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To find exact solutions of nonlinear Ode using Lie symmetry technique it is required to find infinitesimal generator
of the group admitted by differential equation, which becomes cumbersome if done manually.

The purpose of this paper is to develop algorithm in open-source SageMath to find the determining equations
for infinitesimal transformation of Second and Third-order ODE which on solving gives value of infinitesimal.
The algorithm developed in the paper is prepared in python language. The codes given in algorithm can
be used by typing or by downloading the .odt file by using link https://drive.google.com/open?id=
19T5FHV89z41um7_LbvsNIgnyFO_h1lfJT.The codes given in .odt file can then copied and pasted in Sage
Cell, SageMath cloud ( CoCalc - Collaborative Calculation and Data Science) or in SageMath - Open-Source

By giving input of differential equation in interactive window the user can get the output as determining equations

Infinitesimal transformation, Lie symmetry, Ode of second and third order, SageMath software.
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1. Introduction

The differential equation is used in many mathematical
modelling in science and other areas of research in which ex-
act solution of differential equations is sought to give accurate

result.

The Lie symmetry method or infinitesimal group method
starts with a general infinitesimal group of transformations.
Using the invariance under the infinitesimal group the “deter-
mining equations” are derived. The determining equations
are set of linear differential equations, the solution of which
gives the transformation function or the infinitesimal of the
dependent and independent variables [10]. To solve the differ-
ential equation using Lie symmetry the most essential thing
is to find infinitesimal of the Lie group associated with the
differential equations.

In the book “Symmetry Analysis of Differential Equa-
tions An Introduction” [2], Hydon suggested some algebra
packages to find Lie symmetry various Mathemaical software
[7-9] but no such package available on open source Sage-
Maths software. We used the related mathematical concepts
of infinitesimal transformations and developed an algorithm
in open-source SageMath software using python language
which gives the determining equations as output by providing


https://drive.google.com/open?id=19T5FHV89Z41um7_LbvsNIgnyF0_hlfJT
https://drive.google.com/open?id=19T5FHV89Z41um7_LbvsNIgnyF0_hlfJT
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the differential equations as input in the program.

2. Preliminaries
Following theorem [11] is used to develop algorithm
Theorem 2.1. Let

0 0
T =X(x,y) > +Y(x,y) >

be the infinitesimal generator of one parameter Lie group of
transformations

2.1

X' = fx,y,€), ¥y =gxye) (2.2)

associated with differential equation written in solved form

Y =Hx,yy Y.y ™) 2:3)
ay"
( =
where y'n) T
Let
P) 2 J
T™ =X (x,y) 5= + Y (x,y) 5= + Y (x,0.)) 55+
ox dx a9y’
5 (2.4)
"’+Ynx x,y,y’,...,y(n) Y
[y ) 35m

be the n'" extended infinitesimal generator of (2.1) where for
k=1,2,...n Y|y is given by

Yig = Dx (Yeo1y) =% Da(X) (2.5)
I’l D a + / a + t3] a + + /" a +
where Dy = — — —
ax dy Y ay' Y ady”

Then (2.2) is admitted by (2.3) if and only if

T(">(y(")—H(x,y,y/,y”7...,y(”>)) =0 (26)
when y" = H(x,y,y',y",...,y")
Proof. For proof See [11]

]

For second-order ODE

y'=H(x,y,y') 2.7)

the equation (2.6) becomes

7 (' —H(x,y,y')) =0wheny” = H(x,y,y') (2.8)
where

T@) =X 0.+ 0y + Yy + Yjuy Oy (2.9)
and

Y =Y+ (% — Xy — X' (2.10)
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12

Yieg = Yoo + (2Vex = Xe)y' + (Y = 2 Xy )y — X_vy)/3

" 1 21D
+ (5 —2X)y" 3%,y

Equating coefficients of various powers y' to zero, we obtain
the determining equations for finding infinitesimal X and Y.

For third-order ODE

Yy =H(x,y,y',y") (2.12)

the equation (2.6) becomes
T (" —H(x,y,y',y")) = Owheny” = H(x,y,y',y")
(2.13)
where
T®) =X 0, +Y 9y + YOy + YuOyr + +¥ey Iy (2.14)

and Y},) and Y}, are given by (2.10) and (2.11) respectively
and
Vg =Yoo + (3¥ey — Xowr)y' + 3(Yayy — Xxxy)ylz + (Yyyy — 3X)Ofy)yl3
— Xy 4 3{¥ay — Xex + (Yyy — 3X)y' — 2Xpy2 1" — 3%,y
+{¥, = 3X, —4X,y' 1"
(2.15)

Equating coefficients of various powers y' to zero, we obtain
the determining equations for finding infinitesimal X and Y.

