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Preface

The aim of this paper is to lead (in most elementary terms) an under-
graduate student of Mathematics or Physics from the historical Newtonian-
d’Alembertian dynamics up to the border with the modern (geometrical) Lagrangian-
Hamiltonian dynamics, without making any use of the traditional (analytical)
formulation of the latter. !

Our expository method will in principle adopt a rigorously coordinate-free
language, apt to gain —from the very historical formulation— the ‘conscious-
ness’ (at an early stage) of the geometric structures that are ‘intrinsic’ to the
very nature of classical dynamics. The coordinate formalism will be confined to
the ancillary role of providing simple proofs for some geometric results (which
would otherwise require more advanced geometry), as well as re-obtaining the
local analytical formulation of the theory from the global geometrical one. 2

The main conceptual tool of our approach will be the simple and general
notion of implicit differential equation, which, treating an equation just as a
‘locus’ extracted from the tangent bundle of a manifold by some geometric
or algebraic requirements, will directly allow us to capture the structural core
underlying the evolution law of classical dynamics. 3

! Such an Introduction will cover the big gap existing in the current literature between
the (empirical) elementary presentation of Newtonian-d’Alembertian dynamics and the (ab-
stract) differential-geometric formulation of Lagrangian-Hamiltonian dynamics. Standard
textbooks on the latter are [1]]2][3][4], and typical research articles are [5][6][7][8][9][10].

2 The differential-geometric techniques adopted in this paper — basically limited to smooth
manifolds embedded in Euclidean affine spaces, like those treated in [11], but nevertheless
providing the guidelines for the geometry of ‘abstract’ smooth manifolds— are listed in
Appendix (whose reading is meant to preceed that of the main text). More advanced
geometry can be found in the textbooks already quoted, as well as in a number of excellent
introductions, e.g. [12][13][14][15].

3 Research articles close to the spirit of this approach are, among others, [16][17] (on
implicit differential equations) and [18][19]]20][21][22] (on their role in advanced dynamics).
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Chapter 1

From Newton to d’Alembert

First we shall recall the basic problem of classical particle dynamics, Newton’s
answer to the problem and d’Alembert’s reformulation of the answer. Then
the latter will be shown to correspond to an implicit differential equation on
a Fuclidean space.

1.1 The data

Classical particle dynamics basically deals with an empirical problem, whose
data —in the simplest cases— can be described in mathematical terms as fol-
lows.

Configuration space

A reference space —‘mathematical extension’ of a rigid body (e.g.the
Earth, a vehicle, the Moon, a planet, the Sun, a star), meant to be carrying an
uninfluential observer — is conceived as a 3-dimensional Euclidean affine space
(usually denoted by &3 and modelled on a vector space F3 with Euclidean
metric - 7).

Time —ordering events on a graduated scale, meant to be independent of
any observer — is conceived as a 1-dimensional, oriented, Euclidean affine space
(isometrically identified with the oriented real lineR ).

‘Particle’ is synonymous with ‘point-like body’, i.e. a body whose position
in the chosen reference space & is conventionally defined as a single point of
Es.

So, for an ordered system of v particles, a position or configuration in &
will be defined as a single point of the Cartesian power £ := &Y (Euclidean
affine space, modelled on E := E3", of dimension 3v).

1



2 1 From Newton to d’Alembert

The given particle system may generally be subject in £ to some time-
independent, holonomic (i.e. positional) constraints, owing to which it is virtu-
ally allowed to occupy only the admissible configurations belonging to a region

QCé&

) will be assumed to be a smooth manifold embedded in £ .

The above manifold @ and its dimension n := dim(Q) < 3v are called
admissible configuration space and number of the degrees of freedom, respec-
tively, of the particle system in &;.

Generally, () consists of all the points p € £ satisfying some scalar inequal-
ities {ga(p) > 0}a=1,..,, called strict one-sided constraints, and/or equalities
{fs(p) = 0}p=1.. k<, called two-sided constraints. As is known, under suit-
able hypotheses of regularity (continuity and differentiability) on the g, ’s and
fs’s, @ is a smooth manifold of £, whose dimension n = 3v — x is given
by the dimension of the Fuclidean environment £ minus the number of the
two-sided constraints (in presence of strict one-sided constraints only, () is an
open —and then 3v-dimensional - manifold of £). !

Then, for any p € ), the tangent vector space T,() is the set of vectors
dp € E satisfying the scalar equalities {d,fs (dp) = 0}=1,.. .. Such vectors
can be regarded as admissible or virtual displacements (starting from p € @),
i.e. displacements virtually allowed by the constraints, since any ‘small’ dp €
T, takes —up to higher order infinitesimals — the point p belonging to @, i.e.
satisfying g.(p) > 0 and fz(p) =0, to a point p+dp still belonging to @ i.e.
satisfying g.(p+90p) > 0 by continuity and fz(p+9dp) =~ fs(p)+dpfs (dp) =0
by differentiability:.

Mass distribution

The response of the system to any internal or external influence, will
generally depend on how ‘massive’ its particles are, the inertial mass of a
particle being conceived as a positive scalar quantity.

The inertial mass distribution carried by the system will be denoted by

m = (my,...,m,)

1 We shall not consider non-strict one-sided constraints, which would give rise to a mani-
fold @ with boundary (nor shall we consider time-dependent constraints, which would give
rise to a manifold @ fibred over the time line).
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Force field

The ‘force” —dovauis — resultant of all the internal and/or external influ-
ences acting in &3 on the particle, is generally described as a vector-valued
smooth map

F:TQ - E: (p,V) — F(p,V) = (Fl(p7v)7 ce 7FV(p7V))

defined on the space T'Q) of the admissible positions and velocities allowed by
the constraints. 2

If F is positional, i.e. its restriction to each fibre T'Q) is constant, then F
can just be regarded as a smooth map

f:Q— E:p—f(p)

where f(p) denotes the constant value of F|r o .

Once assigned (on empirical grounds) such a ‘law of force’ F, it will be said
to be the force field acting in the reference space £; on the particle system.

Mechanical system

The above (empirical) mechanical system will briefly be denoted by the
triplet
S = (Q,m,F)

1.2 The question

With reference to such a mechanical system S, the basic problem of dynamics
can be expressed as follows.

Smooth motions

The unknown of the problem is ‘motion’ — kivnua — whose matematical
description is the concern of kinematics.

A smooth motion of the particle system in the reference space &, is de-
scribed as a smooth curve

2 As to the concept of (admissible) velocity, see the next section 1.2, Smooth motions.
We shall not consider time-dependent forces, which would later give rise to time-
dependent differential equations.
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y:ICR—=E:t—q(t) =p(t)

of the Euclidean affine space £, establishing a configuration p(t) at each time
t of an open time interval I CR. 3

Along v, owing to smoothness, the positions
p(t) = (p1(t), ..., pu(t)) € €
of the particles, their velocities
p(t) = (P1(t), ..., pu(t)) € E
and their accelerations
p(t) = (Br(t), .., Bu(t)) € E

(as well as higher-order derivatives) are all differentiable functions of time.

Remark that, along ~, the first derivative p(t) is meant to be the ve-
locity at time t, since it measures —up to higher order infinitesimals— the
displacement

p(t+1) = p(t) = (pr(t +1) = pi(t),...... Pt +1) = pu(t))

in the unit time interval [t,¢+1]. In the same way, the second derivative p(¢)
is meant to be the acceleration at time t, since it measures —up to higher
order infinitesimals — the increment of velocity

p(t+1)—p(t) = (p1(t+1) —pa(t),...... Do (t+1)—pu(t))

in the unit time interval [¢,¢ 4 1].
Clearly, any vector of E is the velocity (or the acceleration) of some smooth
motion.

In particular, a smooth motion ~ is an admissible motion, i.e.a motion
virtually allowed by the constraints, if

Im(y) C @

As a consequence, for every p € (), any vector v € T,( can be regarded
as an admissible or wvirtual velocity, i.e.a velocity virtually allowed by the
constraints, since —by the very definition of tangent vector— it is the velocity
(at a certain time) of an admissible motion passing (at that time) through p.

3 The restriction of a smooth curve to a closed subinterval of its domain of definition, is
still said to be smooth.
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Dynamically possible motions

Smooth dynamics basically deals with the ‘time-evolution problem’ —in
the unknown - expressed by the following question:

“For the above constrained point-mass system, what are the smooth mo-
tions —in the chosen reference space— that are possible under the action of the
given dvvaus?

Such motions will briefly be called the dynamically possible motions (DPMs)
of § (whereas the smooth motions which would be possible in absence of force,
i.e. F =0, will be said to be the inertial motions of S).

1.3 The answer after Newton

After Newton, the answer to the above ‘predictive’ question is given by the
following

Newton’s law of constrained dynamics
A smooth motion
v: I CR—E&:t—v(t) =p(t)
isa DPM of S, iff, Vte I,

p(t) € Q
mp(t) = F(p(t),p(t)) + P(¢)
O(t) € Ty @

The first condition 4 just exhibits the ‘kinematical effects’ of the constraints,
which only allow motions living in @ .

