0 and P > 0,® then (up to an additive constant) the internal
enerqgy is given by

K S
US, V)= —VI = 8.49
(V) === VI ep (8.49)

3 In the following this formal assumption is understood.
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Proof. This follows from the integration of the closed one-form (8.36) 6, =
TdS — P dV. By solving Eqgs. (8.39) and (8.42) with respect to P and T', we
get these observables as functions of (V, S):

S K S
P=KV Vexp—, T=-—V""7exp—.
\%4 expc, nRV eXpC

Hence,

S 1
=K =V —=VdS—-dV
01 expCV <nR )

Let us integrate this one-form on the plane (S, V') following the path (0,¢) —
(0,V) — (S,V), with a small £ > 0, see Fig. 8.11.

Fig. 8.11 Path of integration in the proof of Theorem 8.8

We obtain:
(5,V) 1% s IS 1
/ 91:—K/ V_'VdV—I—K/ exp—= V77 <—Vd5)
(0.¢) € 0 C nR
K K 5 s
= - _ gl=v vyl Zds
7_1(V 5 )+nRV /OexpC
K K S
= vj Vi-r 4 ot vi-vC <eXp el 1) + constant
By recalling (8.43), v — 1 =nR/C, Eq. (8.49) is found. ad

8.5 The Van der Waals gas

A similar analysis can be done for the Van der Waals gas. The basic equation
of state is assumed to be
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2

Ey = (V —nb) <P+a%)—nRT:O (8.50)

with @ and b non-negative constants.

Theorem 8.9. For a Van der Waals gas the second equation of state of the
kind (8.40) is

S=A+ R+ C) log(V —nb)+C log (P + %) (8.51)
where A and C are functions of T, and
V>nb (8.52)
This equation is equivalent to
E, = (P + ﬁ) (V —nb)” — K exp 5 0 (8.53)
V2 C

with
nR

A
’y£1+?, Kiexp<—6).

Proof. As in the proof concerning the ideal gas we consider the Poisson

bracket
of oK, O0FE; Of 0F;

av 9P _ aT 9P av’
for F =S — f(P,V,T). Since in the present case we have

OFE

o7~ "

OFE

a—P—V—nb,

OF, n? n? n? n3
Tl Ptrat—2a(V-nb) = =P—a— +2ab——
57 +aV2 a(V —nb) E aV2—|— ab 73,

we find

af n? n3\ Of
= — — — — R 2 R -
{F, By} (V nb)av—i—nR—i—(P aV2—|— abV3) 5P’

and we get the Hamilton—Jacobi equation

ov V2 V3 oP

(V—nb)ﬂ—nR—<P—ﬁ+m—bn3)ﬂ—O (8.54)
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Note that the temperature T is not involved. In order to integrate this equa-
tion we take inspiration from the special case of the ideal case. Let us compare
the two basic equations of state,

F1 =PV —nRT =0, ideal gas,

. n?
By = (V —nb) <P+aﬁ> —nRT =0, VAW,

and the two corresponding Hamilton—Jacobi equations,

of  Lof |
VW—Pa—P—nR—O, ideal gas,
af an?®  2abn3\ Of B
<V_nb)W_(P_W+ e )8_P_nR_O’ VdW.

The first equation was solved by considering the kind of solution (8.46)
f=A+BlogV +C logP,

then, by analogy, for the second equation we can try to find a solution of the
form

2
f=A+ B log(V —nb)+C log <P + ‘%) : (8.55)

where A, B, and C are constant, or functions of T'. Since

af B 2an?C' B 2an?C'

_— = — ) = — s

ov.  V—nb P+% Vs V—nb V (PV?+ an?)

af _ C _oov?

o°P an®>  PV2+an?’

P W

the Hamilton—Jacobi equation reads

B 2an?C
V —nb - —-nR
(V= nb) <V—nb V(PV2+an2)) "
an®  2abnd cv?
— P _— — =
( V2 + V3 ) PV?2 4 an? 0

A straightforward calculation shows that it can be reduced to the simple form
(B—nR—-C)(PV?+an?) =0.

This equation is satisfied by setting B = n R + C. Going back to (8.55) we
conclude that
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an?
f=A+ nR+C) log(V —nb)+ C log P+W

is a complete solution of our Hamilton—Jacobi equation (8.54). This proves
(8.51). Moreover, since

S A nRk an?
we find s 4 )
an
oAy (pa Y — b)Y
eXp<C C) ( +V2) (V —nb)7,
with v = 1+ nR/C. This equation can be put in the form (8.53). O

Remark 8.10. In order to verify the correctness of Theorem 8.9 from a phys-
ical viewpoint, we can refer to the expression of the entropy, as a function of
T and V, written in [Fermi, 1936], Chap. 4, Formula [16.7], for n = 1:

S =cy logT + R log(V — b) + constant.
From the first state equation (8.50), Ey = 0, we get

log T = log(V — b) + log (P + i) ~logR,

V2
so that
a o
S =cy log(V —b)+cy log (P + W) + R log(V — b) + constant
= (cy + R) log(V —b) + ¢y log (P + %) + constant.

With S and V extensive observables, for a number n of moles we find
an?
S =n(cy + R) log(V —nb) +ncy log| P+ VT + constant.

This result is in perfect accordance with Eq. (8.51),
an
S=A+ nR+C) log(V—nb)+C log<P+ —)

if we put C' = n ¢y, according to (8.48), and A = constant. O

It remains to prove that also for the Van der Waals gas the constitutive set
& is a section of 71 so that it admits the internal energy as a global ordinary
generating function.

Theorem 8.10. If & is described by the two constitutive equations (8.50) and
(8.53), then (up to an additive constant) the internal energy is given by
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K 1=y S an?
U(S, V)= po— (V —nb) eXp & v (8.56)

Proof. The proof is analogous to that of Theorem 8.8. Equations (8.50) and
(8.53) can be rewritten as

respectively. The two right-hand sides are equal,

nRT

S
_ = — - —.
V—nb) K (V —nb)™" exp

C

Hence, from the first equation of state above, we derive

S an?

P=K(V—-nb)™" — = —.
(V —nb) 7 exp 2 - O
As a consequence, the one-form 0, =T dS — P dV becomes

K 1_ S _ S an?

We integrate this one-form following the path (0,e) — (0, V) — (S, V), with
a small € > 0:, as in the proof of Theorem 8.8:

(S,V) 2
/ o =—[" <K (V = nb)~7 — %) v
(

0,¢)

K S
— (V —nb)™ — dS
-l-nR( nb) /Oexpc

K 2
= po (V —nb)l=7 — % + constant
K S
+ n—g (V —nb)t = <exp5 — 1) .

Since v — 1 =nR/C, we get Eq. (8.56). O
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8.6 Control modes

Definition 8.6. Let (M, w) be a symplectic manifold. A control mode on M
is a surjective submersion 7.: M — Q. onto a manifold Q., called control
manifold, associated with a symplectomorphism a.: M — T*Q. such that
the diagram

Q¢
M ——— T'Q.

T
TQ.

Qe

is commutative; that is, 7. = mg_ o a.. The one-form on M
96 = Oéz HQC (8.57)

is called the control form. v

Remark 8.11. It follows from this definition that
df,. = w.

This means that (M, w) is an exact symplectic manifold: the symplectic form
w is exact. ¢

Definition 8.7. Let & C M be a Lagrangian submanifold. Since «. is a
symplectomorphism, the set

e = (&)

is a Lagrangian submanifold of T*@Q.. A generating function G, of &, is called
a generating function of & with respect to the control mode a.. Y%

Remark 8.12. In the applications to the control theory of static systems, M
represents the space of the states and & the equilibrium states. The generating
function G, is the potential energy with respect to the control mode «..
Functions on M are called observables. O

Remark 8.13. The fibers of m. are Lagrangian submanifolds, so observables
that are constant on the fibers are in involution. Conversely, if F* are n
independent global observables in involution, then they define a control mode.
Indeed, equations F* = ¢' (constant) define a Lagrangian foliation and the
set of all the admissible constant values (¢°) € R" forms a control manifold
Q. € R™. It can be seen that if we choose a section of the corresponding
projection 7., then we can define a symplectomorphism into 7*Q.. &
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Remark 8.14. From Remark 8.13 we derive the following control rule:

We cannot “control” simultaneously and independently n observables
of a static system if they are not in involution.

Here, “to control” means “to force the observables to assume any value we
like”, at least in a suitable domain. For example, for a point P in the plane,
as in Example 8.1, we cannot control simultaneously the position x and the
force f along the z-axis: these two observables are not in involution.* &

8.7 The Legendre transform

The case of the simultaneous existence of two control modes on M, a; and as
is interesting. Then the transition from the generating functions G; to G2 of
Lagrangian submanifolds of M is called the Legendre transform (Tulczyjew
1977). A symplectic diffeomorphism from a symplectic manifold to a cotan-
gent bundle has been called a “special symplectic structure” (Lawruk et al.
1975). If X is a vector space, then the direct sum X @ X* is endowed with a
canonical symplectic form. A symplectic isomorphism from a symplectic vec-
tor space (A, ) to a direct sum X & X* has been called a “frame”; see, for
instance, (Leray 1981). A special important case of the Legendre transform is
that connecting the Hamiltonian description and the Lagrangian description
of dynamics. Other important special cases are related to the control of ther-
mostatic systems. For another general approach to the catastrophe theory in
thermodynamics see (Dubois and Dufour 1978).
The general setting of the Legendre transform is the following.

— Assume that a symplectic manifold (M, w) is symplectomorphic to
two distinct cotangent bundles,

T*Qqy <= M =5 T*Qs.

Then,
azd‘ng =w= Offdte,

or

d(a;9Q2) =Ww= d<aT9Q1)'

If we introduce on M the one-forms

b = 069@27 th = OXIHQU

4 This seems to be an argument of quantum physics.
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then we can write
d02 =w = d91,

and consequently
d(f2 —6,) =0

@ — The graph of the symplectomorphism as o al_lr T*Qy — T*Q2 is a
symplectic relation
Ry C T*QQ X T*Ql.

Assume that it admits a global generating family Lo; over the product Q2 X

Q1-

— Let & be a Lagrangian submanifold of (M, w). Then & originates two
Lagrangian submanifolds,

& =ay'(£), &=y (&)
of T*Q2 and T™(@Q1, respectively, such that
& = Raj 0 &1,

— Assume that & admits a generating family G; over @1. Then we
obtain a generating family G5 of & by means of the composition rule of

generating families:
G2 = L21 ® G1.

For a better understanding of the Legendre transform let us look at the
following commutative diagram.

T*Q> <—— @1

R
/\

I

In this diagram we have introduced the surjective submersions
Ty = TQ; © O, 1= 1,2,

and the set
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I = (mg, X 7Q,)(Ra21) € Q2 X Q1

as a relation from )1 to Q)s. It is convenient to introduce the maps
ag1: M = T*Qa x T*Q1, ma1: M — Q2 x Q1
defined by

ag1(z) = (az(x), a1(x)), m21(x) = (m2(z), m1(x)), =€ M.

Q2 x Q1

Then we have
Roy = a1 (M), Iy = ma(M).

We observe that as; is a one-to-one map: from
(az(z), 1 (x)) = (az(z’), ar(z"))

it follows that a;(z) = ay(2’), i = 1,2. Thus © = 2/, because the «; are
one-to-one.

Remark 8.15. Since d(02 — 01) = w — w = 0, the one-form 63 — 61 on M is
closed. Thus, there exist local functions W5 : M — R such that

92 — 91 = dW21 (858)

In the most interesting examples of the Legendre transform the set I is a
submanifold of Q2 x 1 and the function Ws; is globally defined on M. <

This is the case illustrated by the following.
Theorem 8.11. Assume that:

1. M is connected and Izy = mo1 (M) is a submanifold.

2. The map m = wo1|M: M — o1 is a surjective submersion.

3. There exists a global function Way: M — R satisfying (8.58).

4. There exists a function Fay1: Io; — R such that Woy = Eoy om = n* Fo;.
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Then,

Ry = (I21, Ba21) (8.59)

that is, the symplectic relation Ro1 is generated by the function Es1 on the
relation Ioq.

This theorem recalls, although in a different form, the results of (Tulczyjew
1977).° Tt is a corollary of a general theorem (Theorem 9.7) about the exact
Lagrangian submanifolds over constraints. In order to apply this theorem
we observe that if M is connected, then the Lagrangian submanifold Ra; is
connect?d and maximal, inasmuch as it is the graph of a symplectomorphism,
azoay .

8.8 Thermostatic potentials

For a simple and closed thermostatic system we have four fundamental con-
trol modes. They correspond to the four possible pairs of the fundamental
observables (S,V, P,T) that are in involution: @ = (S,V), Q2 = (V,T),
Q3 = (T, P), and Q4 = (P,S). Let us call thermostatic potentials the cor-
responding generating families of the Lagrangian set & of the equilibrium
states.® The corresponding control one-forms 6, for which df; = w, are

0, =TdS—PdV, 63=VdP—SdT,
(8.60)
0y = —PdV — SdT, 6,=TdS+V dP

According to these definitions, the thermostatic potentials are generating
families. They can be, in particular, Morse families or ordinary generating
functions. This depends on the state equations of &.