3. Main Results

3.1 Notations and symbols

Symbols Equivalent sym-
bol in algorithm
dy .
— derivative of y | yv_x
dx
W.I.to X
d2
% second deriva- | y_xx
dx .
tive of y w.r.to
X
d3
CY | Third deriva- | y_xxx
dx3 .
tive of y w.r.to
X
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3.2 Algorithm
SageMath algorithm for finding determining equation

print (”Program find determining equ
of thetype y_xxx=H(x,y,y-x,y_-xx)or
y-xx=H(x,y,y-x)
,write y_x for first and
second derivative”)
var(’X,y,y-X,b,y_xx,y_xxx ,c,d
,YL,Y2,Y3,K ,T)
function (’X,Y,f’) # Define function
import itertools
@interact
def deter_eq (A=input_box (default=y_xxx,
label="LHS of H’),w=input_box (default
=—y*y_xx,label="RHS of H’)):
W=A—(w)
# define values of Y1,Y2,Y3
Yi=diff (Y(x,y),x)+(diff (Y(x,y),y)
—diff (X(x,y),x))xy_x—-diff (X(x,y),y)*xy_x"2
Y2=diff (Y(x,y),x,x)+(2«diff (Y(x,y).x,y)
—diff (X(x,y),X,Xx))*y_Xx
+(diff (Y(x,y),y,y)-2+diff (X(x,y),Xx,y))
#y_x"2-diff (X(x,y),y,y)*y-x"3
+(diff (Y(x,y),y)-2+diff (X(x,y),x)
“Badiff (X(X,y),y)*y_X)*y_XX
Y3=diff (Y(x,y),.x,x,x)+
Bxdiff(Y(x,y),x,x,y)—-diff (X(x,y),X,X,X))
#y_x+3+(diff (Y(x,y),X,y,Yy)
—diff (X(x,y),X,X,y))*y_x"2+
(diff (Y(x,y),y,y,y)=3#diff (X(x,y),x,y,y))
xy X" 3-diff (X(x,y),y,y,y)*y_x"4
+3x(diff (Y(x,y),x,y)-diff (X(x,y),x,Xx)
+(diff (Y(x,y),y,y)-3=diff (X(x,y),Xx,y))
#y X —2xdiff (X(xX,y),y,y)*y_-X"2)*y_xx
“3xdiff (X(x,y),y)*xy_xx"2
+(diff(Y(x,y),y)-3=diff (X(x,y),x)
45 diff (X(X,y),y)*y_X)*y_XXX
T=X(x,y)* diff (W,x)+Y(x,y)*xdiff (W,y)
+H(YD) s diff (W, y_x)+(Y2)xdiff (W, y_xx)
+(Y3)x diff (W,y_xxx) #define T
if (A==y_xxx):
K=T(y_xxx=w).simplify_full ()
elif (A==y_xx):
K=T(y-xx=w).simplify_full ()
K=(numerator (K))
print (" Determining equations
are given by :7)
for i in range (0,3):
for k,s in itertools.product
(range(1,10),range(1,10)):
L=[(y-x"k)*(y-xx"s),(y-x)"k
L(y-xx)"k]
v=L[1]
if ((K.coefficient(v))!=0):
show (K. coefficient (v)==0)

y-xx for

659

open-source SageMath — 659/661

K=(K-(K. coefficient (v)*v))
.simplify_full ()
show (K==0)

4. Example

Example 1 We find the determining equations of second order
ODE

Y +3yy +7 =0.

To find the determining equations we write the equation in
solved form y” = —3yy —y3.