The second condition ° is the classical Newton’s law with a right hand side
encompassing the possible ‘dynamical effects’ of the contraints, expressed by
an ‘unknown’ constraint reaction ®(t) € E .

The third condition ¢ expresses the only ‘known’ empirical requisite of the
constraint reaction, which —in absence of any friction (tangent to @ )— is
always orthogonal to Q).

* Recall that p(t) € Q,Vte I <= (p(t),p(t)) €TQ,Vtel.

® Notice that, for any u = (u1,...,p,) € RV and w = (wy,...,w,) € E, we put
uw = (U1wi,...,u,Wy,) € E.

6 For any p € Q, T;-Q denotes the orthogonal complement in E of the tangent vector
space Tp,Q) .
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1.4 d’Alembert’s reformulation

After d’Alembert, the unknown constraint reaction can be ‘cancelled’ from
Newton’s law of constrained dynamics as follows.

d’Alembert’s principle of virtual works

The last two of the above conditions can obviously be expressed in the
form

m(t) = F(p(t), p(t)) € T @
that is,
(F(0).5(6) =mb(®) -dp =0, Vip € T0)Q
called d’Alembert’s principle of virtual works (since the inner product therein

defines the work of active force F(p(t),p(t)) and inertial force —mp(t) along
any virtual displacement dp). *

So a smooth motion
v: I CR—E&:t—(t) =p(t)
isa DPM of S, iff, Vte I,

p(t) € Q
mp(t) - op = F(p(t),p(t)) - op, Vép € Ty @

(time-evolution law (00) ).

7 In 3-dimensional vector formalism, d’Alembert’s principle reads
i=1

Remark that, if () is an open submanifold of £ (absence of two-sided constraints), one
has T;-Q = B+ = {0} forall p € Q (absence of constraint reaction) and then d’Alembert’s
principle takes the classical Newtonian form

mzpz(t) :Fi(p(t),p(t)) s 1= 1,...,V
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1.5 d’Alembert’s implicit equation

From the mathematical point of view, condition (¢¢) shows that determining
the DPMs of S is a second-order differential problem, whose unknown is a
smooth curve of £. It turns into a first-order differential problem, whose
unknown is a smooth curve of T€ | as follows.

Tangent dynamically possible motions

If
vy: I CR—E:t—v(t) =p(t)

is DPM of S, its tangent lift
3 T CR = TE  t— (1) = (p(t), p(1))
will be called a tangent dynamically possible motion (TDPM) of S .

DPMs and TDPMs bijectively correspond to one another, since the lift
operator v+ 7 is obviously inverted by the projection operator ~ +— 7.

Through such a bijection, the problem of determining the DPMs proves to
be naturally equivalent to that of determining the TDPMs.

Owing to ¢, a smooth curve
c: I CR—-TE  t—c(t) = (p(t),v(t))
isa TDPM of &, iff, Vte I,

p(t) € Q
p(t) = v(t)
mp(t) - op = F(p(t),p(t)) - op, ¥V op € T,,1»)@

that is,

(p(t), v(t) € TQ
p(t) =v(t)
mv(t)-op =F(p(t), v(t)) - dp, V ép € T, @

(time-evolution law (o) ).
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d’Alembert equation

Time-evolution law (¢) will now be seen to correspond to a first-order
implicit differential equation on T'E (second-order on &), namely d’Alembert
equation ®

Dd’Al = {(p,v;u,w)ETT5|(p,V)ETQ,u:v,mW—F(p,v)GT;‘Q}
= {(p,viu,w) € TTE| (p,v) €TQ, u=v, mw-0p=F(p,v)-dp,
Vép e T,Q} C T°E

Proposition 1 The TDPMs of S are the integral curves of Dy a; (and then
the DPMs are its base integral curves).

Proof Recall that a smooth curve
c:ICR—-TE  t—c(t) = (p(t),v(t))
is an integral curve of Dy y; , iff its tangent lift
¢ I CR—-TTE :t— é(t) = (p(t), v(t); p(t), v(t))

satisfies condition
IIIl(C) C Dy a;
that is, Vt e I,
¢(t) = (p(t), v(t); p(t), v(t)) € Dara
which is exactly time-evolution (¢), characterizing the TDPMs.
Alternatively, recall that a smooth motion
v: I CR—-TE: t—~(t) =p(t)
is a base integral curve of Dy 4, iff its second tangent lift
VI CR—=TTE  t—4(t) = (p(t), p(t); B(t), B(£))
satisfies condition
Im(’}/) C Dd’Al
that is, Vt € I,
F(t) = (p(t), p(); p(1), D(t)) € Daras

which is exactly time-evolution (¢¢), characterizing the DPMs. O

8 Recall that TE = £ x E is a Euclidean affine space modelled on E x E. Its tangent
bundle is therefore TTE = (€ x E) x (E x E).



Chapter 2

From d’Alembert to Lagrange

Dynamics is now a problem of integration, i.e. determination and/or qualita-
tive analysis of the integral curves of d’Alembert equation (implicit differential
equation on Euclidean space T'E ). In this connection, the latter will be shown
to be equivalent to a ‘Lagrange equation’ (implicit differential equation on
manifold 7'Q) ), which will naturally be obtained and thoroughly discussed.

2.1 Integrable part of d’Alembert equation

As to the integration of Dy y;, the first step is to extract its integrable part,
which is the region DS,)AI C Dy 4 swept by the tangent lifts of all its integral
curves (i.e. covered by the orbits of such lifts).

Restriction of d’Alembert equation

To this end, it is quite natural to start from Proposition 1, owing to which
the integral curves (if any) of Dg4; are constrained to live in 7TQ ' and then
their tangent lifts live in TTQ , that is to say, Dl(jlu cTTQ.

Hence .
DY C Dy NTTQ

The above result suggests focusing on the ‘restriction’ of Dy 4; obtained
via intersection with TT'(), i.e. on the first-order implicit differential equation
on TQ (second-order on Q)

DLagr = Dd’Al N TTQ

which will be called Lagrange equation.

1See the first condition appearing in time-evolution law (o).

9



10 2 From d’Alembert to Lagrange

Note that Lagrange equation may be an effective restriction of d’Alembert
equation (i.e. Dpqgr & Dy ay) only in presence of two-sided constraints. In
fact, in absence of two-sided constraints (when dim@ = dim¢& ), for any
(p,v;u,w) € Dy g, we have (p,v) €TQ, u=v and w € F = Té,v)Q, that
is, (p,v;u,w) = (p,v;v,w) € T?°Q C TTQ and then (p,v;u,w) € Dp,
which means Dragr = Dy a; -

Extraction of the integrable part

Our aim now now is to show that, by extracting Dpregr from Dy gy

via intersection of the latter with T7T'Q), we just obtain Dc(l% £0.
To this end, we start with the following

Proposition 2 If Dy, is integrable, then Drggr = DE;;)AI + ()

Proof First remark that Dy and Dy, are equivalent equations,
i.e. they have the same integral curves, since inclusions

DEZZ’)AZ C DLagr C Dy

guarantee that condition Im(¢) C Dya (ie. Im(¢) C DC(;)AI) implies
Im(¢é) C Dragr and, conversely, Im(¢) C Dpyye implies Im(é) C Dyrag,

whence

Then recall that Dpr,g, is integrable, if
_ 1)
(Z) 7& DL“QT - DLagr
Hence our claim. 0

So the focal point is now to prove the integrability of Dpqg .
That will follow from the stronger property of Dp.g. being reducible to
normal form, as will be shown in the sequel.

2.2 Lagrange equation

In order to prove the reducibility of Lagrange equation to normal form, we
shall need to give a deeper insight into its algebraic formulation and the un-
derlying geometric structures. Its integral curves will then be given a global
characterization in terms of the above geometric structures (the traditional
local characterization in coordinate formalism will finally be deduced).
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Covector formulation

From the set-theoretical point of view, Lagrange equation can be expressed
in the form

Drogr = {(p,v;u,w) € TTQ |u=v, mw-dp =F(p,v)dp, Vope T,Q } C T%Q

From the algebraic point of view, the condition on virtual works charac-
terizing Dr.g can be given the form of a covector equality, as will now be
shown.

Associated with the mass distribution m, there is a semi-basic 1-form
[m] : T°Q — T7Q : (p,v; v, w) — (p, [m](p, v, w))
on 1T2Q, called covector inertial field, whose value 2
[m](p,v,w) :== (mw) |1, € T,Q
at any (p,v;v,w) € T2Q is, up to the sign, the virtual work of the inertial

force —mw.