5 For further comments on the Legendre transform see (Tulczyjew and Urbanski
1999).

6 It is customary to call them thermodynamic potentials.
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U(S,V) internal energy

S Vv
Q1

F(V,T)
H(P,S) s 674 T2 Vil free energy
enthalpy (Helmholtz
r T function)
u 1
Q4 M Q2

P T

YW
a H®< 2

Qs
G(T, P) Gibbs function

Fig. 8.12 The four control modes of thermostatics
and the corresponding potentials

The internal energy is the first (and fundamental) thermostatic potential
that we examined in Sect. 8.3. We have seen how to compute it for the ideal
gas. That method of computation has been extended to the Van der Waals
gas in Sect. 8.5. We found that for these gases, the internal energy exists as
a global ordinary generating function. This existence is in fact equivalent to
one of the following three items.

e The constitutive set & of the Van der Waals gas (in particular, of the ideal
gas) is a section of m; Theorem 8.6.

e & has no singular points with respect to the projection 7.

e Condition (8.38) holds at the points of &, Remark 8.9.

What we have done for the internal energy can be repeated for the other
three potentials, by applying mutatis mutandis Theorem 8.6 and Remark 8.6.
This work can be synthesized as follows.

Theorem 8.12. The set & of the equilibrium states of a closed simple ther-
mostatic system, defined by two equations of state E1(S,V,P,T) = 0 and
Ey(S,V,P,T) = 0, admits a thermostatic potential TP; as a global gener-
ating function, if and only if & has mo singular points with respect to the
projection m;, that is, if and only if det M ; # 0 at all points of &, according
to Table 8.1.

Let us apply this theorem to the ideal gas.



188 8 Control of Static Systems

e State equations: 1 =0, E5 = 0.

O0F,
25 %
Ey= PV —nRT, § -
o = "B
O0F,
o =V
9B, _ K S
as ~ ¢ Pe
Ey=PV'—K exp—,
ar sVar "\czar “ar ) Yo
O0FE,
T2y
5P V.
e Free energy.
9B, OEy 0 1%
|95 oP | _
M2_ 6E2 (9E2 o _5 ex § V’Y ’
2 U2 P
oS OP c c
K S
detMQZEVeXp6>O.
e Gibbs function.
9B, 9y 0 P
05 oV
M3: = s
OE, 0E, K expE ~PVYL
a8 v c c
detM3——Peng>O
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Table 8.1 Existence of thermostatic potentials

TP i det M; # 0
U(s, V) . M, — oT OP
internal energy m: (S V. PT) = (5, V) % %
L 9T 0P -
F(V,T) . M,y = oS 0P
free energy m: (S, V. PT) — (V.T) % %
L 9SS 0P -
G(T, P) . M= | 05 OV
Gibbs function | "% (8 V, P T) = (T, P) % %
L v
H(P,S) . M= | 20OV
enthalpy Ty (S7VP7T)—>(P75) % %
L 9T oV A

189

e Enthalpy. It is convenient to replace the second state equation Fy = 0 with

E;=A4+(R+C)logV+ClogP—5S=0;

see (8.41). According to Remark 8.10, A = constant, thus we have

oE;  dC

9T~ ar log(PV),
@ % —nR P
oL 1 =ac R+C
OF; OE3 = log(Pv)
or oV dr 4
v T
__r (T ac
€ oe(pyy BEC T\ dr

P
det MZ = ? det dC
dT

%4

log(PV) + R + c) .
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On & we have PV = nRT, thus the condition det M} = 0 is equivalent to
the differential equation in C(T),

e
T T log(nRT) + R+ C = 0,

integrable by separation of variables. Its integral is

constant

C(T)=ncv(T) = Tog(nRT)|

However, this result is not in accordance with any experimental data of ¢y (T').
Hence, det M} # 0. The inconsistency of this solution is also due to the
condition of existence nRT # 1, which depends on the mole number n.

All the above determinants are # 0, therefore we conclude that the La-
grangian submanifold & is not singular with respect to all projections ;,
hence, the following.

Theorem 8.13. The ideal gas admits all the thermostatic potentials as or-
dinary generating functions.

8.9 From internal energy to free energy

Let us look for the construction of a thermostatic potential by means of a
Legendre transform, starting from the internal energy. For the sake of brevity,
we consider only one case, namely the Legendre transform from «; to s,
and we apply the results to the Van der Waals gas (the free energy for the
ideal gas can be obtained by setting a = b = 0). Since

O — 6y = — SdT'—TdS = —d(ST),
we have, according to the notation of Theorem 8.11,

Wa1(S,V, P,T) = — ST,

Q1= (5V1), Q= (Vo,T),

(S, V, P, T) = (V. T), (S, V),

Iy = (ma x m1)(Anm) = {((Va,T), (S, V1)) such that Vo =V},
Eoy ((Va, T), (S, V1)) = — TS.

Then, all requirements of Theorem 8.11 are fulfilled. Because I is a subman-
ifold defined by equation V5 — V; = 0, it follows that the generating family
of R21 is

Loy (Va, T, 8, Vi;A) = =TS + A(Va — V1)
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with supplementary variable A € R. Thus, if G; = U(S, V) is the generating
function of & = «1(&), then the generating family G of & = as(&) is

Go(Va,T; S, Vi, A) = Loy + U(S, Vi) = =TS + A(Va — Vi) + U(S, V1)

with supplementary variables (S, V1, \). However, because one of the associ-
ated equations is Vo — V; = 0, this generating family is reducible to

F(V,T;8) = U(S,V) -~ TS (8.61)

Hence, we have proved the following.

Theorem 8.14. If a simple, closed, thermostatic system admits a global in-
ternal energy U(S,V), then the free energy is the generating family (8.61)
with supplementary variable S.

0y = — PdV — SdT, therefore it follows that & is described by the

variational equation
— POV — ST =6(U(S,V)—-T8S)
equivalent to equations
P=-—, 0=—5-"1T. (8.62)
However, the generating family # (V, T'; S) may be reducible to an ordinary

global generating function F(V,T).

Theorem 8.15. If we can solve the second equation (8.62) with respect to S
(i.e., if we can express S as a function of (V,T)) then the generating family
(8.61) is reducible to a generating function F(V,T) given by

PV, T)=U(SV.T),V)-TSV,T) (8.63)

Proof. Tf the second equation (8.62) is solvable with respect to S, so that
we can express S as a function S = S(V,T), then we can eliminate the
supplementary variable S in .7 (V, T} S). O

This means that the Lagrangian submanifold & of equilibrium states ad-
mits the free energy F(V,T) as an ordinary generating function. definition
(8.63) of F(V,T) can be written in the form

F(V,T) = stats (U(S, V) — TS) (8.64)

where stats(x) means compute x at its stationary points with respect to S,
just in accordance with the second equation (8.62).



192 8 Control of Static Systems

Ezample 8.10. The free energy of a Van der Waals gas. From the state equa-

tion (8.50)
2

(V —nb) (P—f—a%)—nRT:O,

we get
2

n
log(V —nb) + log <P +a W) =log(nRT),

and the expression of the entropy (8.51) becomes

S(V,T) = A+ nRlog(V —nb)+ C log(n RT) (8.65)

The assumption of Theorem 8.15 is fulfilled. We have
S A
eXp &~ = exp = - (V —nb)""'nRT),
because nR/C =~ — 1, and
- S
K(V—nb) 7 exp =~ =nRT,

because K = exp(—A/C). Hence, from the expression (8.56) of the internal
energy

K S an?
= (V —nb)l Z_
U(s,v) fy—l(v nb) eXp &~
we obtain RT )
n an
T = - —.
UV V) = 2 - 5
Now we apply Eq. (8.63):
nRT  an?
F(V,T) = ——=TS(V,T
v.r) = ML - S s
nR an? R
= 1T+7—T(A+log(V—nb)” + C log(n RT))
N —
2
:CT—%—T(A+anog(V—nb)+Clog(nR)+ClogT)
an?

= —T (A4 nRlog(V —nb) 4+ C log(n R) + C logT — C).

Hence, if we put

D=C(1-log(nR))—A (8.66)

we finally obtain
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CL’I’L2

F(V,T)=T [D—nRlog(V —nb) — C logT] — - (8.67)

Let us check the correctness of this result. Being 5 = —PdV — SdT we
must have

or OF
P=—— = ——.
ov’ s oT
Because
OF __nRT an’
oV V—nb V2’
OF
— =D — 1 — —ClogT —
T nR log(V —nb) — C log C,
we find
_ nRT _an®
S V—nb V2’

which is just the first equation of state, and
S(V,T) =nR log(V —nb) + C (logT +1)— D
=nR log(V —nb) + C (logT +1) — C (1 —log(nR)) + A
= nR log(V — nb) + C log(nRT) + A,

in accordance with Eq. (8.65) above. &

8.10 Simple open thermostatic systems

If we act on a thermostatic system also by adding or subtracting particles,
then we say that the system is open. In this case the energy transferred to
the system by the external device in a “quasi-static process” c is given by the

integral
£~ [0

0 =TdS — PdV + udn.

of the one-form

The quantity p represents the chemical potential, and the molar number n is
assumed to have continuous values. If we set

V=nv, S=ns,

then v and s are the molar volume and the molar entropy, respectively. The
states of the system are represented in the manifold
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M = (s,v,P,T,n, u) = RS,
endowed with the symplectic form
w=d0 =dI'NdS+dV NdP +dupNdn
=n(dT Nds +dv ANdP)+ (du — vdP + sdT') A dn.

We say that the system is simple if the set of the equilibrium states & C M
is an exact Lagrangian submanifold: there exists a function W: & — R such
that 0|& = dW.

For an open system we have eight fundamental control modes, correspond-
ing to the triples of the fundamental observables that are in involution (now
we include the observables (n, i)).

— Let us consider the control mode associated with the control manifold

Q1 = (s,v,n)

and the control form 6; = . For a simple system we introduce the molar
internal energy u(s,v), so that the total internal energy is

U(S,V,n) =nu(s,v),
and the constitutive set & is described by the variational equation
T6S —PoV + puon =0U,
equivalent to equations”
T =us(s,v), P= —uy(s,v), p=u(s,v)+P —Ts. (8.68)

Note that the observables T and P do not depend on n, in accordance with
their character of “intensive observables”.

Ezample 8.11. For an ideal gas (see Sect. 8.4)

K
u(s,v) = '™ exp E, (8.69)
-1 c
and for a Van der Waals gas
s a
= — bt -——. 8.
u(s,v) po— (v—=">)""" exp i O (8.70)

— Let us consider the control mode associated with the control manifold

7 In the following us stands for Ou/ds, and so on.
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Q2 = (v, T,n)
and the control form
0 = —PdV —SdT + pdn = (u — Pv)dn —nPdv — nsdT.
The constitutive set & is then described by the variational equation
(u— Pv)dn —nPov — ST =JF, (8.71)
where F' is the free energy,
F(V,T,n)=nf(v,T) (8.72)
and f(v,T) is the molar free energy. Equation (8.71) yields equations
P=—-f,(0T), s= —fr(v,T), p= f(v,T)+ Po. (8.73)

The two descriptions (8.68) and (8.73) of & are equivalent if and only if the
molar free energy is related to the molar internal energy by the Legendre
transform.

In order to perform the Legendre transform according to Theorem 8.11 we
list the following ingredients.

0, — 6= — PdV — SdT + pdn — (TdS — PdV + udn) = — d(ST),
W21(85U7 P7 T7 n, /’6) = - ST = - ’I’LST7 Ql = (871]17”1)7 QQ - (UQaTa n2)a
7721(87 v, Pa Ta n, /”') = ((’Ua Ta n)a (Sa v, n))’

Iy = {((v2, T, n2), (s,v1,n1)) such that ve = va, N2 = ny},

Es1 ((v2, T, na), (s,v1,n1)) = —ny1 8T (or equivalently, = —ng sT).

Then,

L1 ((v2, T, m2), (8,v1,11); A1, A2) = —nasT + A (v2 — v1) + Aa(ne — na),
and
Ga(v2, T, n2; 8, v1,n1, A1, A2) = nyu(s,v1) —nisT + A1 (v2 —v1) + A2 (ne —ny).

This last generating family, with supplementary variables s, vy, n1, A1, A2, is
reducible to
G2(v,T,n;s) =n (u(s, v) — sT) , (8.74)

with the supplementary variable s only. This means that & is described by
the variational equation

(i — Pv) on —nP év —ns 0T = 6Ga,
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and the vanishing of the coefficient of s yields equation
T = us(s,v).

If this equation is solvable with respect to s, we can remove s from Go defined
in Eq. (8.74) and get an ordinary generating function of the kind (8.72).

8.11 Composite thermostatic systems

Let us consider the following mathematical model.

1. There are two symplectic manifolds, M and M, representing the states of
two physical systems.

2. There are two control modes ae: M — T*Q. and @.: M — T*Q..

3. There is a control relation R, C Q. x Q., where Q. plays the role of control
manifold.

4. There is a Lagrangian submanifold & C M representing the equilibrium
states of the system M; this is assumed to be a Lagrangian submanifold
generated by a function V: Q. — R with respect to the control mode a..,
so that a@.(&) = dV(Q.).

We consider the set of equilibrium states (the constitutive set) & C M
of the system M under the control relation R.. By considering the principle
expressed by formula (8.8) and the notion of control mode described in Sect.
8.6, we assume that this set is defined by

& = al (EC o ac(g)) cM (8.75)

This model is illustrated by the following diagram,

& — M

M
-,
R

T*Qc <—(' T*Qic(_)dV(Qc)

.

Qe ~— Q

Let us apply this mathematical model to a closed thermostatic system of
n moles composed of N open subsystems in equilibrium.
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Open
subsystems

Fig. 8.13 Closed thermostatic system of n moles

composed of N open subsystems

The state manifold of this composite system is

v N N
M = x;2  M; = x;2, (84,03, Ty, Py, ng, 1)
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We control this system by acting only on macroscopic observables of the space

M = (S,V,P,T).