Input: We write input as y_ xx which is left hand-side and
-3xy*y_x-y~3 which is right side of equation
V_xXx ==3%y*xy_x-y 3

Program find determining equ of the type y xxx=H(X,y,y X,y Xx) or y Xxx=H(X,y,y_X)

LHS
of | y_xx
H

RHS
of [-34y*y_xyh3
H

Determining equations are given by :

) 8 52 a2
3y33—yX(17y)+3yEX(1vy)+3Y(ITy)— @ X(2y)+25 o Y(I ¥)=0
a @ 7
Bya—yX(zsy) Brc’)yX( Y+ WY(TJ/):O
2
(By)ZX(I ,y) =0

(2 X )~ ¥ (e + 35T (o) = 3w Y (o) + oY () =0

Figure 1. Determining equation for second order ODE

Output: We get the following determining equations
which on solving gives values of infinitesimals X and Y

oX aX 2°’X  9%X
37_ —
Yoy TV T a2 T oy
6 87X, (92X +827Yf
y&y oxdy  dy?
4.1
%Y
"oy 7!
oX Y 5 Yy Y
y(zay R =) +3yY +3y Yot 32 =0

For details of this example and solutions of determining equa-
tions refer [1] (page 49-54)

00%%,
§§c%nﬂﬂ
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Example 2 We find the determining equaions for symmetries
of the Chazy equation which third order ODE

y/// _2yy1/+3y/2 -0

To find the determining equations we write the equation in
solved form y"” = 2yy” — 3y?

Input: We write input as y_ xxx which is left hand-side and
2xy*y_xx-3*xy_x"2 which is right side of equation
V_XXX =2xy*y_XX—=3*y_x"2

Program find determining equ of the type y xxx=H(x.yy_x.y Xx) or y xx=H(x,y.y x)

LHS of H [y o
RHS of H | 2y*y_xx-3%y_x"2

Determining equations are given by :

d o2 9%
“2v5, X Bz @Y T3 Y @V =0

o (z,9) -9

(']Z
8 g X @) =0

& 2767 & D . P ¥
2y<w1\'(z,y)—zmy(z.y)) G X @V O Y @) 3 Y (@) =0

o 2 bl 5 » ) B
2y(2 MX(LS/) wy)z}'(z.y)) + JEX(LQ/) -3 (az)Q&UX(z,y) +3 Br(ay)zY(z,y) + JEY(z,y) =0

Figure 2. Determining equation

I L ) &
2K EN -3 EEX @+ X @)+ paY @) =0
P
WX(I’!/) =0
a 9 9*
205X @) -2 (@) -3 Gn X @) 3y (@) =0

730%)((1,#):0

P &
20 g ¥ @)+ (g (@) =0

Figure 3. Determining equation for third order ODE

Output: We get the following determining equations which
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on solving gives values of infinitesimals X and Y

X 90X 9%
%Y
6y 92
W PX PN X v o
A oxdy’ 9x3 ox ~ odx%dy
2’X  _d% oX 2°X %Y oY
2 <28x8x 23)12) 3% B 38x23y +38x8y2 +37y
°X 2°X oX
2oy axay 0oy tay
o
dy3
2).¢ 2’y _d*Y
0X
_38x8y
LT
Vo2 T o
“4.2)

For details of this example and solutions of determining equa-
tions (see Clarkson and Olver [12] ) and [1] (page 61).

Fx)

¥
In this case the given ODE involves a function F(x) so the
codes in algorithm can be modified by defining function F' in
algorithm and can be used.

Example 3 Consider the second order ODE y”’ =
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4.1 Flowchart of algorithm

Declare vari-
able x,y, y_x

!

@ interect

|

,Define function det equ
Define functions used in

algorith or appears in ODE

i

W=y_ x-w,define
Y1,Y2,Y3

K=T (y_xx=w)

Yes

’ K=T (y_XxXX=W)

|

’ K=(numerator (K))

|

for i in range(0,3):

for k,s in range(0,10), range(0,10):

l

define L,v=L][i]

(K.coef ficient

show(K.coefficient
(v)==0) K = (K —
(K .coef ficient(v) *

v))

|

] show(K==0)

G
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Remark 4.1. The algorithm given in this paper is tested with
SageMath Cloud. The algorithm given in the paper can be
modified by user by defining new function if the differential
equation involves any functions of x or y.

5. Conclusion

In this paper we have developed algorithm to find the

determining equations for infinitesimal transformation of Sec-
ond and Third-order ODE in open-source SageMath software.
The algorith can be used by researcher working in the field
differential equations with use of lie symmetry. The algorithm
can be developed further to find the determining equations
with the values of infinitesimals directly.
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