Associated with the force field F', there is a semi-basic 1-form
F:TQ—-TQ: (p,v) — (p, F(p,v))
on T'Q), called covector force field, whose value
F(p,v) :=F(p,v)-|nq € T;Q

at any (p,v) € TQ is the virtual work of the active force F(p,v). 3

Proposition 3 Lagrange equation can be given the covector formulation

Drogr ={(p,v;u,w) € TTQ |u=v, [m|](p,v,w)=F(p,v)}

Proof Just notice that condition

mw -0p =F(p,v)-0p, Vip € T,Q

means
(mw) |50 =F(p,v) e
that is,
[m](p,v,w) = F(p,v)
That proves our claim. 0

2 Recall that, for any u € E, u- € E* . Then, for any p € Q, the restriction of u- to
T,Q yields u-|r,q € T,Q.
3 The virtual work of a positional force field f can be regarded as an ordinary 1-form on

Q,namely f:peQw— (p,f(p) €T°Q, [f(p):=1(p) |nq€cT;Q.
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Riemannian geodesic curvature field

The reducibility of Dr,g to normal form requires that, for any choice of
the data (p,v) € TQ, the algebraic equation [m](p,v,w) = F(p,v) should
be uniquely solvable with respect to the unknown w € T (QPN)Q. As the latter
only appears in the left hand side of the algebraic equation, the above property
is to be checked through a thorough investigation of [m]. The following geo-
metric considerations —showing that such a semi-basic 1-form on T2 is the
transformed of a suitable semi-basic 1-form on 7'() through a distinguished
semi-spray — will prove to be crucial.

Remark that [m] is the semi-basic 1-form ‘induced’ on T?Q by the Eu-
clidean metric on F (positive definite, symmetric, linear map)

gm: E— E* :u+— gp(u) := (mu)-
since, at any (p,v;v,w) € T?Q, its value is
» Vo = Y9m eT;
. viw) = gm(w)] € 750

In the same way, there is a semi-basic 1-form
9:TQ = T°Q: (p,v) — (P, gp(V))

induced on TQ by g¢,,, whose value at any (p,v) € TQ is

Gp(V) = gm (V) o eT,Q

p

The above Riemannian metric g on @ (positive definite, symmetric, vector
bundle morphism) is characterized by the quadratic form —or homogeneous
quadratic Lagrangian function —

K:TQ—R:(p,v) — K(p,v) :z%(gp(vﬂv):%mv-v

(kinetic energy of the mechanical system).

Riemannian manifold (Q, K) carries a distinguished Riemannian spray

Ik :TQ —T°Q: (p,v) — (p,viv,Tk(p,Vv))

uniquely determined by the following

Proposition 4 There exists one, and only one, semi-spray I'xy on T'Q) such
that gm(Tk(p,v)) 0" 0 forall (p,v) € TQ.
T,

P
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Proof (Unicity) First remark that, for any (p,v) € T'Q, the map

() "
W € T(Qp,V)Q — gm (W) o €1,Q

P

is injective, since

Gm(W1) = gm(W2)

ToQ

(with wyi, wy € T(zp’v)Q and then w; — wy € T,,() ) implies

Gp(W1 — W) = gm(W; — wy) o
= Qm(Wl) —gm(W2)
= 0

that is, recalling that g, : 7,0 — T7(Q) is invertible,
Wi = Wy

So, if there exists a vector in T; (2p V)Q whose image through («) is zero, it
is unique.

(Ezistence) For any (p,v) € TQ, put
Fg(p,v) =w+uée T(zpvv)Q

with

weTh, @, uwi=—g"(gnw) Q) € T,Q

P

The image of 'k (p,v) through («) is zero, since

Im(T(p,v)) = gm(w+u)

oQ

= gnw)|, -+ gn(u)]

= gnw)|_+ (W)

= gn(W)| = gm(W)
=0

That proves our claim. 0
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Ik transforms ¢ (semi-basic 1-form on 7'Q) ) into
[K]: T°Q — T*Q : (p.viv, w) = (p, [K](p, v, w))
(semi-basic 1-form on T?Q ) by putting, for any (p,v;v,w) € T?Q,
[Kl(p, v, w) := gp(w = T'(p, v)) € T3Q

[K] will be called Riemannian geodesic curvature field.
Actually [K] does not differ from [m], as is shown in the following

Proposition 5 Lagrange equation, in covector formulation, reads

Dragr = {(p,v;u,w) €e TTQ |u=v, [Kl|(p,v,w)=F(p,v)}

Proof Owing to Proposition 3, it will suffice to show that

To this end, note that, for any (p,v;v,w) € T?Q, from Proposition 4 we
obtain

[Kl(p,v,w) = gp(w—=Tk(p,v))
= gm(W = Tk(p,v))

TPQ
= gm(w) . — gm(Tx(p,Vv)) o
= gm(W> 7,Q
= [m](p,v,w)

That proves our claim.

Normal form

The reducibility of Lagrange equation to normal form immediately follows
from Proposition 5.
Consider the vertical force field

Ap =g to F:TQ —TQ: (p,v) — (p,Ar(p,V))
Ap(p,v) =g, (F(p,v)) € T,Q
and the semi-spray
=Tk +Ap:TQ = T°Q: (p,v) = (p,v;v,I'(p,V))
I(p,v) :=Tk(p,v) + Apr(p,v) € Té,’v)Q
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Proposition 6 Lagrange equation can be put in the normal form

Dragr =ImI'={(p,viu,w) € TTQ |u=v, w=T(p,v)}

Proof Just notice that covector equality

[K](p, v, w) = F(p,v)

that is,
gp(W - FK(pa V)) - F(p7 V)
also reads
w —Tg(p,v) = g, (F(p,V))
or
W = FK(pa V)) + AF(p7 V)
= F(pv V)
That proves our claim. 0

Integral curves

The condition characterizing the integral curves of Lagrange equation can
now be formulated as follows.

Let
c:ICR—-TQ:t— c(t)=(p(t),v(t))

be a smooth curve of T'() and

mgoc: I —Q:tw— (mgoc)(t) =p(t)

its projection onto Q. *

Proposition 7 c s an integral curve of Drag , iff
(rgocy=c, [Kloé=Foc (0)

or, in normal form,
c=loc (o)

4 The tangent lift of mg o ¢ will be denoted by (7g o c)*.
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Proof As is known, c is an integral curve of Dy, , iff
Im(c) C DLagr

that is to say, Vt € I,

that is,
(mq o) (t) (p(t), (1))
= (p(t), v(t
= ¢(t)
and

((Kod)t) = (p(t), [K](p(t), v(). ¥ (1))
— (p(t), F(p(t), v(1)))
— (Foo)(t)

That proves our first claim.

Owing to Proposition 6, condition (x) also reads

that is,
ct) = (p(t),v(t);p(t), (1))
= (p(®), v(t);v(?), L(p(t), v()))
= (Coo)(t)
That completes our proof. 0

The condition characterizing the base integral curves of Lagrange equation
will then be formulated as follows.
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Let
Y:ICR—Q:t—~(t)=p(t)

be a smooth curve of ) and
[Klo#:1—T"Q

its Riemannian geodesic curvature, whose vector (rather than covector) ex-
pression is the covariant derivative °

Y g oK) o5 1 - TQ
dt

also defined by © .
%::ﬁ—FKOW:IHTQ

Proposition 8 « is a base integral curve of Dragr , iff

K] o4 = Fo¥ (00)
or, in vector form, .
or, in normal form,
§=To4 (o9)

5 The covariant derivative is also related to an important geometric structure, called
Levi-Civita connection of Riemannian manifold (Q, K).
6 Notice that
g o[Kleq=4-Tko5

g lo[Klod:tel (p(t),p(t);p(t),ﬁ(t)) €T°Q
(1), gow) (B() ~ Tre(p(®), (1)) ) € T°Q
o (p0), BE) — T (p(t),B(1))) € TQ
and

j=Twoj:tel w— (p()p):p(),5(1) = (p(t),b®: D). T (p(1). D))

= (p(t). B(®) ~ T (p(t) H(1) ) € TQ
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Proof Recall that a base integral curve of Lagrange equation is the projection
7 = 7 o ¢ of an integral curve c.

Now, if 7 is a base integral curve, conditions (o) imply 4 = (mgoc) =c,
whence 4 = ¢, and then (oo). Conversely, if v satisfies condition (oo), then it
is obviously a base integral curve, namely the projection of ¢ := 4 satisfying
conditions (o). Clearly, condition (o0o) is equivalent to g 'o[K]oy = g toF o,
which is the above mentioned vector formulation.

In the same way, through condition (e), one can show that the base inte-
gral curves are characterized by (ee). Alternatively, remark that the vector
formulation of condition (co) also reads

¥—Tgoy=Apoy

which is condition (ee). O

From the dynamical point of view, some remarks are now in order.

For F' = 0, the base integral curves —characterized by a vanishing Rie-
mannian geodesic curvature [K] o4 = 0- coincide with the inertial motions
of § (i.e. the motions which would be possible if F were zero).

The effect of a covector force field F' # 0 is then that of deviating the
DPMs of S from the inertial trend, by giving them a non-vanishing Rieman-
nian geodesic curvature, namely [K]o#4 = Fo7.

Classical Lagrange equations

The scalar equations obtained, with the aid of a given chart on @, by
orderly equalling the components of the covector or vector-valued functions
which appear in the left and right hand sides of (o) (co) or (e) (ee), are the
classical ‘Lagrange equations’ of Analytical Dynamics. Clearly, such equations
will prove to be only locally equivalent to the geometric Lagrange equation,
in the sense that they will only characterize the integral curves of the latter
whose projections live in the coordinate domain of the chart.