The subsystems are assumed to be open; this means that transfer of particles

between the subsystems is allowed.

8.11.1 Control volume and temperature

The control manifolds are

Q2= (V,T), Qo= x1y(vi, Ti,ni).

The control relation Ry C Q2 x Qs is defined by the fibration ¢: Qy — Q-

described by equations
V= El Nn; Vs, T = Tl,
and by the constraint Y5 C Q2 described by equations

Yni=n, T;=1T;.
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This means that all the subsystems have the same temperature T' (we can
control the temperature by putting the system in a heat bath at the temper-
ature T') and that we do not add or subtract matter to the whole system (the
pot containing the whole system is closed and has a controlled volume V).
We assume that the system is homogeneous: this means that the constitutive
set
&CM

of the complete control of the N subsystems is generated by the function
(free energy)

where the function f is the same for all subsystems. From the virtual work
principle stated by formula (8.75) it follows that

Theorem 8.16. The constitutive set & is described by equations

Zini =n,
—P=fy(v1,T)=...= fu(un,T),

S ==2nifr(v,T), (8.77)
Pvi + f(vi, T) = Pv; + f(v;,T).

V =>"n;,

This means that (S,V, P,T) € & if and only if these equations are satisfied
for some values of (v;,n;).

Proof. The generating family of the control relation is
GR2 = )\1(T — Tl) + )\Q(V — anvl) + A3 (Z’I’h — n) + ZAZ] (T7 — Tj)
i i i#j

The control form is
0 = —SdT — PdV.

From the principle (8.75), written for ¢ = 2, and from the composition rule of
generating families, it follows that &5 is described by the variational equation

— 86T — P§V = 6Gp, + 0F (8.78)

thus by equation
—So6T — POV = (5[/\1(T — Tl) + /\Q(V — Zz ’I’Li’l}i) + A3 <Zz n; — ﬂ)
(8.79)
+ 2 ipy A (T — 1)) +6 (3, ni f(i, T)) .

The vanishing of the coefficients of dA; and dA;; of this last equation yields
equations T' = T1 and T; = T}, respectively. Note that the temperatures T
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play the role of supplementary variables in the generating family Gr & F.
Hence, Eq. (8.79) is reducible to

—So6T — POV = (5[)\2 (V— Zznﬂ}l) + A3 (Zznl — n)] +6[Eznl f(’U“T”

The coefficients of (87, 6V, 02, 03, dn;, dv;) yield, respectively, the following
equations

S = _ZinifT(vi7T)7 O:Zini_n7

P= — ), 0= —)\Qvi—|—)\3+f(’l}i,T), (880)
O=V—Einivi, 0= Xon; +n; fv(’l}i,T).
By eliminating the Lagrangian multipliers we obtain Eqs. (8.77). O

Remark 8.16. The control relation considered above fits with Case 4 of Sect.
8.1. Indeed, the fibration ¢ reduces to a fibration over the constraint 3. This
means that we can replace Q2 by X5 = (x;(vi,n;), To) ~ R2V x R, with
all subsystems at the same temperature T" = T,. The control relation is now
described by equations

- V=>,nw;, T=T, (fibration),
Ryt Q2 — Q2
n=>y,n (constraint),
and (8.79) is replaced by equation
—S0T = POV = § | \(T = To) + da(V = 52, navs) + s (S mi =)
+ 0| Simi fn T)
which reduces to
~S6T — P&V =4 [Ag (V= 52, miv;) + A (32, i — n)}
+6 [ Zimi (v, 7))
Then we find again Eqs. (8.77). &
Let us study Egs. (8.77) of &5.

Theorem 8.17. Let (S,V,P,T) € &,. For each pair (a,b) of values of the
molar volumes v; satisfying equations (8.77), we have®

/b (P + folv, T)) dv = 0. (8.81)

8 (Janeczko 1983a, b).
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Proof. For constant values of P and T, a primitive of the function P+ f, (v, T)
is Pv+ f(v, T). Because of the last equation (8.77), this primitive takes equal
values at the endpoints of the interval of integration. O

Theorem 8.18. For each equilibrium state described by equations (8.77), the
molar volumes (v;) are determined by the points (v,y) € R? of the graph of
the function y = f(v,T) ® having a common tangent line.

Proof. For v; # vj, from the last equation (8.77) it follows that
P(Ui - Uj) = f(vjaT) - f(vivT)a

thus,

Because of Eqs. (8.77)4,

f(vivT) — f(vj’T)

Vi — Uy

= fu(vk7T)7

for all vy. O

Remark 8.17. The number of molar volumes (v;) resulting from this theorem
is the number of phases that may coexist in an equilibrium state. Note that
the last equation (8.77) and the last equation (8.73) show that the subsystems
have a common value of the chemical potential, j1; = p1;. O

The two theorems stated above give an explanation of the
so-called Mazwell convention, or Maxwell rule, of the “equal
areas” (see the discussion in (Poincaré 1892), (Fermi 1936)
and (Huang 1987) and of the phenomenon of the coexistence
of phases. A first “symplectic” approach to this matter can
be found in (Janeczko 1983a, b). In the present approach, the
Maxwell rule is a theorem following from the general varia-
tional principle expressed by formula 8.75)

Remark 8.18. If for all values of T' the function f(v,T') is a convex function
of v, then any tangent line to its graph is tangent at a single point. This
means that for each equilibrium state described by Eqgs. (8.77) all v; assume
the same value depending on T v; = v(T). It follows that & is a Lagrangian
submanifold, generated by the function

F(V,T):nf(%,T).

9 Introduced in (8.76).
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Indeed, according to the expression of the control form 6, in (8.50), Egs.
(8.77) reduce to equations

P:_FV:_f’U<%aT)7 S:_FT:_nfT(%7T)

In this case the thermostatic system (S, V, P,T) behaves as a simple closed
system. In all other cases & may not be a submanifold, and we have coex-
istence of phases; that is, there are states corresponding to different values
of the molar volumes v;. Fig. 8.14 illustrates the case in which for a certain
value of T the graph of y = f(v,T) has two distinct points v; # ve with a
common tangent.

V1 V0o V2 v

Fig. 8.14 The case of two points with a common tangent

Then the graph of the corresponding isotherm in the (V| P)-plane

is of the Van der Waals kind for T' < T... If V; = nv; and Vo = nvs, then

Vo Va
[ e=ryav= [ (- p)av

Vi Vi

:n/w (fu(v,T) — P1) dv = 0.

v1

because of formula (8.81), Theorem 8.17. This is the Mazwell rule: all points
on the horizontal segment defined by P = P = — f,(v1,T) = — fy(v2,T)
correspond to further equilibrium states.
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Py = 7fU(UU7T)
P = _fv('UlaT) = —fv(’l)2,T)

H H H T
Vi=nvi T Vo =nwv2 \%

V =nvg = nivi + navs

Fig. 8.15 An isotherm of a Van der Waals gas

The geometrical construction of this rule, illustrated in Fig. 8.15, is known
as Mazwell construction ; see for instance (Huang 1987). Fig. 8.16. &

Remark 8.19. Assume that for each value of T" any tangent to the graph of
y = f(v,T) admits at most two tangent points. This is the case of a Van
der Waals gas: for T' < T,, the critical temperature, we are in the situation
considered in Remark 8.18. Then &5 is the union of two sets,

&=&"U&ED.

The first set & corresponds to the case of a single phase: v; = v = V/n. It
is the Lagrangian submanifold described by Eqs. (8.80). The second set &5
represents the equilibrium states with the coexistence of two phases v; < va.
For these equilibrium states the values of the volume V belong to the open
interval V1 < V < V5, with V; = nwv;. Indeed, for V< Vi or V > V5 we
necessarily have a single phase and the corresponding states belong to &;".
According to Egs. (8.77) the states of & are then described by equations

P = —fv(’Ul,T), S = — N fT(Ul,T)—’I’LQfT(’UQ,T).

The first equation shows that P has a unique value determined by 7', when v,
is expressed as a function of 7" itself. About the second equation we observe
that the value of S depends on the mole numbers (n1, ng) of the two phases.
However, these two numbers are determined by the value of V. Indeed, by
solving the linear equations

nivr +nove =V, ni+ng=n,

we find
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nvy —V Vo—-V V —nu V-
n’l = = s ’]’[,2: = .
Vg — V1 Vg — V1 V2 — V1 U2 — U1
Thus,
1
§= o [(Vo = V) Jr(wn 1) 4 (V= V) fr(e2 D] 0
P,
1
0.65

Fig. 8.16 Isotherms of Van der Waals in reduced coordinates
For a complete description of the set &3 it remains to express v; and vy
as functions of T'.

Remark 8.20. Starting from the expression of the molar internal energy, Eq.
(8.70), and by performing the suitable Legendre transform, it can be shown
that for a Van der Waals gas the Helmholtz molar function is

eK a
T)=cyTlog— — RT 1 —-b) — —.
f(0.T) = ey Tlog . — RT log(v — ) — °
By studying the graph of y = f(v,T), it can be shown that all v; assume the

same values for T" > T, or two distinct values for T' < T,., where T, is the
critical temperature. O
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8.11.2 Control entropy and volume

The control manifolds are
Q1 =(S8,V), Qu=x]L;(si,0i,7).
The control relation is defined by equations
- S=>,nis;, V=3 .nv;, (fibration),
Ry: Q1 @

n=>y,n; (constraint).

The control form is
01 =TdS — PdV.

The generating function of & is the total internal energy
U= Zniu(si,vi).
i

Theorem 8.19. The constitutive set
& = 041_1 (El 0071(50)> cM
is described by equations

Eini:n7 —P:’U/v(sl,’l}l):...:Uq;(SN,UN),

S:Zinisi, T:us(sl,vl):...:us(sN,vN),

V=S niv, \ulsi;vi) + Poi = Tsi = u(sj, v;) + Pvj — T's;.
(8.82)

This means that (S, V, P,T) € &, if and only if these equations are satisfied
for some values of (s;,v;, n;). The proof of this theorem is similar to that of
Theorem 8.16. Equation (8.78) is replaced by

T§S— PV = 6(Gr, +U).

We can state a theorem similar to Theorem &8.18.

Theorem 8.20. For each equilibrium state described by equations (8.82),
the molar volumes (v;) and the molar entropy are determined by the points
(s,v,y) € R of the graph of the function y = u(s,v)' having a common
tangent plane.

Proof. Let us consider two pairs (s1,v1) and (s2,v2) satisfying Eqgs. (8.82).
Due to the last equation,

10 This graph is called Gibbs surface.
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u(s1,v1) —u(sa,va) =T (s1 — s2) — P (v1 — v3),
and by applying Eqs. (8.82)4,5 we get
u(s1,v1) — u(s2,v2) = (s1 — s2) us(s1,v1) + (v1 — v2) Uyp(S1, 1)
= (51 — 52) us(s2,v2) + (V1 — v2) Uy(s2, V2).

On the other hand, the equation of the tangent plane to the Gibbs surface
at a point P; = (s1,v1,u(s1,v1)) is

(s —s1) us(s1,v1) + (v —v1) up(s1,v1) =y — u(sy,v1).
By setting (s,v) = (s2,v2) we get the equation above. O

Remark 8.21. The comparison of (8.77) and (8.82) shows that & = & (i.e.,
that the equilibrium states under the two control relations coincide). Indeed,
(8.77)2 and (8.82)9 are equivalent because of (8.79)s,

S; = — fT(Ui,T).
The remaining equations are, respectively,

{ —P=f,(vi,T) = fo(v;,T),

(8.83)
P'Ui"'f(vi’T) = P’Uj +f(vj7T)7

— P = uy(si,v;) = uy(uj, vy),
T = us(s4,v;) = us(sj,vy5), (8.84)
u(si, vi) + Pv; — T's; = u(sj,v;) + Pvj — T's;.

The Legendre transform (8.64) can be written

, (8.85)

s=s(v,T)

f(v,T) = (u(s,v) — sT)

where the function s = s(v,T) is the inverse of T' = u4(s,v). It follows that
for any fixed value of T',

2 2]
ov ov s=s(v,T)

This shows that (8.83); is equivalent to (8.84); and (8.84)s. Finally, (8.83)2
and (8.84)3 are equivalent because of (8.85).

fo(0, T) = |uy(s,v) + us(s,v) . [us(s,v)}

s=s(v,T) ’






Chapter 9
Supplementary Topics

Abstract This is a chapter of appendices, which develops some topics pre-
viously mentioned.

9.1 Regular distributions and Frobenius theorem

A regular distribution on a manifold @ is a subbundle A of the tangent
bundle T'Q, that is, a submanifold of T'Q) such that for each point ¢ € Q,

A= ANT,Q,

is a subspace of constant dimension 7, called the rank of the distribution.
Hence, a distribution is a map that assigns at each point ¢ € @ a subspace
A, C T,Q of constant dimension 7, in such a way that the union A of all A,
is a submanifold.

A vector field X on Q is said to be compatible with the distribution A if
its image is contained in A:

X(q) € 4,, forallge Q.

A one-form 0 on @ is a characteristic form of A if it annihilates all vectors
of A,
(0,v) =0, forallve A.

A regular distribution A of rank r can be locally described in three equiv-
alent ways:

S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 207
DOI 10.1007/978-1-4614-1499-5 9, © Springer Science+Business Media, LLC 2011
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(i) By equations, that is, by m = n — r independent homogeneous linear
equations 4
09(q)¢’' =0, a=r+1,...,n. (9.1)

(ii) By a basis of characteristic forms, that is, by n — r pointwise indepen-
dent one-forms 0% annihilating the vectors of A (a = r +1,...,n). Such a
basis is formed by the one-forms

6" = 6% dg'

where the components 6¢ are given by Egs. (9.1).

(iii) By a basis of generators, that is, by r pointwise independent vector
fields X, (o = 1,...,r) spanning at each point where they are defined, the
subspaces A,. We have

0%, X4) = 0.

The set of all vector fields compatible with A forms a subspace Z'a of
the space 2°(Q). We say that the distribution is involutive if Za is a Lie
subalgebra that is, if it is closed in the Lie bracket,

X, YeZr = [X,)Y]€ ZA.

It follows that if (X,) is a basis of generators, then the distribution A is
involutive if and only if
[Xa, Xp] = thﬁ Xy, (9.2)

where F;’ﬂ are functions on the domain of definition of the local generators.
If (%) is a basis of local characteristic forms, then the distribution A is
involutive if and only if

dO"ANO"TEN AT = 0. (9.3)

Let us prove the equivalence of conditions (9.2) and (9.3) for a distribution
of rank r = n — 1 (the proof for the general case is similar). In this case we
have a single characteristic form 6 and condition (9.3) becomes

dd NG =0.

If (X,Y, Z) are three vector fields, then the following identity can be proved
by using the fundamental properties of the derivationsix and dx (Sect. 1.16).

ixlyty (d@ A\ 9) = z’XH(dinG —dgiy0 — i[y,z]e) + c.p.

(c.p. = cyclic permutations of the vector fields). For each XY, € 24 and
Z ¢ Za we get
ixiyiz(dO A 9) = — izt%[xy]@.

This shows that df A 6 = 0 if and only if ijx y10 = 0 (i.e., [X,Y] € Z4a).
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An integral manifold of a regular distribution A is a submanifold S C @
such that 1,5 = A,. A mazimal integral manifold is a connected integral
manifold that is not properly contained in another connected integral mani-
fold. A maximal integral manifold may be an immersed submanifold. A dis-
tribution is completely integrable if for all ¢ € @ there exists an integral
manifold containing q.

Theorem 9.1. (i) A regular distribution is completely integrable if and only
if it is involutive. (i) If a regular distribution is completely integrable, then
for each point q € Q there is a unique maximal integral manifold containing
q.

This is known as Frobenius theorem.
An integral function of a distribution A is a smooth function F': Q — R
such that
(v,dF) =0, forallve A.

Locally, the integral functions are the solutions of the linear homogeneous
partial differential equations

(Xo,dF) = X' 0;F = 0. (9.4)

Theorem 9.2. A regular distribution is completely integrable if and only if
in a neighborhood of any point q € Q there exists a basis of n — r integral
functions (u®).

This means that the differentials (du®) are pointwise independent and
any other integral function is functionally dependent on (u®). Note that a
completely integrable distribution may have no global integral function.

Proof. If A is completely integrable, then the foliation of its integral man-
ifolds can be locally parametrized by coordinates (u') = (u®,u®) such that
the differentials du® form a basis of local characteristic forms or, in other
words, such that the integral manifolds are locally described by equations
u® = constant. As a consequence, the derivations 9/9u® form a basis of local
generators. coordinates of this kind are said to be adapted to the distribution.
In adapted coordinates Egs. (9.4) read

OF
)
ou

The most general solution of these equations is a function depending only
on the coordinates (u®). Conversely, if (u®) is a basis of integral functions,
then locally we can find other functions (u®) in such a way that (u®, u®) is
a coordinate system. Since du®/0u® = 0, the r derivations (X, = 9/0u®)
form a basis of generators that are tangent to the r-dimensional submanifolds
u® = const. O
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There is a remarkable symplectic interpretation of all these concepts, which
leads to a simple proof of Frobenius theorem.

Let A° C T*Q be the subbundle of the covectors annihilating the vectors
of A,

A° ={peT*Q such that (v,p) =0, forallve A, ¢=mg(p)}. (9.5)

Lemma 9.1. The distribution A is involutive if and only if A° is a coisotropic
submanifold.

Proof. Tt follows from (9.5) that a vector field X is compatible with A if and
only if
Px|A° =0. (9.6)

Hence, A° is described by equations Px = 0 for X variable in the space Z.
It follows that A° is coisotropic if and only if

{Px, Py}|A° =0 (9.7)

for all X, Y € ZA. Due to the third equation (4.10), this equation is equiva-
lent to
Pixy)|A° =0,

This shows that (9.7) holds if and only if [X,Y] € ZA. O

Lemma 9.2. If A° is coisotropic then the canonical lift X of a wvector field
X € Za is a characteristic vector field of A°.

Proof. The Hamiltonian of X is Px.If X € 24 then (9.6) holds. This shows
that the Hamiltonian of X is constant on A°. Hence, X is characteristic,
Theorem 3.11. 0

Lemma 9.3. If A° is coisotropic then (i) the corresponding rays are r-
dimensional submanifolds of @ tangent to A that is, integral manifolds of
A, and (ii) they coincide with the characteristics lying on the zero-section of
7Q.

Proof. Let (X,) be a local basis of generators of A. Due to Lemma 9.2,
the canonical lifts )?a are pointwise independent and span the characteristic
distribution of A°. Since they project onto the r independent vectors X,
the characteristics projects onto r-dimensional submanifolds tangent to these
vectors. Hence, the rays are the integral manifolds of A. This proves item (i).
Item (ii) follows from the fact that on the zero-section, identified with @, we
have )?Q|Q:Xa. O

Proof. PROOF OF FROBENIUS THEOREM. If we assume that A is involu-
tive, then A° is coisotropic (Lemma 9.1) and the corresponding rays are
r-dimensional integral manifolds of A (Lemma 9.3). Thus, A is completely
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integrable. Conversely, if A is completely integrable, then any basis of gen-
erators is tangent to the integral manifolds, so that also their Lie brackets
are tangent, and (9.2) holds. This proves item (i) of Theorem 9.1. Ttem (ii)
follows from item (ii) of Lemma 9.3, because two distinct maximal charac-
teristics of a coisotropic submanifold have an empty intersection. O

Remark 9.1. An involutive (completely integrable) distribution provides an
example of the Hamilton—Jacobi equation (i.e., of a coisotropic submanifold
C = A°) of codimension r > 1. The complete solution W (g, u) is a solution
of a system of r independent linear homogeneous equations,

XL oW =0,

depending on n — r parameters u = (u®), which is in fact a parametrized
family of integral functions of the distribution. Assume that the set U of the
maximal integral manifolds of A has a differentiable structure such that the
canonical projection m: Q — U is a submersion. Then the following can be
proved. &

Theorem 9.3. The reduced symplectic manifold M = T*Q/A° is symplec-
tomorphic to the cotangent bundle T*U and the symplectic reduction R o is
isomorphic to the canonical lift of the graph of .

9.2 Exact Lagrangian submanifolds

Let A C T*Q be a Lagrangian submanifold. Since A is isotropic, the pullback
of the canonical symplectic form dfg to A is the zero-two-form: (dfg)|A = 0.
Since the differential operator commutes with the pullback, the pullback of
the Liouville form 6¢g to A is a closed one-form,

d(0o|A) = 0.

Hence, for each p € A there is an open neighborhood U,, C A and a function
W,: U, — R such that 0g|U, = dW,. We call these functions the local
potentials of A. We say that a Lagrangian submanifold A C T*@ is exact if
it admits a global potential, that is, i.e., if there exists a function W: A — R
such that

Oo|A=dw.

If t: A — T*Q is the immersion of A, then this equation can be written
L*HQ =dW.

Let m: A — @ be the restriction of the cotangent fibration 7g: T*Q) — @ to
A. Then,
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T =TQOoL.

We observe that 7 is a differentiable function, because it is the composition
of two differentiable functions, and that Tmg(v) = Tw(v) for all v € T'A.

Theorem 9.4. If A is generated by a function G: Q@ — R, then it is exact
and W =Gom =n"G is a global potential.

Proof. If v € T, A, then (v,0q) = (Tmg(v),p) = (T7(v),dG) = (v, 7*dG)
(v, dW).

O
Note that this theorem follows directly from formula (5.5), with S = Q:
0o|A = dn*G. Conversely, we have the following.

Theorem 9.5. Let A C T*Q be an exact Lagrangian submanifold, with global
potential W, such that: (i) 7: A — Q is a surjective submersion; (ii) there
exists a function G: QQ — R such that W = n*G = G oxw. Then A is the
Lagrangian submanifold generated by the function G, A = dG(Q).

Proof. Let pe A, ¢ =n(p), v € Tp,A, and uw = Tw(v). Then,

(v,0q) = (Tm(v),p) = (u,p)

and
(v, dW) = (v,dr*G) = (v, 7"dG) = (T'7(v),dG) = (u,dG).

Bicause (v, 8g) = (v,dW) for all v € T'A, it follows that
(u,p) = (u,dG) (9-8)

for all u € Tw(T,A). Inasmuch as 7 is a submersion, T'r(T,A) = T,Q. Thus,
p=dyG. O

Remark 9.2. For simplicity we consider only a C'*° Lagrangian submanifold,
so that a global potential is a C'*° function. However, there are cases in which
this theorem holds with a generating function G that is not C'"*°. An example
is the Lagrangian submanifold ¢ = p® of T*R, Example 4.1. Its parametric
equations are p = A, ¢ = A*. The global potential is W (X) = 3 X*, and the
projection 7 is represented by equation ¢ = A3. It is a one-to-one map, but it
is not a diffeomorphism. The generating function is G(q) = 2 ¢*/3, and this

function does not admit the second derivative for ¢ = 0. &

Remark 9.3. Assumption (i) in Theorem 9.5 does not imply (ii). An example
is the curve A C T*S; ~ S; x R defined by parametric equations u =
(cos A,sin\) € Sy and X € R. &

Remark 9.4. Let us replace assumptions (i) and (ii) by: 7 is a diffeomorphism.
Then the function G = (771)*W = W o~ ! is a C* generating function of
A. Indeed, T,m: T,A — T,Q is an isomorphism for each p € A and moreover,
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(u, dG) = (u, (x171)*dW) = (Tn~ ! (u), dW) = (v, dW) = (v,0q) = (u,p).
¢

Remark 9.5. We can replace assumption (i) by: 7 is surjective and A is con-
nected. In this case condition (9.8) still holds for all u € T'w(T),A). This shows
that if p is a regular point (i.e., Tn(T,4) = T,Q) then p = d,G. This means,
in particular, that A cannot have two distinct regular points p over a same
point ¢ € @ (i.e., on a same fiber of T*@). Let us consider the caustic I" C @
of A and a point g € I

(i) Assume that ¢ is an isolated point of I': there exists an open and
connected neighborhood N, of ¢ not containing caustic points except ¢. Then
A is generated by G over Ny — {¢}. A is connected, therefore the exceptional
point ¢ is included by continuity.

(ii) Assume that in any open neighborhood N of ¢ there are points which
do not belong to the caustic. Then, in these points we have that A is the
image of dG and, by an argument similar to that of (i), we conclude it is the
image of dG in a neighborhood of ¢.

(iii) The case in which there exists an open neighborhood N of ¢ all con-
tained in I" is not possible. Indeed, a caustic cannot contain open subsets.!
To see this, let us consider a Morse family F(q%, u®), at least of class C?,
generating A in the neighborhood of a singular point. The caustic is the pro-
jection into @ of the intersection of the critical set =, described by equations
0o F = 0, with the set described by equation det[0,0sF] = 0. Hence, it is
contained in the projection of =. Since F' is a Morse family, = is (locally)
a submanifold of dimension equal to the dimension of Q. It projects locally
onto open subsets of @ if and only if it is locally a section of the trivial fibra-
tion @ x U — Q. But this is the case in which it is completely reducible to an
ordinary generating function of class C?, and this is against our assumption
that it generates a neighborhood of A containing a singular point. Note that
in the last part of this proof we need the existence of a Morse family of class
C?2. This is certainly satisfied if A is of class C?. &

Let us consider the case of a Lagrangian submanifold over a submanifold

ScaQ.

—

Theorem 9.6. The Lagrangian submanifold A = (S, G) generated by a func-
tion G: . — R on a submanifold S C @ is exact with global potential
W =n*G, where m: A — S is the restriction of mg to A.

Proof. As we have seen in Sect. 3.6, 0g|A = dn*G. O
Conversely, we have the following.

Theorem 9.7. Let A C T*Q be an exact Lagrangian submanifold, with global
potential W, which projects onto a submanifold S = mg(A) C Q. Assume

L A caustic is a closed subset (Abraham and Robbins 1967).
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that: (1) the restriction m: A — S of mg to A is a submersion, (ii) there
exists a function G: S — R such that 7*G = W, and (iii) A is connected and
mazimal (i.e., it is not properly contained in a larger Lagrangian submanifold
satisfying/?@perties (i) and (ii)). Then A is generated by G on the constraint

S: A= (S,G).

Proof. Since it projects onto S, A is made of covectors based on points of
the submanifold S. Hence, it is contained in the coisotropic submanifold C' =
T3(Q). By the absorption principle it follows that it is made of characteristics
of C. Because of (i), it is the union of maximal characteristics. Then its image
by the reduction R¢, Ag = Rco A C T*S, is a Lagrangian submanifold. Let
p: C — T*S be the surjective submersion underlying Rco. Since R is a
canonical lift, p*fs = 6g|C and for each v € T'A we have

(Tp(v),bs) = (v, p"0s) = (v,0q|C) = (v, dW). (9.9)

If v is tangent to a characteristic, then Tp(v) = 0 and (v,dW) = 0. This
shows that the function W is constant on the characteristics (contained in A)
so that it is reducible to a function Wy on Ag. Let us consider the restriction
of pto A, p|A: A — Ap. It is a surjective submersion such that

W = (p|A)* W. (9.10)
It follows that
(v, dW) = (v, (plA)*dWo) = (T(pl A)(v), dWo).