Preliminaries

Let
§:W —U:q—&(q)

be a chart of @, expressing the points p € Y C ) in function of coordinates
g e W CR", with n:=dim(Q).
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To any smooth curve
v:ICR—-UCQ:t—p=p(t)
living in the coordinate domain U of &, i.e. satisfying
p=p(t) €U
for all t € I, there corresponds in ¢ a smooth coordinate expression
q=qt)eW

related to v by p(t) = &(q(t)), also denoted

p =£(q) (1)
(dependence on time ¢ is understood).

To the first tangent lift ¢ = 7, that is,

p=pt)elU, v=v(t) € T,yHQ

with

V=D

there corresponds in £ a smooth coordinate expression
g=qt)eW, v=uv(t) eR"

related to 4 by (1) and the time derivative of (1), i.e.

Ip
k
v = V(o) = vk )
where

v=gq
is the n-tuple of linear components of v in ¢. 7 Remark that, for all
h=1,...,n,

o
ovh

dp

B ov
(@v) Ogh

g acIh

— ok 0°p
(a.v) dghog*

_ 4o
q n dtaqh

(3)

q

7 Recall that a repeated index, in upper and lower position, denotes summation over
(1,...,n) and the above partial derivatives are a basis of T,Q .
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To the second tangent lift ¢ = 4, that is,

p=pt)eU, v=v(t) e T,;»Q, w=w(t) € T )@

with

V=p, W=V=p
there corresponds in £ a smooth coordinate expression
g=qt)eW, v=0(t)eR", w=w(t)eR"
related to 4 by (1), (2) and the time derivative of (2), i.e.

op 0*p
k h, k
w=w(q,v,w) =w'=—— +v"

(g ) gk g dqhOgF 14

where

is the n-tuple of affine components of w in &.

In the sequel, the components of F'o% in ¢ will be denoted by

op

Fi(q,v) .= (Foq),= (F(p,v)), = <F(p7v) | aa—q% q> = F(p,v) - 8_qh .

and the components of Ap o4 =g~ oF o4 will be denoted by
F'(g,v) = (Apod) = (Ar(p,v))' = (g, (F(p, V)" = g™ (9) (F(p, V), = 9" (¢) Fulg, v)
where [¢?*(¢)] is the inverse of the nonsingular matrix [gn(q)] defined by

_ Jp Jp dp Jp
wwlo) = {(551,) | agl,) =3

¢ Og"

q

Lagrange equations

The above coordinate formalism will now be adopted for the characteriza-
tion of the integral curves of Dy, whose projections (or base integral curves)
live in the given coordinate domain.
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Proposition 9 A smooth curve ¢ of T'Q)Q —with projection v = mg o c living
in the coordinate domain of a chart & of Q —is an integral curve of Drag, , iff
its natural coordinate expression (q,v) = (q(t),v(t)) in & satisfies equations

qh:,vh

and the classical Lagrange equations

d 0K
dt ovh

0K
(qv)  Ogh

- Fh(Qa U)
(q,v)

or, in normal form, ®

= —9q . viok + Fi(q,v
{ﬂf}q &%)

forall h,i=1,...,n.

Proof It will suffice to prove that a smooth curve -, living in the coordinate
domain of &, is a base integral curve of Dy, iff its coordinate expression
g =q(t) in &, together with v = v(t) = ¢(t), satisfies Lagrange equations.
Recall that 7 is a base integral curve of Dy, , iff it satisfies (0o).
As ~ lives in the coordinate domain of £, equation (co) is equivalent to
the n scalar equations obtained by orderly equalling the components in £ of
its left and right hand sides, i.e.

([K] 07)}1 = (Fo9)n

The components Fjy(q,v) := (F o %), have already been shown in the
preliminaries (where we have put v = ¢).
The components ([K]o#), will now be evaluated.

8 Here we encounter the Christhoffel symbols (of the Levi-Civita connection) associated
with a Riemannian manifold, which are defined on the domain W of £ by

7 1 .
{jk} = 59" (03 9kn + Ognj — Ongin)

with
Ognk
oq*

Oignk =
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To this end, by making use of (3) and usual rules of derivation, we obtain

([K]e%), = (IK](p,v,W)),

’ aqhq

_ Ip

= mw(q,v,w) - 8_qh ,
d dp

= = <mv(q,v) . 6’_qh q) —mv(q,v) - Eﬁ_qh
d ov ov

T <mV(q,U) " 9uh (q’v)) —mv(q,v) - 8_qh

(g,v)

d 0 1 B 1
40K 0K
T dtav e At i)

Hence our first claim.

Now recall that ~ is a base integral curve of Dy, , iff it satisfies (oe).

As « lives in the coordinate domain of £, equation (ee) is equivalent to
the n scalar equations obtained by orderly equalling the affine components in
& of its left and right hand sides, i.e.

= (Tod)

There we have

and

To4) = (Tgo¥+Aroy)
(T o¥) + (Apo)
= FlK(q? U) + FZ((L U)

The components F'(q,v) := (Ar o %)" have already been shown in the
preliminaries.
The components 't (q,v) := (I'x o %)" will now be evaluated.
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To this end we need the coordinate expression of K, which is given by

y

1 op dp
Ko = 5 Qoo (3]) 1455

1
= §9hk;(Q) v
whence
0K 1 .
- = (O a. Ik
O liqey = 2O
0K &
B (@) = gre(q)v
and
’K .
0 = (Ovars). v
avhaqk (a.v) ( kgh])qv
K (@)
ovhovk (q,v) hied

Owing to the above calculations, the components ([K] o), can be more
explicitly expressed in the form

([K]e#), = (IK](p,v,W)),

2K . PK |, 0K
— w” + vV —
ovhovk (g,v) (%haqk (g,v) 3qh (q,v)

= gr(q)w" + (Okgnj)q v'v" — §(ahgjk)q vio*
1 - 1 - 1 .
= gu(q)w" + §(akghj)q vk + 5(8jghk)q b — 5(8h9jk)q vioP

1 A
= gu(qQ)w" + 5(%9@7 + 0;gkh — OnGin)q V70"

whence
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As a consequence, the identities

(%) = (1 =Txod)

= 4 = (Txoq)
read .
w' + {jZk: }qvjvk =w' —T'%(q,v)
and then )
[ (q,v) = — {jk}qv%}k
Hence our second claim. O

2.3 Euler-Lagrange equation

A special mention, for its primary role in both mathematical and theoretical
physics, is to be given to the dynamics of a ‘conservative system’.

Conservative system

Such a name refers to a system S = (Q,m,f) carrying a conservative force
field f,i.e. a positional force field whose virtual work

f=-dVv
is an exact 1-form, deriving from a smooth potential energy
V:Q—R

(determined up to a locally constant function).

The attribute ‘conservative’ is due to the ‘conservation law’ of mechanical
enerqgy

E=K+V:TQ—-R:(p,v) — E(p,v) = K(p,v) + V(p)

(kinetic energy plus potential energy) shown in the following

Proposition 10 Along each integral curve ¢ of Lagrange equation
Dragr = {(p.viu,w) € TTQ |u=v, [K](p,v,w)=~d,V}

E keeps constant, i.e.
E o ¢ = const.
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Proof If ¢ = (p,v) denotes an integral curve (dependence on time t is
understood) and w := v, from p = v and [K]|(p,v,w) = —d,V it follows
that

d d

E(E oc) = T E(p,v)

d d

= EK(ID’ p) + Ev(p)

d d
- K 2
S (p,v)+ 2V (D)

d 1 d
= S (Gmv.-v)+ V()
= mw-v—l—%V(p)
= (K], v, w) [ v) + (V| v)
= —(dV [v)+(d,V | v)
~ 0

Hence our claim. O

Lagrangian geodesic curvature field

In conservative dynamics, the kinetic energy and the potential energy,
which are the two ingredients ‘generating’ Dy, , can be merged into a unique
object as follows.

Define a new non-homogeneous quadratic Lagrangian function by putting
L=K-V:TQ—=R:(p,v) = L(p,v) := K(p,v) = V(p)

(kinetic energy minus potential energy).
Associated with 1L, there is a Lagrangian geodesic curvature field given by

[L] == [K] +dV : T?°Q — T*Q : (p, v; v, W) — (p, [L](p, v, w))
[L](p, v, w) := [K](p,v,w) + d,V € T;Q

(Riemannian geodesic curvature field minus conservative field).

From the above definitions, it follows that
Dragr = Dpu—Lagr
that is, Drqg does not differ from the Fuler-Lagrange equation
Dpu-ragr == {(p,v;u,w) €e TTQ |u=v, [L|(p,v,w)=0}

‘generated’ by L.
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Integral curves

The conditions characterizing the integral curves and the base integral
curves of Euler-Lagrange equation will now be formulated.