Thus, because of (9.9), for each vector u € T'Ag we have (u, 0s) = (u, dWp).
This shows that dWy = 0g|Ag: Ag is exact with potential function Wy. The
projection m = mg|A: A — S is the composition of p|A with mg|Ag: A9 — S,

m=mg|Ag o p|A. (9.11)

The map 7 is a surjective submersion (by assumption) as well as p|A, thus
the map mg|Ap is also a surjective submersion. From W = 7*G and (9.10),
(9.11) it follows that

(ol 4)'Wo = W = G = (p|4)" (s 40)"G.

This shows that Wy = (7wg|Ap)*G. Hence, to the Lagrangian submanifold
Ag C S we can apply Theorem 9.5, so that Ay = dG(S). Due to (5.25), we

have A = R} o Ag = R/ 0 dG(9) = (5, G). O
Remark 9.6. If in Theorem 9.7 the last assumption (iii) is not fulfilled, then

7

we can conclude only that A is an open subset of (S, G). &



9.3 Dual pairings 215

9.3 Dual pairings

Let A and B be (real, finite-dimensional) vector spaces. A dual pairing be-
tween A and B is a bilinear map

(1): A x B —R: (a,) > {alt),

satisfying the following regularity conditions
(alb) =0, for all a € A implies b =0,
(alb) =0, for all b € B implies a = 0.

With each subspace (or subset) K C A we associate a subspace K T ¢ B,
which we call the polar of K in the dual pairing (|), defined by

KY={be B|(alb) =0, forallac K}.

By the same symbol HY we denote the polar of a subspace H C B.

A first example of dual pairing is the evaluation (, ) between vectors of a
space A and the covectors of the dual space B = A*. We denote by K° C A*
the polar of K C A in this canonical dual pairing

K°={be A"|{a,b) =0, foralla e K}. (9.12)

All dual pairings are isomorphic to this one, as shown by the following
theorem.

Theorem 9.8. Let (|): A x B — R be a dual pairing. The linear map
: B — A* defined by
(a9 (b)) = (a,b) (9-13)

s an isomorphism, and for each subspace K C A,
Y(KY) = K°. (9.14)

Proof. Assume that 1(b) = 0. From (9.13) it follows that (a|b) = 0, for all
a € A, and this implies b = 0, because of the regularity condition. Hence,
the kernel of v is the zero vector only, and the map is injective. It follows in
particular that dim B < dim A* = dim A. We can define in a similar way a
linear map ¢’: A — B*, and by the regularity condition (which operates on
both sides of the dual pairing) we conclude that it is injective, thus dim A <
dim B* = dim B. It follows that dim A = dim B, and % is an isomorphism.
Formula (9.14) is a direct consequence of (9.12) and (9.13). O

From this theorem and its proof we get the following.

Theorem 9.9. In a dual pairing (|): A x B — R the spaces A and B have
the same dimension.
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Due to Theorem 9.8 and formula (9.14), the polar operator ¥ has formal
properties similar to those of ° (here 04 and 0p denote the zero-vectors of
A and B, respectively),

AT =0p, BY =04, 0, =4, 01 =B,
dim K + dim K'Y = dim A = dim B,
K9cLY — LCK,
(9.15)
(K+L)Y=KInLY,
KY+LY=(KnLD)Y,

K99 =K.

A second remarkable example of dual pairing is
(]} Ax A—R: (a,d) — a(d,a),

where (A, a) is a symplectic vector space. We have denoted by K% the polar
of K C A in this dual pairing (Sect. 3.1.1). The isomorphism b: A — A* is
the isomorphism % of Theorem 9.8.

The notion of dual pairing turns out to be useful in various applications,
for instance, in the proof of the basic functorial rule (3.4). We use three
lemmas.

Lemma 9.4. Let R C B @ A be a linear relation. A linear relation R® C
B* ® A* is defined by

R®* ={(g, f) € B" ® A” such that (a, f) = (b, g) for all (b,a) € R}. (9.16)
The subspace R® is the polar of R in the dual pairing
(1):(B®A)x (B"®A") = R: ((b;a),(g,f)) = (b,9) = (a, ). (9.17)
The proof is straightforward.

Lemma 9.5. Let (A, «) and (B, 3) be symplectic vector spaces and let R C
B ® A be a linear relation. If ba: A — A* and bg: B — B* are the natural
isomorphisms defined by the symplectic forms o and 3, respectively (see 3.1),
then

R® = (bp x ba)(R?), (9.18)
where R®* C B* @ A* is defined by (9.16) and R® C B@ A is defined in (3.3).

Proof. Due to Eq. (3.1), we can rewrite Eq. (9.16) as follows (here, we denote
by the same symbol # the inverse maps of b4 and bp),
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R* = {(g, f) € B* ® A* such that o(f* a') - B(g*,V') =0
for all (V/,a') € R}.

This is equivalent to

R* = {(1°,d") € B* @ A* such that «a(a,d’) — B(b,¥') =0
for all (V/,a’) € R}.

Because of the definition (3.3) of RY, this equation is equivalent to (9.18). O
The reason why we consider R® is explained by the following lemma.
Lemma 9.6. f RC B® A and S C C & B are linear relations, then
(SoR)*=S*oR". (9.19)
Proof. Because of (9.16), we have

R* ={(g, f) € B*® A* such that (a, f) = (b, 9),
for all (b, a) € R},

S* ={(h,g) € C* @ B* such that (b,g) = {c, h), (9.20)
for all (¢,b) € S},
(SoR)* = {(h,f) € C* ® A* such that (c,h) = (a, f), 001)

for all (¢,a) € So R},
and
S® o R®* = {(h, f) € C* ® A* such that there exists g € B*
with (h,g) € S® and (g, f) € R®
= {(h, f) € C* ® A* such that there exists g € B* (9.22)
with (¢, h) = (b,g) and {/,g) = (a, f).
for all (¢,b) € S and (V',a) € R}.

(i) Let (h, f) € S® o R®. For any arbitrary element (c,a) € S o R there exists
b € B such that (¢,b) € S and (b,a) € R. It follows from (9.22), with b =¥/,
that (c,h) = {(a, f). Because of (9.21), (h, f) € (S o R)®. This proves the
inclusion S® o R®* C (S o R)®. (ii) To prove the inverse inclusion we consider
the following dual pairing

(CoB®B®A) x (C*®B*® B*@® A*) — R:

(9.23)
((C’ b’ bl’ a)’ (h’g’glv f)) = <C, h> - <b7 g> + <blvg/> - <a’ f>
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We denote by 1 the corresponding dual operator. For this dual pairing we
have
(SoR)T=5"aR". (9.24)

Indeed, due to (9.23),
(@ R)T ={(h.g.g'. f) such that (c,h) = (b,g)+ (', g) — (a, f) =0,
for all (¢,b) € S and (V',a) € R}
and, due to (9.20),
S* @ R* = {(h, 9,9, f) such that {c,h) = (b,g), (V') = (a, f),
for all (¢,b) € S and (V',a) € R}.

This second expression shows that S®* @ R®* C (S @ R)Y. On the other hand,
by the dimensional property of the dual polar operators, we have

dim(S® @ R°®) = dim S® + dim R® = codimS + codimR
=dimC + 2 dim B + dim A — dim S — dim R,
and
dim(S @ R)Y = codim (S @ R)Y
=dimC +2 dim B + dim A — dim § — dim R.

Then dim(S® @ R®) = dim(S @ R)Y and (9.24) is proved. Let us consider the
following two subspaces of C & B@& B @ A,

L= {(C,b,b,&)}, K = (S@R)ﬁL
We remark that
K ={(c,b,b,a) such that (c,b) € S, (b,a) € R} (9.25)

so that
(¢,b,b,a) e K = (c,a) € SoR. (9.26)

The polar LY is made of elements of the kind (0, g, g,0) with g € B*. Indeed,
LY ={(h.g.g'. ) such that (c,h) — (b, g) +(¥',g') — (a, f) =0,
for all (¢,b,a) € C x B x A}
={(h,g,¢, f) such that h=0, f =0, g=¢'}.

Furthermore, from one of the rules (9.15) and from (9.24) we derive
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KY=5*@R*+ LY. (9.27)

If (h, f) € (SoR)*® and g € B*, then (h, g,g, f) € KY.Indeed, (h, f) € (SoR)*
means

(¢, h) = {a, f), forall (c,a) € SoR,

and because of (9.25) and (9.26), for any (c, b, b, a) € K we have, in the dual
pairing (9.23),

<(C’b’b’a')|(hvgagaf)>: <th>_ <b’g>+<b’g>_ <Cl,f> =0.

It follows from (9.27) that there exist elements g € B* and (R, ¢',q", f') €
S® @ R*® such that

(h,g,9,f)=(h'.¢". 9", )+ (0,5,9,0).

From this equality we see that ¢’ = ¢”, k' = h and f' = f. Since (h/, ¢') € S°
and (¢”, f') € R®, we conclude that if (h, f) € (S o R)® then there exists a
g € B* such that (h,¢') € S® and (¢/, f) € R®; that is, (h, f) € S® o R®. This
proves (S o R)®* C S°® o R°. O

Now we can prove Theorem 3.1.

Proof. Let (A, «), (B, (), and (C,~) be symplectic vector spaces and let
RC B® Aand S C C @ B be linear relations. Then we have

(b xbp)(S) o(bp x ba)(R)
= {(f,g) € C* ® A* such that there exists h € B*
with (f,h) € (bc x bp)(S) and (h,g) € bp xba)(R)}
= {(f,g) € C* ® A* such that there exists b € B
with (f*,b) €S and (b,g%) € R}
={(/,9)
= (be x b4)(S o R).

€ C* @ A* such that (f*, ¢*) € So R}

This proves the identity
(be xbp)(S)o(bp xba)(R) = (be x ba)(SoR),
which holds for any two relations R and S. We can write it for R® and S%,
(be x bp)(S%) o (b x ba)(RY) = (bo x ba)(S® o RY).
Because of (9.18) and (9.19), it follows that

(be x ba)(S% 0 R%) = $* o R* = (SoR)* = (bc x ba)(S o R)’.
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The map b X b4 is an isomorphism, thus the functorial rule (3.4) is proved.
O

9.4 Lagrangian splittings and canonical bases

A Lagrangian splitting of a symplectic vector space (A, «) is an ordered pair
(L, M) of Lagrangian subspaces such that

LNM=0.
This condition is equivalent to
L+ M=A.
Indeed, from A% =0, L8 = L, and M$ = M it follows that
(LNMS =L+ MS=L+ M.

Hence, a Lagrangian splitting is a decomposition of A as a direct sum of two
Lagrangian subspaces,
A=La& M.

Theorem 9.10. Let (L, M) be a Lagrangian splitting of (A, «). The map
(|): LxM—R:(1,m)— alm,l)
1s a dual pairing.

Proof. Equation (Ilm) = 0 (i.e., a(l,m) = 0) for each | € L, means that
m € L8, that ism € L. Since LN M = 0, it follows that m = 0. O

Let ¥: M — L* be the isomorphism associated with this dual pairing. It
is defined by
(I, 9(m)) = a(m,1). (9.28)
Let (e;) be an ordered basis of the subspace L and let (¢) be its dual basis
in the dual space L*: (e;,e’) = &7. It follows from (9.28) that the vectors
7 = 71(e’) form a basis of M such that (e;, f7) is a canonical basis of
(A, ); that is,

ale;,e;) =0, a(ff, fY=0, ale;, /) = 5f (9.29)

Conversely, let (e;, f/) be a canonical basis and let I be a subset of the set
I, = {1,2,...,n}, n = % dim A. Let us denote by Lj; the subspace of L
spanned by the vectors (e;, f') with i € I and i € I, the complementary set
of I in I,,. Then, we have the following theorem.
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Theorem 9.11. For each Lagrangian subspace L there exists a subset I C I,
such that (L, Ly) is a Lagrangian splitting.

For the proof we use the following lemma.

Lemma 9.7. If E is a n-dimensional vector space with a basis (e;) and S C
FE is a subspace, then there exists a subset I C I, such that

SrnNsS =0,
E=S&¢S5
S+S=F,

where St = span(e;, i € I).

Proof. Assume that S is defined by the m = n — r independent linear equa-
tions 4

Sail‘l =0.
Up to an inessential reordering of the basis we assume that the submatrix
[Sap] (a, 8 =1,...,m) is regular with inverse matrix [S*7], S*#Ss, = og.
From

Sagxﬁ—l—SaEacB: (@,B=m+1,...,n)

it follows that the vectors z € S are characterized by equations

af = — ghe Sagxﬁ.