Proposition 11 A smooth curve ¢ of T'Q is an integral curve of Dgu—ragr ,

iff
(r@oc)=c, [Lloc=0 (©)

Proof The same as the proof of Proposition 7. 0

Proposition 12 A smooth curve v of Q is a base integral curve of Dgyi—ragr »
iff its Lagrangian geodesic curvature vanishes, i.e.

[L]od=0 (00)

Proof The same as the proof of Proposition 8. 0

Classical FEuler-Lagrange equations

The coordinate formalism will now be adopted for the characterization
of the integral curves of Dgy_rq Whose projections live in the coordinate
domain of a given chart of () . Such a characterization, obtained by orderly
equalling the components of the left and right hand sides of (¢) (0¢), will result
in the classical ‘Euler-Lagrange equations’ of Analytical Dynamics.

Proposition 13 A smooth curve ¢ of T'Q) —with projection v = mgoc living
in the coordinate domain of a chart & of Q) — is an integral curve of Dpyi—ragr »
iff its natural coordinate expression (q,v) = (q(t),v(t)) in & satisfies equations

i = ot

and the classical Euler-Lagrange equations

d oL
dt ovh

oL

- =0
(@v) Ogh

(q,v)

forall h=1,...,n.

Proof 1t will suffice to prove that a smooth curve ~, living in the coordinate
domain of ¢, is a base integral curve of Dgyi— 144, iff its coordinate expression
g =q(t) in &, together with v = v(t) = ¢(t), satisfies Lagrange equations.

Recall that 7 is a base integral curve of Dgy—rqg- , iff it satisfies (00).
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As v lives in the coordinate domain of &, equation (¢¢) is equivalent to
the n scalar equations obtained by equalling to zero the components in & of
its left hand side, i.e.

(L]o¥),=0

The above components are expressed, in coordinate formalism, by

(Lo )n = (LI(p, v, w))n

- p’ 8qh g
B Jp op
- < (p,v,w) o q> + <de | " q>

_ dOK 0K ov
T @0t lw 0w | O
_ dOK V) K —V)
- % 8”Uh (q,v) - 0qh (g,v)
~d IL JL
Cdtov ey 0w
That proves our claim. 0

Remark For both a homogeneous and a non-homogeneous quadratic La-
grangian function IL, the semi-basic 1-form

[L]: T?°Q — T*Q
is a map which takes a vector w € T(2p @ to the covector [L|(p,v,w) € T7Q
characterized, in any chart near p, by components

921, O%L L
L = * e
([ ](p,V,W))h vl Ok (q,v)w + ovhdgk (q,v)v g™ l(g0)

Such a coordinate technique can be used to define [L] for an arbitrary
Lagrangian function L : U C TQ — R (smooth on an open subset U of
TQ), since —also in this case— the value [L](p,v,w) (for any (p,v) € U),
defined by the above components ([L](p,v,w)), in a given chart near p, turns
out to be an ‘invariant’ covector, i.e.it does not depend on the choice of the
chart. ?

9 Actually, through higher geometric methods, [L] can be given a ‘coordinate-free’ defi-
nition.



Chapter 3

From Lagrange to Hamilton

Two mathematical features of conservative dynamics (of crucial importance
both in mathematical and theoretical physics) will now be shown.

On the one hand, Euler-Lagrange equation —supported by the wvelocity
phase space T'Q) — will be taken into a symplectic arena —the momentum phase
space T*(@) — supporting an equivalent equation, which (introduced with the
aid of the canonical symplectic structure of 7%Q) directly arises in a very
special normal form (Hamilton’s differential equation).

On the other hand, Euler-Lagrange equation will be taken into the wide
range of variational theories, where it will prove to be equivalent to the varia-
tional principle of stationary action (Hamilton’s variational principle).

3.1 Legendre transformation

The classical transition from velocity to momentum phase space is provided
by the well known map which takes any wirtual velocity (p,v) € TQ onto the
corresponding kinetic momentum (p,mv - |r,q) € T*Q.

Lagrangian function and Legendre transformation
The above map is indeed the vector bundle isomorphism
9:TQ=TQ:(p,v) = (0,6(V)) . gp(v) :==mV-|rq

owing to which the configuration space of the system has been given the struc-
ture of a Riemannian manifold (Q, K). !

I See section 2.2, Riemannian geodesic curvature field.

28
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Such an isomorphism is also said to be the Legendre transformation de-
termined by Lagrangian function . = K — V (in terms of which it can be
expressed ?) and is denoted by

FL:TQ —=T"Q: (p,v) — (p. FHL(V)) . FoL(v) := gy(v)
The fact of FIL being a bundle morphism, is expressed by

WEZOFL:TFQ

Legendre transformation in coordinate formalism

Recall that 7*Q is a 2n-dimensional manifold, where each element (p, )
is completely characterized, in a chart ¢ of @, by two n-tuples of natural
coordinates (q,p), namely the coordinates ¢ = (¢*,...,q") of p=£&(q), and

the components p = (p1,...,p,) of m, given by p, = ( 7 | ;TIL
q

In natural coordinate formalism, Legendre transformation
(p,V) = (p,ﬂ) y M= FPL(V)

is expressed by 3

oL
k
(Q7U) = (Qap)a Pn = ghk(Q)U - W (g,v) (1)

The inverse transformation
(p7 7T> = (pa V) ) vV = (FpL>_1(7T)

is then expressed by

h hk‘(

(¢,p) — (q,v), V" =g"(q) pr = v"(q.p)

2 See the next subsection Legendre transformation in coordinate formalism.
3 Recall that

B dp _ Op dp ko v OK oL
Prn = gp(V)|87qh‘q =\ Y9¢(q) aquq Wq 0" = gnr(q)v = ot

(q,v) - W

(g,v)
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Remark Such a coordinate technique can be used to define a Legendre
morphism FIL for an arbitrary Lagrangian function L : U C TQ — T*Q
(smooth on an open subset U of T'Q)), since —also in this case— the value
™= FL(v) € T;Q (for any (p,v) € U), defined by the above components

oL

Ph = 5.7 in a given chart near p, turns out to be an ‘invariant’ covector,

(av)
i.e.it does not depend on the choice of the chart. *

L is then said to be a regular or a singular Lagrangian function, according
to whether F'IL is injective or not.

3.2 Hamilton’s differential equation

The symplectic formulation of conservative dynamics will now be given.

Energy and Hamiltonian function

Legendre transformation determines a transition from the energy associated
with the Lagrangian function on 7'Q) to a ‘Hamiltonian function” on 7%(@), as
follows.

Recall that the energy function associated with the Lagrangian function
L=K-VisE=K+V=2K-L.

Now put

(FL [idrq) : (p,v) € TQ r— (FL(v) [ idrq(v)) = (FL(v)|v)

= (V) |v)
2K(p,v) €R

that is,
(FL | idpq) = 2K

The energy function can then be expressed in the form

E=(FL|idrg) —L : TQ —» R

4 Actually, through higher geometric methods, FIL can be given a ‘coordinate-free’ def-
inition.
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The Hamiltonian function

H:=Eo(FL)':TQ—R

is the ‘pull back’ of E by (FL)™!, that is,

Hp,m) = BE((FL)™ (p,m))
B

{
(mv)=L(p,v), v=(FKL) ()

for all (p,7) € T*Q .

Coordinate formalism
In natural coordinate formalism, the Hamiltonian function
(p,m) = H(p,m) = (7 |v) —L(p,v),  v=(FL)"(n)
is expressed by

(¢.p) — H(q,p) = prv* —L(q,v), v=0v(g,p)

Hence, owing to (1),

OH o oL vk oL 0L
0" e TF O 4wy O ) 0¢" lap)  Ogh @) O (aw)
and
OH vk oL ovk
— ="+ p — — = 5 =" (3)
Opn (a.p) Opp lap)  OUFl(q0) Opp 1 (a.p)
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Symplectic structure and Hamiltonian vector field

The canonical symplectic structure of T*() will now be taken into consid-
eration.

Let
w:TS =TS : (m, X) — (m,w:(X))

be the canonical symplectic structure of cotangent bundle S :=T*Q. °

As w is a vector bundle isomorphism of T'S onto T*S, it transforms the
differential
dH : S - TS 7w (m,dH)

of Hamiltonian function H into the Hamiltonian vector field

Xpi=w'lodH :S—=TS:n— (7, Xp(7), Xp(r)=w,"(dH)

Coordinate formalism

Recall that, on the 2n-dimensional manifold S, the canonical symplectic
structure w is characterized, in any natural chart, by the 2n x 2n matrix of
components

{ W) @OE) }
W2)(1) wW2)(2)
with
w1y = weye) =0 (n X n zero matrix)
wye) = —wWe)n) =0 (n x n identity matrix)

For any m € .5, let

[deHy drHa)]

and

be the 2n-tuples of components of d,H € TS and Xy(m) € TS, respec-
tively.