Let us consider the subspace S’ = span(e,) made of vectors y = y®e,. Let
v =v%, + v%es be any vector of E. Let us set

2P = — §he Saj vP,

z’ =P

)

yP = o + P Sog P,

Then, z = 2°ep —l—acBeg € Sand y = y’es € S’ and moreover, x +y = v. This
shows that S+5" = E. Let y = y“e, = x € S. Then from y®e, = xﬁeg—l—xéeg
it follows that z” = 0 hence, 2? = 0. This shows that S NS’ = 0. Note that
S =Sy with I ={1,...,m}. O

Proof. The subspace E = Lj, = span(e;) is Lagrangian (it is isotropic due
to (9.29); and of dimension n). The subspace S = LN E is isotropic (it is the
intersection of two isotropic subspaces). There exists at least a subset I C I,
such that S; NS =0 and Sy + S = E, where S; = span(e;; ¢ € I) (Lemma
1). Note that S; C Ly is isotropic. As a consequence,
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SCLand S;C L= LcCS% and L; C S}
— LNL;CS NS =(S+8)=FE=F
= LNL;=EnLNnL;=(ENL)N(ENL;)=5NnS;=0. O

Now we observe that (L7, Ly) is also a Lagrangian splitting, having a com-
mon element with (L, L;). As a consequence, if we consider the two projec-
tions with respect to the complementary subspaces (L, L), then L projects
isomorphically onto Lj.

Ly

/ prLf
Ly

Fig. 9.1 Lagrangian splitting

Hence, we can prove the following theorem.?

Theorem 9.12. Let

Q Qi
L= = (9.30)
P Pji
be a 2n x n matriz with maximal rank n such that
Qi Pin — P Qj, = 0. (9.31)

Then there exists a subset I C I,, such that the n x n submatriz
Qf
Pry,

Qj
SI: =
P;

, TC{1,2,...,n}.

s reqular.

Proof. Let (A, ) be a 2n-dimensional symplectic vector space and let (e;, f7)
be a canonical basis. For each v € A we have the representation v = v'e; +

2 See also (Arnold 1967) and (Mishchenko et al. 1978).
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v;f7. Let L C A be the subspace described by parametric equations
vl = QLN v = P AF, (WF) e R™, (9.32)

with the matrix (9.30) of maximal rank. It follows that L is a subspace of
dimension n. Condition (9.31) is equivalent to the isotropy of this subspace:

a(u,v) = a(ue; + ujfj,viei + vjfj) = w'v; — uvt
= (QL Pjy — Pir Q%) AE NI

Hence, L is a Lagrangian subspace and Egs. (9.31) describe an isomorphism
R™ — L. On the other hand, due to Theorem 9.11, there is an isomorphism
R™ — Ly. Because v € Ly if and only if v = Y ;v%q + > c; Vo f®, this
last isomorphism is described by equations

v :Qz Aka Vo :PakAk7

it follows that
Q%
Pak

det # 0. O

9.5 The Maslov—Hormander theorem

Theorem 9.13. Maslov-Hérmander theorem. If A C T*Q is a Lagrangian
submanifold, then for each p € A there exists a Morse family generating A in
a neighborhood of p.

Proof-3 Let us consider a Lagrangian immersion, Eqs. (4.14),
¢ =q'(u"), pi=pi(u®), (9.33)

and the 2n x n matrix with maximal rank

, gt
Q% { WA —I
. g“k . (9.34)

The immersion is Lagrangian, thus Egs. (4.16) hold (i.e., Q} Pij —Q’ Py, = 0).
Then we are in the condition of applying Theorem 9.12 and, up to a reordering
of the coordinates (¢*), the matrix (9.34) admits a regular n x n submatrix
of the kind

3 See also (Libermann and Marle 1987) and (Weinstein 1977). The proof given here
is taken from (Benenti 1988).
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0q"°

Q% ouk
= ,a=1,....m, a=m+1,...,n,

Pak apoz

Ouk

so that the subsystem of (9.33),

0" =q" ("), pa =palu®),

can be solved (locally) with respect to (u*): u* = u¥(q®, p,). This means that
we can take (¢%, p.) as parameters of the immersion, so that a Lagrangian
submanifold A can always be represented by local immersions of the kind*

(o3

7* = q“(¢".ps)s Pa=Dpa(d® pp). (9.35)
The one-form
0 = po dq” — q* dpa

is such that df = w = dp; A dq’ (the canonical symplectic form). Its pullback
to A is closed (because A is Lagrangian), thus locally exact. It follows that
there exists a function F(¢%, p,) such that (9.35) are equivalent to

oF oF

pa:a— q :—%- (9.36)

Let us consider the function
G(q";pa) = F(q*,Pa) + Pa 4™

This is a Morse family on (¢*) with supplementary variables (p, ). Indeed, in
the matrix

{ 902G ’ 902G }
OpaOpg | OpaOqt

we find the regular square matrix

0*F o
|:6po¢8q5:| B [66]

The equations of the Lagrangian set generated by this Morse family are

4 The parameters (¢%, ps) are local coordinates on the Lagrangian submanifold A.
They are called canonical coordinates of A. For more information about the existence
and the use of a canonical atlas of a Lagrangian submanifold see (Mishchenko et al.
1978).
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B oG B OF
_ oG P = B¢" ~ 9™’
Di o B % B
« aqa pa
F
0 oG 0

S o
These equations coincide with Eqs. (9.36) of A.






Chapter 10

Global Hamilton Principal Functions
on S, and H,

Abstract As a final argument of this book I propose a theme, simple in
its formulation, but not so simple in its design: to see which are the princi-
pal Hamilton functions for the geodesics of two basic Riemannian manifolds
of constant curvature. In drafting this chapter, I was pleasantly helped by
Franco Cardin, University of Padua.

10.1 Vector calculus in the real three-space

In R® = (2,9, 2) endowed with the natural Euclidean structure we consider
the unit sphere Sy, 22 + y? + 22 — 1 = 0. In R? endowed with a Minkowski
metric, with z a time-like coordinate, we consider the hyperboloid Hs of
equation z = y/1 + 22 + y2 made of all unit time-like vectors oriented to the
future.

Both are two-dimensional Riemannian manifolds with constant curvature
(positive and negative, respectively). We show that their eikonal equations
admit global Hamilton principal functions, which are not Morse families. To
this end, we need to recall some basic definitions and formulae of vector
calculus in R3.

10.1.1 The metric tensor and the scalar product

In R we consider the ordered canonical basis ¢;,

1 0 0
Ci = 0 , C2 = 1 , €3 = t=|0
0 0 1
S. Benenti, Hamiltonian Structures and Generating Families, Universitext, 227
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and the metric tensors g,, with ¢ = £1, such that
gs(ci7cj) =0, 1 7é Js

g.(c1,¢1) =g.(c2,c0) =1,

We denote by
u-v=g.(u,v)

the scalar product of two vectors, and use the notation

w?=u-u, |ul=/|u?l.

Two vectors are orthogonal if w-v = 0. In this case we use the notation
u |l v If

gij = Ci * Cy,

then
1 0 0
g5]=10 1 0
0 0 ¢
For e = 1 the metric is positive-definite (Euclidean). For e = — 1 the metric

is hyperbolic (Minkowskian) and the vector ¢z = t is time-like.
Let (e,) be any basis. Its dual basis (e®) is defined by

e, e’ =al.

If

b b
Gab = €q * €Ep, ga :ea‘e’

then the two symmetric matrices [gab} and [g“b] are inverses of each other
(i.e. g gy = 6%) and we get the well-known rules of raising and lowering the
indices: if v = v%e, = v,e%, then

b a ab
Vg = GabV , UV =g Vb,

and

For the canonical basis,
C1 = C1, C2 = C2, C3 = &3,

1}1 = U1, ’U2 = V2, U3 = EVs3.
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10.1.2 The volume form

We define a volume three-form V(u, v, w) by setting
Viey, e2,c03) =e.

As a consequence,
V(e ¢i,¢j) = € €nij

where €y;; is the Levi-Civita symbol, and

V(u,v,w) =cep;; vl = [0l 02 v

For any arbitrary basis (e,) we have

b

V(w, v, w) = Vype u0Pw® = VPO yupw,
) )

where

V;zbc = V(eaa €p, eC)7 Vabc = V(eaa eb7 eC) = gadgbeng Vdef~

If the basis (e,) is oriented as (¢;), that is, if
e, =Alc;, det A>0, A=][A"],

then

1
Vabe = € |g| Eabe Vabc = Eabc7 9= det[gab]a

Vgl

where £,4p. and £2b¢

are Levi-Civita symbols. It follows that

229

(10.1)

VY =3le, VAV, =204, VPV, = e 690 = (6260 — 6265).

To prove (10.1) we observe that from g., = AL A7 g;; it follows that
a’‘tbh I

g = det[gay] = (det A)? det[g;;] = (det A)? e.
J

Thus, g has the same sign of ¢ and we can write g = ¢ |g|. Moreover, since A

has a positive determinant,
det A =+/|g|.

Hence,
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Vabe = ALALAR Vi = eeij1 AL AL AR = e det A = 2 /|9| 2abe,
Vabc — Vdef gadgbegcf —¢ /‘g| Edef gadgbegcf

= ‘g‘ gabe det[gab] =¢ ‘g‘ gabe 1_ 1 gabe.

9 ldl

10.1.3 The cross-product

By means of the volume form we define the cross-product u x v of two vectors
by setting
uxv-w=V(uvw).

With respect to any basis (e,) we have
— — _ a,b
e X ey ec=Vype, (WXV)e=uxXv-e. =Vycu'v’

and

b

u X v="Vy.u®v®e® =V y, v e..

For the canonical basis, ¢; X ¢; = €% c¥; thus,

C1 ><62:C3:t7
C2 X C3 = €Cyq,

Cc3 X C1 = £C3.
The cross product satisfies the following rules,
UX V= —V XU,
UXV - W=WXU-V=0VXW -+ U,
UXV-W=U-VXW,
whatever €. For the double cross product we have
(uxv)xw=c(u-wv—v-wu).
Indeed,

(uxv) xw=Vyeuvbe® x w= Vyeuv® V¥ u,e,

= Ve VI 4@ 0P wy e 63; u® vt wy e,

=c(utwav’ ey — P wpue,.

As a consequence,
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2

(nxa)-(nxb)=(nxa)xn-b=c(n®a-b—n-an-b)

and
(nxa)’=¢ (n*a®>— (n-a)?).

10.1.4 Rotations

With a vector n such that
y=n?=+1

we associate the linear operators %Z: R3 — R3 of the kind
Zv)=v+anxv+Pn-vn—yv), a R
It follows that Z(n) = n, and
v-ZW)=(1-py)v?+B(n-v) (10.2)
Hence,

(Z())? = v* +a?(n xv)* + % (v(n - v)* +79° (v)* = 27 (n - v)?)
+ 28 ((n - v)* — yv?)
=v?+a% (w? — (n-v)?) + 3% (*v? —y(n - v)?)
+ 283 ((n - v)? — yv?)
= (L+9(ea® +96% = 28)) v* + (26 — ca® —75°) (n - v)?,

and (Z(v))? = v? is equivalent to
(v(ea® +9B8% — 28)) v* + (28 —ea® —y5?) (n - v)* = 0. (10.3)

Let us consider the case v = n? = 1 and (#(v))®> = v% Then, for cach
vector v L n, v? # 0, from (10.2) and (10.3) we obtain

v - % (v)

S =1-8 (10.4)

and
e’ + 3% -23=0. (10.5)

In the Euclidean metric (i.e., for e = 1) Eq. (10.5) implies o? < 1, and
1 — 3] <1.Let usset 1 — 3 = cosf, B = 1— cosf. Then (10.5) implies
a? = sin? . If we choose o = sin 6, then we obtain the Rodrigues formula for

the rotations in the Euclidean three-space,
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K(n,0)(v) =v +sinfn x v+ (1 —cosb)(n-vn—ov) (10.6)
The choice o = sinf (instead of & = —sin#) is in accordance with the
conditions

Rnx2)(v) =nxv, viln.

It follows that for all v # 0 orthogonal to n,

v X Z(v)
2

v % (v)

-n, cosf = 3
v

sinf =

(10.7)

Note that 6 is the angle of rotation (i.e., the angle between v and Z(v)) for
all v L n. The unit vector n is the azis of rotation.

In the Minkowski metric (i.e., fore = —1) Eq. (10.5) shows that [1—5] > 1
and, because of Eq. (10.4), we put 1 — 8 = cosh x; that is, 8 = 1 — cosh x.
This choice corresponds to the assumption that any time-like vector v L n is
time-equioriented with its image Z(v); that is, v - Z(v) < 0. In particular,
x = 0 corresponds to Z(v) = v. Equation (10.5) implies a2 = sinh? y. If we
choose a = sinh y then we obtain the Rodrigues formula for rotations in the
Minkowski three-space with a space-like axis n,

R(nx)(v) =v+sinhxn xv+ (1 —coshy)(n-vn—-wv).

It follows that for all nonlight-like v orthogonal to n,

) v X %Z(v) v Z(v)
sinh x = —T-n, Coshsz.
The choice o« = sinh x (instead of & = — sinh ) is in accordance with the

condition
HK(c, ) (c2) = cosh x ¢z + sinh x c3.

Fig. 10.1 Minkowski metric in the plane (cs, ¢3)
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10.1.5 Symplectic structure of an orientable surface

Let us consider a surface M C R? described by a parametric equation
x =x(u',u?) = z(u®).

The tangent vectors
ey = Oy

are assumed to be pointwise independent, so that they form a tangent frame.
With this frame we associate the coefficients of the first fundamental form

Aap = €q - €g.
The dual frame is defined by
e*=A"es, e -e5= 5.
The covariant components of a tangent vector p are
Poa =P " €q-

The Christoffel symbols and the coefficient of the second fundamental vector-
valued form are defined by:

8aeﬁ = F;{ﬂ ey + B,3, B,g- ey = 0.

A regular surface M C R? is orientable if it admits a global orthogonal vector
field n # 0. We assume that n is a unit vector. Then n - n = +1, according
to the signature of the metric in R3.

Let us consider the two-form ¢ on tangent vectors defined by

ou,v)=n-uxv, wu,veTM.