> Any ‘point’ (p,7) € T*Q is now referred to as m € S.
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The linear mapping

is then expressed by 6

that is,
d.Hpy=— XD (), deHpg = X (x)
~H) i (7),  deHg) = Xy (7
As
OH OH
d.Hyy = | =— . dHpy = | —
W [&]h (qvp)} ® {82% (qvp)}
we obtain
OH 0H
X“M:{— ] X(Q)ﬂ:{—— ] 4
Re=151 o= |-54 e

Cotangent dynamically possible motions

Legendre transformation FIL : T'QQ — T*( also determines a transition
from smooth curves ¢: I C R — T'Q) of velocity phase space to smooth curves
FLoc:I CR—T*Q of momentum phase space.

If ¢ is an integral curve of Dpgy—ragr, i.6. @ TDPM of mechanical system
S, then FIL o ¢ will be said to be a cotangent dynamically possible motion
(CDPM) of §. As FL is an isomorphism, TDPMs and CDPMs bijectively
correspond to one another.

Through such a bijection, the problem of determining the TDPMs proves
to be naturally equivalent to that of determining the CDPMs.

6 Summation over (3) = (1),(2) is understood.
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Hamilton equation

A very lucky characterization of the CDPMs (yielding a great many results
concerning their qualitative analysis) is given in the following
Proposition 14 The CDPMs are the integral curves of Hamilton equation
]DHam = Im(XH)

Proof Let
E:ICR—=TQ, c:ICR—-TQ

be smooth curves of T*() and T'Q), respectively, corresponding to each other
through Legendre transformation

k=FLoc
and then projecting down onto the same smooth curve
mgok=m50FLoc=mgoc
of the base manifold @ .
We shall prove that
Im(¢) C Dpurragr <= Im(k) C Dyam
that is,

() (rgoc)y=c,[L]oé=0 <= k=Xyok (9

Let t. € I and choose a chart near 7 (k(t.)) = mq(c(t.)) .

In a suitably small open neighbourhood of %, , the natural coordinates

(g,p) = (q(t),p(1))

of k= k(t) are related to the natural coordinates

(¢,v) = (q(t), v(t))
of ¢ =c¢(t) by (1), i.e.
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As a consequence, conditions (¢) at time t,, that is,

4
dt

oL
t, Ovh

oL Ly
(av) Ogh

-h h
q () =v" (L),
(t.) (t) (q(ts), v(te))

(with h =1,...,n) are equivalent to equations

_ oL
- 5

-h h .
q t* =v t* y D t*
(t.) =v*(t) . Palts) (ot 0(0)

which, owing to (2) and (3), do not differ from equations

OH OH

-h .
q t* — a._ , D t* - — a7
(t) Apn | (a(to).p(t) w(t) dgh

(q(ts), p(ts))

orderly equalling, owing to (4), 7 the components of the left and right hand
sides of (#) at time ¢, .

That proves our claim. 0

Remark It is important to remark the ‘second-order’ character of the above
Hamilton equation, exhibeted by the fact that any integral curve k of Dy
—image through FILL of a smooth curve ¢ = (mg o ¢)'— is the Legendre lift
FIL o+ of its own projection or base integral curve vy = m(, ok, since

k= FLoc
= FLo(mgoc)
= FLo(nok)
= FLovy

The base integral curves, bijectively related to the integral curves, are then
characterized by condition

Im(FL o) C Dyam

that is,
(FLo%) = Xgo(FLo%)

7 Also recall that [g: Eiﬂ are the components of k(t,).
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Classical Hamilton equations

The scalar equations

5 0H . _ _OH
T anlar)” "7 T 0gh (ap)

obtained, with the aid of a given chart on @, by orderly equalling the compo-
nents of the left and right hand side of condition

k:XHOk'

and therefore characterizing , in coordinate formalism, the integral curves of
DHaem whose projections live in the coordinate domain of the chart, are the
classical Hamilton equations of Analytical Dynamics.

3.3 Hamilton’s variational principle

The variational formulation of conservative dynamics will finally be given.

Variational calculus

Let
v: I CR—Q:t— p(t)

be a smooth curve of @) .

A smooth variaton of v with fized end-points in a closed subinterval of I,
is a smooth map

X:(=€6)xJ—=Q:(s,t) —p(s1)
(with € >0 and J C I) satisfying
p(0,t) =p(t), VtelJ
and, at the end-points of a closed interval [t1,t5] C J,

p(S,h) = p(t1>, p(‘S?t?) = p(t2> ) Vs e <_€7 6)
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x can be thought of as a one-parameter family

{Xs S = Q il ps(t) = p(Sat) }sE(—e,e)
of ‘varied’” curves near 7|, = x, with fixed end-points in [t1,t,] C J C I,

whose tangent lifts { Xs }sc(—e,) are all included in

. dp
(e x T —TQ: (s.1) s (p(s.t), 2
Ot I (s,t)

x also define a one-parameter family
{xt:(—€.€) = Q:s—pils) =p(s,1) hes

of ‘isocronous’ curves, whose tangent vectors at the points of |, are the values

of 5
P
' —=TQ :t t), —
Xotd =TQ:t— (p( ) 5 (O,t))
Now consider, in a closed subinterval [t1,ts] of I, the action of ~, i.e. the
integral

to
Z, :z/ (Lo7)dt

t1

For any smooth variation x of ~ with fixed end-points in [t1, 5], the

action of x is then the real-valued function
to

to
7, ::/ (Lox)dt: (—€,e) = R:s— 1, ::/ (Lo xs)dt

t1 t1
At s =0, the value of 7, is Z, and its derivative

dZ
5’YIX = d_SX

0

is called the first variation of 7, at ~.

8 All of the following considerations and results of variational theory, hold true for an
arbitrary smooth Lagrangian function as well (on this matter, recall the final Remark of

section 2.3).
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The calculus of the first variation

" = (Lo )
Loy)dt= [ 222X
0/,51 (Lox)dt /tl O0s

exhibits the following interesting result.

d
0Ly = —

dt
ds

s=0

Proposition 15 For every smooth variation x of v with fixed end-points in
a closed sub-interval [ti,t2] of I, the first variation of I, at vy is related to
the Lagrangian geodesic curvature of v by

[2)
51 =~ [ (Wed | xd
t1

Proof Let t, € J.
Consider a chart & near p(t,) € Im(y).

In a suitably small neighbourhood of (0,t.) € (—¢,€) x J, x takes values
in the coordinate domain of ¢ (by continuity) and then can be given a local
coordinate expression (¢"(s,t)).

(s,t>> ’

whose value at s = 0 is the local coordinate expression (g, v) = (¢(t),v(t))

As a consequence, x will have local coordinate expression (q (s, t), “+

(with v =¢) of 7.

Finally, x’(t) will have components y! " = % , that is,
Rty =2
XO ( ) 0s (O,t)
With the aid of £, we obtain
I(L o) ‘ _ JL (9qh oL 0?q"
ds ot 0¢M (q)we) 0s Lot OvP (g wit)) BsOt (0.
_ JL 8q
N aq (q(te) v 88 (0,t+)
d 3L oq" _(d OL aq"
t. \ OV l(gw) Os ls=0 dtle, Ovll(gw) ) Os l(0,t.)
/oL Cd| oL iy 4 L) (O
— \ogh o) dtle 0vt g Xo b £ \ OVl (g0

! h
Xo
%)
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that is,

J(Lox)

. d o
Os ‘(0715*) - <[L] T | Xo>(t*) + = <FLOfy | Xo)

dt It,

So, on the whole .J, we have

d(Lox)

00| (o d )+ S AFL o] X))

s=0 dt

As x/(t1) =0 and x/(t2) = 0, we also have

to d
| GFLe A [y dt = (FLod ) (1) — (Lo [ xib(t) =0
t1

Hence our claim. O

Geodesic curves and Hamilton’s principle

A smooth curve 7 : I C R — @ is said to be a geodesic curve of (Q,L),
if it satisfies Hamilton’s wvariational principle of stationary action, owing to
which, for every smooth variation y of + with fixed end-points in a closed
subinterval of I, 7, is required to be stationary at <, that is to say,

05Z, =0, Vx

The above variational principle is completely equivalent to Euler-Lagrange
equation, as is shown in the following

Proposition 16 The geodesic curves of (Q,1L) are the base integral curves of
]D)Eul—Lagr .

Proof If v: I CR — @ is a base integral curve of Dgy—rqgr, i.c.
Lo =0

we clearly obtain, for every smooth variation y of + with fixed end-points in
a closed subinterval [t1,t5] of T,

[ e xya=o

t1

and hence, owing to Proposition 14, 7 is a geodesic curve of (Q,L).
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Conversely, if v:t €I C R+~ p(t) € Q is not a base integral curve of

]D)Eul—Lagr , Say
(ILlo¥)(t) £0, tel

we shall prove the existence of a smooth variation y of v, with fixed end-
points in a closed subinterval [t1, %3] of I, such that

/tt2<[LM|x;>dt7éo

which means, owing to Proposition 14, that ~ is not a geodesic curve of (@, L).

To this end, consider a chart with coordinate domain

Owing to our hypothesis, at least one of the components ([IL] o 4); in the
above chart is non-null at ¢, , say

(L}o ) () >0

By continuity, there exists a suitably small open interval J C I containing
t, such that, for all t € J,

p(t)ed, ([LjoH)(t)>0

Now, for each s € (—¢,¢) —with a suitably small € > 0— and each t € J,
we consider the point p(s,t) € U of coordinates

q'(s,1)

: (t) + s(cos(t — ti) — cos @)
¢*(st)

ql
¢ (t)

q"(s,t) =q"(t)
where (¢'(t),...,q"(t)) is the n-tuple of coordinates of p(t) and
0<a<g st. [te—ati+a] CJ
By doing so, we define a map
X:(—€€) xJ—=Q:(st)— p(s,t)

which is immediately seen to be a smooth variation of v with fixed end-points

in
[t1,to] := [te — a, by + @
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The components of x/ are, for all t € J,

X, 1(t) = cos(t—t,) — cosa

Xo2(t) =0
Xo'(t) =0
and, for all t € (t1,1s),
X, () >0

Hence

/2<ﬂuowx;>dt=/2<[Lm>hx;hdt=/2<mowl Y, ldt >0

t1 t1 t1

which is our claim. O

Geodesic curves of a Riemannian manifold

For L. = K, the above variational theory characterizes the geodesic curves
of Riemannian manifold (@, K) through condition

[K]o% =0

Owing to the positive definiteness of K, from the conservation law of
energy E = K it follows that, on the one hand, a geodesic curve v satisfying

K o+ = const. =0

is a ‘motion’ in ) which degenerates into a state of rest (whose velocity
vanishes) and, on the other hand, a non-degenerate geodesic curve is a uniform
motion in () (whose velocity has non-null constant norm), that is,

K o+ = const. >0

The geometric meaning of non-degenerate geodesic curves will now be
shown.
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Let us consider one more Lagrangian function, namely
A:=V2K
which is clearly smooth on 7'Q \ K~1(0). ?
If v:telw— p(t) €Q isasmooth curve satisfying
Im(}) € TQ\ K'(0)

(i.e. p(t) #0 forall t € 1) and [t1,ts] C I, the integral

to
c, ::/ (Ao#)dt

t1

defines the length of the arc of v with end-points (p(t1), p(t2)). '

By applying the variational theory to A, ! we obtain that that v is a
curve of stationary length

0L, =0, Vx

iff
[AJoy =0

Proposition 17 ~ is a non-degenerate geodesic curve of (Q, K), iff it is a
uniform motion of stationary length.

Proof Follows from the fact that, if v is a uniform motion, say K o4 = k > 0,
then

9Remark that, in any natural chart of TQ, A admits partial derivatives

OA _ 1 0K OA B 1 0K
9g" L) /2K (q,v) 9¢" l(aw) " OvMl@w)  \/2K(q,v) OV"l(aw)
which are not defined at (g,v) with v =0 (i.e.at (p,v) € K~1(0)).
10 For any dt # 0, A(p(t),p(t))dt = \/{gpr)(dp) [ dp) > 0 defines the length, in the
given Riemannian metric, of the ‘infinitesimal arc’ dp := p(t)dt.

11 See footnote 8.
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In order to prove the above statement, just notice that, in coordinate for-

malism, we have '2

) d o oA
([AJod)n = A 0y DG (g
o 0K
N d_ < 2K 8’Uh
1 [doK
T V2r \dtowh e gt
= —= (K],

which is our claim.

12 See the partial derivatives of A evaluated in footnote °

(qv>> a gt

0K




Chapter 4

Concluding remarks

Some comments on the previous results and some perspectives on further de-
velopments, now follow.

4.1 Inertia and force

The general theory exposed in chapter 2, has shown that the mathematical
model actually underlying classical dynamics is given by the triplet

M = (QaKaF)

which still deserves the name of (geometrical) mechanical system.

The corresponding Lagrange equation
Dragr ={(p,v;v,w) € TTQ |u=v, [K|(p,v,w)=F(p,v)}

is then the dynamics of M, the DPMs of M being defined as the base
integral curves v of Dprqy and hence characterized by condition

[K]od=Fo¥

If F=0,the DPMs v of M — characterized by a Riemannian geodesic
curvature [K]o# identically vanishing— coincide with the geodesic curves of
Riemannian manifold (@, K), which can therefore be called inertial motions
in (Q,K).

If F#0,the DPMs v of M — characterized by a Riemannian geodesic
curvature [K]o# differing from zero as much as is imposed by the covector
force F'o4 — are then to be called forced motions in (Q, K), since they appear
to be perturbed with respect to the above inertial trend.

So K and F seem to correspond to the empirical notions of ‘inertia’
(defining inertial motions) and ‘force’ (defining forced motions), respectively.

44
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4.2 Gauge transformations

However the above notions of inertia and force are not uniquely determined by
dynamics. In fact, there exist ‘gauge transformations’ of M | which alter the
geometrical ingredient K and the dynamical ingredient F' without altering
the dynamics itself, as will now be shown.

For any real-valued smooth function V : () — R, consider the gauge
transformation

K—L=K-V, F—F=F+dV

On the one hand, such a transformation gives rise to a new kind of (geo-
metrical) mechanical system

M :=(Q,L,F)
with Lagrange equation
Dragr = {(p,viv,w) € T°Q [u=v, [L](p,v,w)=F(p,v)}
and DPMs —the base integral curves of D4 — characterized by condition
[L]ody=Fo5

If F=0, the DPMs ~ of M — characterized by a Lagrangian geodesic
curvature [L] o4 identically vanishing— coincide with the geodesic curves of
Lagrangian manifold (@,L), which — generalizing the Riemannian case— will
be called inertial motions in (Q,L).

If F+# 0, the DPMs ~ of M — characterized by a Lagrangian geodesic
curvature [L] o4 differing from zero as much as is imposed by the covector
force F o+ — are then to be called forced motions in (Q, L), since they appear
to be perturbed with respect to the above inertial trend.

On the other hand, from the very definitions —for all (p,v;v,w) € T?Q -
of
[L](p,v,w) := [K](p,v,w) + dpV, F(p,v):=F(p,v)+d,V

it follows that
[L](p,v,w) =F(p,v) < [K]|(p,v,w) = F(p,V)
whence

]D)Lagr = DLagr

So transition from M to M just leads on different specifications of the
conventional notions of inertia and force, without altering the observable class
of DPMs.
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4.3 (Geometrizing physical fields

From the physical point of view, the meaning of the above kind of gauge
transformations can be illustrated as follows.

Think of V' as the potential energy of a conservative component of the
ovvaues F | that is to say, put

F=F+f
f being a conservative field with virtual work
f=-dVv

Now look at the ingredients I and F of the mechanical system M obtained
through the gauge transformation generated by the potential energy V' of f.

On the one hand, F = F — f is the virtual work of F=F— f, since —for
all (p,v) € TQ—-

]F(p,V) - F(p,V) + dPV

= Fp,v) - f(p)

= Flov) | )],
= (Fov) —iw) |

= F(pvv> : 7,0

and then the conservative field does not appear any more in the dynamical
ingredient [ of M.

On the other hand, I embodies —V, that is to say, the conservative field
is encompassed in the geometrical ingredient of M as a potential function,
whose effect is that of transforming the ‘natural’ Riemannian geometry K of
the particle system into a ‘perturbed’ Lagrangian geometry L = K — V.

That anticipates, in a sense, Einstein’s idea of ‘geometrizing physical fields’.
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4.4 Geometrical dynamics

From the mathematical point of view, gauge transformations suggest a gener-
alized geometrical dynamaics.

In such a theory, a mechanical system will be conceived as an arbitrary
triplet M consisting of a smooth manifold ¢ equipped with a (regular or a
singular) Lagrangian function L and a semibasic 1-form F (both smooth on
an open subset of TQ).

The dynamics of M will then be defined by the corresponding Lagrange
equation Dy, (which will or will not be reducible to normal form, according
to whether L is a regular or a singular Lagrangian function, respectively).

The global analysis of Dy, , its Hamiltonian formulation (or Hamilton-
Dirac formulation, in the general case of L being a singular Lagrangian) and
further generalizations, as well as applications to classical and relativistic dy-
namics, are the object of (part of) the current research work on geometrical
dynamics.



Chapter 5

Appendix : Introduction to the
geometry of smooth manifolds

The geometry of smooth manifolds embedded in Euclidean affine spaces, is
the main topic of this Appendix. Tangent bundles and differential equations,
cotangent bundles and differential forms, will be made to fall into its range.
The above geometry will finally be re-read, so as to lead to the modern ap-
proach to smooth manifolds (which does away with any reference to embed-
dings into Euclidean environments).

5.1 Advanced calculus on Euclidean affine spaces

The fundamentals of differential calculus on Euclidean affine spaces will first
be recalled. !

FEuclidean affine spaces

A Fuclidean affine space &, modelled on a Euclidean vector space F | is a
non-empty set on which the vector space acts through a ‘plus map’

+:EXE—E:(p,v)—>q=p+V

satisfying —for all p € £ and v,w € E - the properties 2

1 Real vector spaces and topological spaces are the prerequisites for reading this section.

2 The properties listed below are naturally suggested by empirical geometry, where any
vector v (represented by an oriented segment with an arbitrary origin) takes its origin p
to its end-point p + v and the sum of vectors is defined by the parallelogram rule.