This is the area two-form. Its integral over a compact subset U C M gives,
by definition, the area of U. By setting

oap =0(€n,€3) =N - €4 X €g, (10.8)
we get
o(u,v) =n-ey x egu® VP = Oap u®vf = 012(u1v2 — u2v1).

Since v* = (v, du®) = v - €%, it follows that

o= %Uag du® A du® = 019 du® A du?.
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The area two-form is nondegenerate, thus it is a symplectic form (a two-form
on a two-dimensional surface is obviously closed).

The Hamiltonian vector field X ; associated with a function f(u®) on the
surface is defined by equation

XF oap=—0pf.

We observe that

Xfoap=—-0f < Xfn-e,xeg=-0sf

— n-Xjyxeg=-0gf
— Xj-egxn=—-0sf
— X;-nxeg=0zf
< X;-nxegA’* = AP o4f
— Xyxn-e*=(V[f)~
— X;xn=V[,

where V is the gradient operator on the surface. This shows that X is
defined by the implicit equation X ; x n = V f. Since X is tangent to the
surface, X - n = 0. Then we have

Vixn=(X;xn)xn=¢(X; - nn—-n-nXy)= —en-nXy.

It follows that

Xi=evnxVf, v=n-n==1 (10.9)

This gives the explicit definition of X y. The Poisson bracket is defined by
{fLg}o =Xy, Xy)=n-X;xXs=n--(nxVf)x(nxVg).

Thus,

{f.9}s =cvn - (Vfx V) (10.10)

Let f(x) be the restriction to € M of a function .Z(z) on R3. The
gradient V f of a function f on a submanifold M of a Riemannian manifold
R? is simply the orthogonal projection to the tangent space of M of the
gradient V.% of any (local) extension # of f; therefore we have

VZ(x) =V [+ h(x)n.

It follows that the equation
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n-(VfxVg)=n-(VF xVY)

holds on the surface. Then from (10.10) we get

{f,9}o =en®n - (V.F x VYD) (10.11)

This formula gives the Poisson bracket of functions f(x) on the surface in
terms of local extensions .7 (x).

10.1.6 The Poisson bracket of functions of a special
kind

With any (smooth) function .7 (z) on R? we associate a function F(q,p) on
T*R? defined by
F(q,p) =7 (z), x==qxp. (10.12)

Let us compute the Poisson bracket of functions of this kind. In the canonical
basis, we have ¢ = ¢'¢;, p = p'c;, and z* = V¥Fk q; pr.- Hence,

ot oG 09 o' 09 _ ..
o = Ve 50 G ag T aa P
ort y OF 0% 0x' 0F
— Vil - = . Vi
i “ i i
oF 0G  0F _ .., 09 &/ 09
or ot ijl 99 krs .j
Opr 0¢' O Uger V" * 9ot P oxt Oxv 9" Vigs VI 0 i
8 8 ) }
g (5585 — 5567) ¢ p
V9 —-q-pVZF -VY9),
and
OF 0G ~ 0G OF

F,.G NFq-V9—q-VNTFp-VY).
{F,G} = ool o od e(p q q P )

Since
(gxp)- (VFxVY) =q-px (VF xVY)
=eq- (VY -pVF -VZ -pVY)

e(VY - pVF -q—VF - -pVY-q),

we find the formula
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{F,G}= — (g xp) - (VF xVY) (10.13)

that gives the Poisson bracket of functions F(q,p) on T*R3 of the type
(10.12).

10.2 The Hamilton principal function on S,

The basic objects are: (i) the space R? endowed with the Euclidean metric;
(i) the configuration manifold Q = Sz = (q) C R3, defined by ¢* = 1; (iii)
the cotangent bundle T*Q = T*S,: it consists of pairs (g, p), where p is
interpreted as a vector tangent to Sy at the point g, by setting (v,p) =v - p
for each vector v tangent to S at g; and (iv) the eikonal equation (coisotropic
submanifold) C' C T*Q defined by equation p? = 1.

The oriented geodesics on Sy are in one-to-one correspondence with the
unit vectors . The geodesic corresponding to n is the intersection of Q = So
with the plane II,, orthogonal to n and passing through the origin. The
orientation of this maximal circle is determined by the formula p = n X q,
equivalent to n = q@ X p, where g € ) and p is the unit vector tangent to the
oriented circle. But the oriented geodesics are in one-to-one correspondence
with the characteristics of C, thus we have the following.

Theorem 10.1. The set M of the characteristics of C' is a manifold dif-
feomorphic to the unit sphere So. The one-to-one correspondence between
characteristics y(n) of C and the unit vectors m € Sy is given by

¢ =1 (e Q=S5y),
2:1 C,
(a,p) €7v(n) = g Pec) (10.14)
qg-p=0 (peT*Q),
n=gqXxp.

It follows that two pairs (gg, py) and (g, p;) of T*Q belong to the same
characteristic y(n) if and only if the above equations are satisfied with n =
gy X Py = q; X p; or equivalently, if and only if p, = n x q, and p; = n xgq,.
Since g, and g, are both orthogonal to n, we can consider the rotation with
axis n that maps g, to ;. The axis n is determined (even in the case g, = q;)
by setting n = q, X p, (or m = q; x p;). This proves the following.

Theorem 10.2. A pair ((qg, Po), (g1, 1)) belongs to the characteristic rela-
tion Dc if and only if qy € Sz and there exists a pair (n,0) € So X R such
that
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(10.15)
qo-nm=gq;-n=0,

by =N Xqq,

where X (n,0) s the rotation of aris m and angle 0,
R(n,0)(v) =v +sinfn x v+ (1—-cosh)(n - -vn—wv).

Then we can prove the following.

Theorem 10.3. The characteristic relation D¢ is generated by the family
S:(Sy x Sp;R xR xSy x R¥) — R,
defined by
S(q1,q0: M. 0,n,v) =0+ X ((go - n)* + (g, - n)*> + (v —n x q,)?)

+v- (g — Zino)(q0)) -

(10.16)
The critical set = of S is described by equations
g n=g-n=0 v=nxqy, q =%(q). (10.17)
This generating family is not a Morse family.
Proof. The equations generated by S are
oS
0= A 0= @ Do = — ﬁ
OA 00’ 0 dq,’
a5 59 oS (10.18)
O = a3 O = — pl = .
v on’ dq,

=

The first four equations describe the critical set =. For all n € Sy we have

oS
8_71, = va}w:n(I -—ne n) = Pn(vaLc:n)’
where

Po=1—-n®n.

Similar equations hold for g, and g;. The first two equations (10.18) of the
critical set read

08

O:a:(%'nﬁ‘?(%'n)

Zr(w-—nxq)?

and
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oS
0= 90 2Mv —n x q1) + g, — Z(qo)-
v
These are equivalent to Eqgs. (10.17). We show below that the remaining Eqs.

(10.18) of = are identically satisfied. Due to Eqgs. (10.17), on the critical set
we have

aS 0 0
Po = _———(U'%(QO))—%

dgq,  0q, (90 - %' @)
=Z"(v)(I —qy©®qy) =Z" (v) =27 (v) - qy qq
=Z"(v)—v-%(qy) =% (v)—v-q

= %T(U) —nXq;-q= %T@)a

and 55
pp=—7—=vI—-q,®q,) =v.
1 94, ( 1 ®4qy)
Thus, because Z' = %",
po=2""'(p1).

All Egs. (10.15) have been found. We show that the last two equations (10.18)
of the critical set are identically satisfied. On the critical set the vector gy x v
is parallel to n,

Qo Xv=qyx(MXxXq)=qy-qn—qy-nq =qg-qn  (10.19)
so that
s 9
o on (v - Z%(q))

. 0 0
:sme%(n-qoxv)—l—(l—cosO)%(n-qon-v)

=sinf P,(q, x v) = 0.
Finally, because on the critical set n - v = 0, we have
oS

— =1-—v- (cosfnxqgy+sinf (n-q,n—q,))

=1—-cosfv-nxgqgy+sinf - q,

and, because of the second equation (10.7),
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v-nxgy=(nxZ%(q,)) - (nxq)
= %(q,) - 9o = g5 cos b (10.21)
= cos 6,

Moreover, because of the first equation (10.7),

veqo=nXxXRZ(qy) gy =n-RZ(qy) X qy = —q% sinf = —sin6.
Thus,
g—g =1—cos’f —sin®6H = 0.
Because 55
S,\Za:(qo'”y"‘(‘h ‘n)’ + (v -nxq)
on the critical set we have dSy = 0. This shows that S is not a Morse family.

a

Theorem 10.4. An equivalent reduced generating family of D¢ is the func-
tion
SIZ <S2 X SQ;RXRXSQ) — R

defined by
§'(a1:00 A 0:m) = 0+ A (@0 - )* + (a1 - 1)) =1 % @4+ Hin)(d0)-

Proof. By means of equations v = n x gy of the critical set we can remove
the extra variable v of S. Thus, we get the reduced generating family S’. O

Remark 10.1. On the critical set the generating family is reducible to S =
6. This function is obviously symmetric in (g, g,), in accordance with the
symmetry of the characteristic relation. Also the reduced generating family
S’ is not a Morse family. &

Remark 10.2. We consider the inclusion relation
R C Sy xR®* = {(q,x) such that q = x}.

The canonical lift RCT*Sy x T*R3 is a symplectic reduction whose inverse
image R o (T*S;) is the coisotropic submanifold 73 R* of the covectors
p € R3 based at points of S,. The fibers of this reduction are the equivalence
classes of the equivalence relation

p~p <= p,p based at the same point g € Sy, p—p’ L So,

that is,
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p,p’ based at the same point q € Sy
p~p <= {and (10.22)

(p—p')xqg=0.

A second symplectic reduction we have to consider is the characteristic re-
duction associated with the coisotropic submanifold C,

Ro: M «— T7Q.

This is the graph of the surjective submersion which maps a point of C' to
the characteristic that contains this point. This reduction defines a reduced
symplectic form w on the space M of the characteristics. O

Theorem 10.5. The reduced symplectic form w is the opposite of the stan-
dard symplectic form o on Sy defined by

o(u,v) =n-u x v, (10.23)
where n € Sy and (u,v) are vectors tangent to Sy at the point n.

Proof. (I) With any arbitrary (smooth) function .Z (x) on R?® we associate a
function F(q,p) on T*R3,

F(q,p) = F(q x p), (10.24)
and a function f(n) on M = S,,
f(n)=F(n) (10.25)

(this is simply the restriction of # to the sphere).

(IT) The functions F on T*R? are constant on the fibers of the first reduc-
tion R, because on a fiber we have ¢ x p = ¢ x p’ and q € Ss; see (10.22).
Hence, these functions are reducible to functions on T*Sy by taking g = 1
and p - q = 0.

(IIT) When restricted to the submanifold C, by taking p* = 1, a function
F(q,p) of the kind (10.24) is constant on each characteristic v(n) because of
(10.14), so that it is reducible to a function f(n) = .Z#(n), withn =g xp
(note that n? = 1, because q and p are orthogonal unit vectors).

(IV) Let us consider the standard symplectic form (10.23) on the sphere
M =S,. By formula (10.10) we get the Poisson bracket

{frg}o =mn-(VfxVg).

(V) We recall that, according to the general theory of the symplectic re-
ductions, the Poisson bracket of two functions f(n) on the reduced symplectic
manifold (M, w) is defined by
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{f,9}e(n) ={F,G}(q,p), (10.26)

where (q,p) € v(n) C C C T*Sz and where F and G are any two functions
on T*R? constant on the characteristics  of C. Because of (III) the functions
F and f defined by (10.24) and (10.25) by means of any function .# fit with
this scheme. Hence, (g, p) € v(n) means in particular that n = q x p; see
(10.14). Then, by applying formulae (10.13) and (10.11) for e = 1, which now
reads {f,g}o =m - V.Z x V¥, we get

{f,9}o(n) ={F,G}(q,p) = —qxp-(VF xVY)

(10.27)
=-—-n-VZ% x V¥ = _{f7 g}a(n)'

This holds for all functions .% (). We remark that any function f(n) on the
sphere M admits an extension .% (x) to R3, such that .# (n) = f(n). We can,
for instance, extend the function f by constant values along the half-lines
issued from the origin of R? (the origin must be excluded, but this exclusion
is irrelevant). Thus, the equality

{fa g}a(n) = - {fa g}w(n)
holds for all f and g on M. This shows that w = —o. O

Remark 10.5. In Eq. (10.23) defining o the normal vector m is oriented outside
the sphere. If we choose it pointing to the center, then we get o = w. &

10.3 The Hamilton principal function on Hy

The basic objects are: (i) the space R? endowed with the Minkowskian metric,
with z time-like; (ii) the configuration manifold Q = Hs = (q) C R?, defined
by
= —1, 224+y? -2 +1=0,
—
q-c3<0, z > 0.

The Minkowskian metric induces on Hs a positive-definite metric and q €
Hy implies ¢ 1 Hs. Indeed, for any curve g(t) € Hy we have ¢-q = 0
thus, ¢ (tangent to Hy) is space-like (every nonzero-vector orthogonal to a
time-like vector is space-like). (iii) The cotangent bundle T*Q = T*H, =
(g,p), where p is a vector tangent to Hy at q. (iv) The eikonal equation
(coisotropic submanifold) C' C T*Q defined by equation p*> = 1. Note that
the covectors (g, p) € T*Hy can be interpreted as vectors p tangent to Hy by
setting (v, p) = v - p for each vector v tangent to Hsy at the point g. (v) The
hyperboloid K; of the unit space-like vectors n, n? = 1. The metric induced
on Ky is Lorentzian.
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Ho

Ko

Fig. 10.2 The hyperboloids Hy and Ko in the Minkowski three-space

Theorem 10.6. The set M of the characteristics of C' is a manifold diffeo-
morphic to Ky. The one-to-one correspondence between characteristics v(n)
of C' and the unit vectors n € M is given by

(@.p) €q(n) <= ¢ (10.28)

Proof. The geodesics of @ are the orbits of spontaneous motions (no active
force). These motions admit the first integral

n=gqxagq. (10.29)

Indeed,
n=qxqg=gxR

where R is the reaction force orthogonal to Hy. Since also g(t) is orthogonal
to Ha, it follows that n = 0. From (10.29) it follows that: (i) ¢ L n, so
for any fixed n, the corresponding geodesic has velocity ¢ orthogonal to n;
(ii) n is space-like because it is orthogonal to the time-like vector g (n # 0,
inasmuch as ¢ cannot be parallel to g unless ¢ = 0. We can consider only
geodesic motions with unit velocity, ¢* = 1. Due to (10.29), this is equivalent
to assuming n? = 1; that is, n € Ky. The characteristics are in one-to-one
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correspondence with the oriented geodesics, thus the set M is identified with
Ko and equations (10.28) follow by replacing ¢ with p. O

As a corollary of Theorem 10.6 we have the following.

Theorem 10.7. A pair ((qo, Po), (g1, 1)) belongs to the characteristic rela-
tion D¢ if and only if qo € Ha and there exists a pair (n,x) € Ka x R such
that

q, = %(n,x)(qo)v P = %(n,x) (Po)a

qgo-n=gq, -n=0, pp =1n Xqy,
where X (n,y) 1s the rotation of aris m and pseudo-angle X,
R(n,x)(v) =v +sinhxn x v+ (1 —coshy)(n-vn—wv).
Then we can prove the following.

Theorem 10.8. The characteristic relation D¢ is generated by the family
S: (Hy x Hy; R x R x Ky x R3) — R,
defined by
S(g0, a3 X, x,m,v) = x + A ((g0 - n)* + (g1 - n)? + (v —n x q,)°)

+v- (Q1 _%(n,x) (410))
(10.30)
The critical set is described by equations

G- -n=q -n=0, v=nxgq;, q =%
This generating family is not a Morse family.

Note that in (10.30) the by the symbol ()3 we mean the scalar product
u + u in the Euclidean metric.

Proof. The proof follows the same pattern of that concerning So, with the
following variants. (i) In (10.19) we used the double cross-product formula,
thus the second and the last terms should be multiplied by ¢; in fact, this has
no consequence and we again get 95/9n = 0; (ii) formula (10.20) is replaced
by a similar formula with cosh y and — sinh yx instead of cos € and sin 6,

oS
8—:1—coshxfu-nxqo—sinhx'u-qo;
X

(iil) formula (10.21) involves the scalar product of two cross products, so that
the second equality is multiplied by € = —1; we get

v-nxqy= —%(qy) - qy= — qo cosh x = cosh x,
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with v =n x g =n x Z(q,). In the present case
v-qy=mn-%(q,) X q, = qj sinhy = — sinh.

As a consequence,

oS
—— =1 —cosh? y 4+ sinh? y = 0.
ox
(]
We have theorems similar to Theorems 10.4 and 10.5 for the sphere.
Theorem 10.9. An equivalent reduced generating family is
S/Z (H2 XHQ;RXRXKQ) —>R,
defined by
Sl(q07q1; A7X7n) =
(10.31)

=x+A|(g-n)*+ (g n)ﬂ —n X gy Hnx)(d0)-

The proof is similar to that of Ss.

Theorem 10.10. The reduced symplectic manifold is (Ko, w), where the re-

duced symplectic form w coincides with the standard symplectic form o of Ky
defined by
olu,v) =n-u xwv.

Proof. The proof is similar, mutatis mutandis, to that of So till Eq. (10.27),
which now gives

{f,9}o(n) ={F,G}(q,p)= —qgxp- (VF xVY)
= —n-V.Z xVY{f,g9}-(n),

being, fore = -1, {f, g}, = —n - VF x VY. O

Note that in the case of the eikonal equation of Hy the reduced symplectic
form coincides with the standard area two-form on Ky associated with the
normal vector n. Moreover, the symplectic manifold (Ks, o) is now symplec-
tomorphic to a cotangent bundle, as shown by the following.

Theorem 10.11. Let Dy be the cylinder in the Minkowski space R>, with
avis z and intersecting the (x,y)-plane in the unit circle Sy, z* + y* = 1.
Then the map ¢: Ky — Dy defined by

n+mn-cscs

p(n) = 1+ (n-cy)?
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is a symplectomorphism from (Ky, o) to the cotangent bundle T*S; ~ Sy x R.

Remark 10.4. The map ¢ is the radial orthogonal projection, with respect to
the z-axis, from Ky to Dy. Note that the vector n + n - ¢z c3 is the (z,y)-
component of n, being orthogonal to c3, and that its square is

(n+n-cye3)’=n>—(n-c3)’+2(n-c3)’=1+(n-c3)’>. O

5| 5

Ko

Fig. 10.3 The hyperboloid Ky and the cylinder Da
in the Minkowski three-space

Proof. Let Dy ~ S1 X R be described by the parametric equation
r=u(f) + 2t =cosh c; +sinf co + 2z c3, (u',u?) = (z0).
The associated tangent frame is
er=t, es = 0yu = s.
We choose the orthogonal unit vector n = w. Then, according to (10.8),
gla=mn-e1Xey=u-txs
In the Minkowskian metric (i.e., for e = —1)
u-txs=cy-c3xco=1.

Thus, 012 = 1 and the standard symplectic form on Dy is
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op, = oo dul A du® = dz A db.

If we consider T*S; ~ S; x R with canonical coordinates (6, z), then the
Liouville form is fs, = z df and the symplectic form dfs, = dz A df coincides
with the area two-form. Let Ko ~ S; x R be described by the parametric
equation

r = cosh&u(f) +sinhét, (u',u?) = (&,0).

The associated frame is
e; =sinh&u + cosh&t, ey = cosh&dy u = cosh¢ s.
We choose the orthogonal unit vector n = r. It follows that
cla=mn-e; X e =1 - (sinhfu+ coshét) x (cosh & s)
= (cosh{u +sinh & t) - (sinh&u + cosh&t) x (coshé s)
= cosh ¢ (cosh? €u - t x s+ sinh? &t - u x )
=coshéu -t x s =cosh€.
Then, in accordance with the above choices, the standard symplectic form is
oK, = 012 du' A du® = cosh & dé A df = dsinh y A df.

We look for a diffeomorphism ¢: Ky — s described by the single equation
z = z(§) such that

¢ oK, = op,.
This last condition is equivalent to equation dz(£) A df = dsinh & A df. Then
we can choose z(£) = sinh&. The diffeomorphism ¢ so defined is the radial
orthogonal projection with respect to the z-axis restricted to Ko. O
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generating function, 61
Hamilton principal function, 135
Jacobi theorem, 102
Gobal potential, 211
Graded Leibniz rule, 22

Hamilton
characteristic function, 97
equations, 61
global principal function, 135
principal function, 97
Hamilton—Jacobi equation, 88, 89, 175,
211
of a Van der Waals gas, 178
of an ideal gas, 175
Hamiltonian
function, 36
vector field, 36
Hidden variables, 154
Homogeneous
composite system, 198
formalism, 92
Hopf fibration, 52

Ideal
gas, 173-176, 187, 190, 194
lens, 115

concave, 142
convex, 142
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spring, 166
Identity relation, 28
Image of a relation, 28
Immersed Lagrangian submanifold, 40
Immersion, 4
Implicit equations of a
Lagrangian submanifold, 66
Impulse, 58
Incoming waves, 128
Independent
equations, 10, 11
function, 10
Initial conditions, 54
Injection-relation, 87
Integral
curve, 15
function
of a distribution, 209
of a vector field, 17
manifold
of a distribution, 42, 209
Intensive observables, 170
Interior product, 23
Internal energy, 172, 173, 176, 180, 187,
189-191
of a Van der Waals gas, 180
of an ideal gas, 176
Internal variables, 154
Intrinsic potential energy, 171
Invariant form, 25
Inverse image of a relation, 28
Inverse relation, 28
Involution of functions, 37
Involutive distribution, 208
Isomorphic reductions, 55, 102
Isomorphism of reductions, 55
Isotropic
relation, 34
submanifold, 38
subspace, 33

Jacobi theorem, 102
Kepler motions, 53

Lagrangian
bracket, 40, 65
coordinates, 3
immersion, 40
multipliers, 79
relation, 34
set, 68

definition, 48
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examples, 96, 106, 108, 110, 111, intensive, 170
113, 119, 122, 137, 139, 143, 158,  One-form, 18, 62
172, 186, 224 One-parameter group of transformations,
singularity, 63 15
splitting, 220 Open
submanifold, 38 submanifold, 8
generated by a function on a thermostatic system, 193
constraint, 79 Outgoing waves, 128
implicit equations, 66
parametric equations of a, 64 Pairing, 32
subspace, 33 Parallelizable
Legendre transform, 183 manifold, 5
Leibniz rule, 1 Parametric equations
Lemma of Poincaré—Volterra, 23 of a curve, 2
Lens-relation, 115 of a Lagrangian submanifold, 64
Lie Phase space, 58
bracket, 17 Phases, 200
derivative, 24 Poincaré—Volterra lemma, 23
Linear Poisson
differential form, 19, 62 bracket, 36
relation, 29 manifold, 37
symplectic reduction, 35 Polar
Liouville one-form, 59 subspace, 32, 215
Local Potential
flows, 16 energy, 182
potentials, 211 form, 23
Locality of a derivation, 22 Principal function of Hamilton, 97
Principle of D’Alembert—Lagrange, 159
Malus theorem, 119 Pullback of a form, 21
Maslov-Hormander theorem, 69, 223
Maximal Rank
integral curve, 15 of a distribution, 207
Maxwell of a map at a point, 4
construction, 202 of a point, 64
convention, 200 theorem, 6
rule, 200, 201 Ray, 130
Mirror-relation, 109 Rays, 93
Molar Reactive forces, 77
entropy, 193 Reduced
free energy, 195 generating family, 72
internal energy, 194 Poisson bracket, 50
number, 193 set, 30
volume, 193 symplectic form, 48
Mole number n, 174 symplectic manifold, 49
Morse families Reduction, 29
equivalence of, 71 of a submanifold, 46
Morse family, 68 fiber of a, 29
Motion of a mechanical system, 3 Reductions
isomorphic, 102
Natural canonical coordinates, 60 Refraction index, 91, 117
Regular
Observables, 182 distribution, 41, 207
basic, 62 Hamilton—Jacobi equations, 93

extensive, 170 point, 63
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transpose of a, 28
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codomain of a, 27
coisotropic, 34
diagonal, 28, 82, 87
domain of a, 27
identity, 28
image of a, 28
inverse image of a, 28
inverse of a, 28
isotropic, 34
Lagrangian, 34
linear, 29
smooth, 29
symmetric, 28
symplectic, 34, 43
symplectic dual, 34
Relations
composition rule, 27
Restriction of a form to a submanifold,
21
Rodrigues formula, 231

Section of a fibration, 5
Simple
static system, 171
thermostatic system, 194
Singleton, 28
Singular point, 63
Smooth
constraint, 77
function, 1
relation, 29
Source of a system of rays, 106
Space of states, 170
State manifold, 170
Subimmersion, 4
Submanifold
coisotropic, 38
isotropic, 38
Lagrangian, 38
open, 8
Submersion, 4
Subspace
coisotropic, 33
isotropic, 33
Lagrangian, 33
Supplementary
manifold, 69
variables, 69
Surjective submersion, 29
Symmetric relation, 28
Symplectic
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dual relation, 34
dual space, 32
form, 35
functorial rule, 34
manifold, 35
polar operator, 33
polar subspace, 33
reduction, 45
associated with a coisotropic
submanifold, 49
linear, 35
relation, 34, 43
generated by a family, 74
generated by a function
on a relation, 80
vector space, 31
Symplectomorphism, 44
System of rays, 94
generated by a hypersurface, 136
generated by a point, 137
incident, 108
reflected, 108

Tangent

covector, 57

fibration, 1

frame, 233

functor, 4

lift of a curve, 2

map, 3

prolongation

of a curve, 2
of a submanifold, 8

relation, 29

space, 1

vectors, 1
Theorem of

Frobenius, 209

Jacobi, 102

Malus, 119

Maslov-Hormander, 69, 223

the stationary phase, 129
Thermostatic potentials, 186
Transformations

one parameter group of, 15
Transpose relation, 28
Transversal to the fibers, 63
Transverse intersection, 13, 68
Trivial fibration, 5

Van der Waals gas, 173, 177, 180, 187,
194, 201-203
free energy, 192
Variables
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hidden, 154
internal, 154
Variational equation, 159
Vector
field, 14
tangent to a submanifold, 8
Vector field
characteristic of a distribution, 41
compatible with a distribution, 207
complete, 15
integral curve of a, 15
tangent to a submanifold, 18
Vertical
submanifold, 88
vector, 58, 63, 68
Virtual
compatible displacement, 154

displacement, 3, 153
power, 58, 153
velocity, 3, 58, 153
work, 58, 153

work principle, 159

‘Wave
equation, 128
fronts, 95
geodesically parallel, 95
incoming, 128
outgoing, 128

Zeeman machine, 163
Zero—section, 78
Zero-form, 19
Zero-relation, 80, 86
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