48
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pP+v)+w=p+(v+w), p+0=p
Vv£Z0 = p+V#p
Szp—i—EI: {p+v}v€E

From the above properties it follows that, for any two points p and q of
£, there exists a unique vector

linking p to q, that is,
q=p+V

The dimension of £ is defined by putting
dim(€) := dim(F)

We shall assume
m :=dim(&) > 0

The Euclidean metric structure (or scalar product) in E will be meant to
be a linear map 2
-t E—-FE:u—u-

satisfying the property of symmetry (or commutativity), i.e. —for all u,v € E—
u-v=v-u
and the property of positive definiteness, i.e. —for all v #0 € E—
v-v>0

which in turn implies the property of nondegenerateness (saying that the above
linear map is an isomorphism of E onto E*).

The main metric concept arising from the scalar product is that of Fu-
clidean norm or Fuclidean length |v| of a vector v € E | defined by putting

[v| = Vv2

(where v? :=v-v).

3 For any real vector space V, the dual vector space (whose elements are the linear maps
of V in the space R of real numbers) will be denoted by V*.
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The Euclidean length in £ naturally leads to the Euclidean distance

d(p,q) := |q = p|
between any two points p,q € £, owing to which & is given the structure of
a metric space.
The open balls
By, :={p €& | d(po,,p) <7}

(for any centre p, € £ and any radius r > 0) defined by the metric structure,
are in turn a basis of the Fuclidean topology of £, i.e.the Hausdorff topology
7. containing all the open subsets obtained from the union of open balls (and
then the open balls themselves) plus the empty subset.

Remark Let &,...,&, be Euclidean affine spaces, modelled on Euclidean
vector spaces Fjy,..., F,, respectively.
Recall that the Cartesian product

E=FE x---x L,

is a Euclidean vector space (whose dimension is the sum of the dimensions)
with the operations defined by putting —for all a,b € R and u = (uy,...,u,),
v=(v,...,v,) € E—

au+bv:=(au;+bvy,...,au, +bv,)

u-Vv .= Z u; - v;
i=1
Then the Cartesian product
E=&E x---xE,

turns into a Euclidean affine space modelled on F , if the latter is let to act on
the former by putting —for all p = (p1,...,p,) € £ and v = (vy,...,v,) € E—

and

p+v:=(p1+Vy...,pp+V,)

whence —for all p= (p1,...,p.),a=(q1,...,q) € E—
q—p:=(q =Pt % — Py)

Notice that the Cartesian products {4 x -+ X Uy} -

g

could be

Z/{VETEV
shown to be another basis of Euclidean topology ..

Also notice that a Euclidean vector space V turns into a Euclidean affine
space modelled on itself, if the vector space E :=V is thought of as acting on
the set £ :=V through the sum operation of V.

In particular, R (and then R"™ for any integer n > 1) can be viewed as
both a Euclidean vector space and a Euclidean affine space.
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Affine maps

Let A and £ be Euclidean affine spaces (modelled on vector spaces A
and E, respectively).

An affine map of A in £ is a map
f:A—=E
for which there exists a (uniquely determined) linear map
F:A—FE
such that —for one (and then every) z, € A and all v € A—

f(@o +v) = flxo) + F(v)

or —for one (and then every) z, € A and all x € A—

f(@) = f(wo) = F(x — o)

(i.e.the increment f(z) — f(x,) of f is a linear function of the increment
x — x, given to the value x, of its argument).

A Fuclidean affine map is then an affine map which preserves the metric,
ie. —foall z,y € A-

d(f(z), f(y)) = d(z,y)

An affine isomorphism (resp. affine isometry) is a bijective affine map (resp.
bijective Euclidean affine map).

In particular, for an m-dimensional Euclidean affine space &£, an affine
isomorphism (resp. affine isometry) ¢ : R™ — £ —whose linear part is a linear
isomorphism (resp. linear isometry) ® : R™ — E — corresponds to a Cartesian
system (resp. orthogonal Cartesian system) given by the origin *

Po = (10(0) €&
and the basis (resp. orthonormal basis) °

ei:<I>(5i)€E, 1=1,....m

4 Here 0 will denote the zero element of R™ .
5§ =(8)iz1,...m —with & = (67);=1,..m (6 being Kronecker’s symbol)— will denote
the orthonormal natural basis of R™ .

yeeey
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owing to which any point ©
p = ¢(z)
= 0(0) + 2" ®(5)
= p,+a'e € &
can be epressed in function of its Cartesian coordinates (resp. orthogonal Carte-

sian coordinates) .
(4")i=1,.mn =z = ¢~ (p) €R™

Continuous maps

Let A and £ be Euclidean affine spaces (modelled on vector spaces A
and F , respectively) and
f: XCA-=E

a map defined on a subset X of A.

Cauchy’s definition of

(limit p, € € of [ at an accumulation point x, € A of X ) is given by
Ve>0,30>0:2e€ X, 0<|z -z, <0 = |f(z) —po| <€

and is easily seen to correspond to the well known topological definition 7
YUy, € 7., Iy, € 70 f((X NU,) — {20}) C Uy,

As a consequence, the classical definition of continuity of f at a point
T, € X, given by the requirement of x, not being an accumulation point of
X or by

lim f(z) = f(z,)

T—To
if z, is an accumulation point of X , corresponds to the topological definition

VUto) € Tey Vi, €Ty + f(Via,) C U

where 7, :={V CX /V=XNU,U e T,} is the subspace topology that X
inherits from A.

6 Summation symbol over an index will be understood, whenever the index appears both
in upper and in lower position.

T A symbol like U,,, will denote an open neighbourhood of a point p, € £ (i.e.an open
subset U,, € 7¢ containing p, ).
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Hence the well known result saying that f is continuous (i.e.continuous
at every point of its domain of definition), iff

U er,, VU € T,

An affine map between Euclidean affine spaces can be shown to be con-
tinuous and then an affine isomorphism is a homeomorphism (i.e. continuous
together with its inverse).

Differentiable maps

Let A and £ be Euclidean affine spaces (modelled on vector spaces A and
FE | respectively) and
f: XCcA-=E

a map defined on a subset X of A.

Differentiation is a process of ‘infinitesimal linearization’, which —if appli-
cable— allows f, restricted to an ‘arbitrarily small’ open subset of X , to be
replaced —up to ‘higher-order infinitesimals’— by the restriction of a suitable
affine map.

Namely, f is said to be differentiable at a point x, € X , if
(i) z, is an internal point of X, ®
(ii) there exists an affine map ¢ : A — &£, such that the difference
Vi=f—glx:wve X )= flz) —glx) € E

vanishes at z,, i.e.

|¢p(x,)] =0
and is higher-order infinitesimal at x,, i.e. °
lim 2@

T—zo T — X,

If f is differentiable at z,, the affine map ¢ is uniquely determined,
since —owing to (ii)— its value at z, is given by f(z,) and its linear part
d., f: A— FE, called differential of f at z,, will be shown to take the value

0 F ()t St ) = F)

a—0 a

(%)

® That means that there exists an open ball B], €74 st. B C X.
As a consequence, if f is differentiable, i.e. differentiable at each point z, € X, its
domain of definition X is an open subset of A.
9 Recall that an internal point z, € X is an accumulation point of X and X — {z,},
and that the higher-order infinitesimality condition implies the ordinary infinitesimality
condition limg_,, t(z) =0.
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at any normal vector u € A (ie. |ul=1). 0

If f is differentiable at z,, then —in an ‘arbitrarily small’ open ball Bj_
contained in X — the difference 1 between the given map f and the affine
map ¢ is negligible

¢|Bgo = f|B;O - 9|Bgo ~0

So, for all x € B, C X, one has —up to higher-order infinitesimals —

that is,
f(@) & f(xo) + du, f (x — @)

(i.e. flp;, can be replaced —up to higher-order infinitesimals— by the restric-
tion of an affine map) or

f(l’) - f(xo) ~ dxof (:L‘ - xo)

(i.e. the increment f(z) — f(x,) of f is a linear function —up to higher-order
infinitesimals — of the increment = —x, given to the value z, of its argument).
That expresses the announced process of ‘infinitesimal linearization’.

Clearly, an affine map f : A — &, with linear part F' : A — FE, is
differentiable and d,, f = F' for all z, € A (in particular d, f = 0, if f is
constant).

Now notice that the right hand side of (x) is the classical directional deriva-
tive of f at z, along the oriented direction of the normal vector u € A. So
equality (%), which will now be proved, means that differentiability implies
derivability:

Proposition 18 If f is differentiable at x,, then the derivative of f at x,
along the oriented direction of any normal vector u € A exists and equals

e, f (u) .-

Proof On the one hand, for any a € (—r,r) \ {0}, we have

10 In the right hand side of (x), a is meant to vary in (—r,r)\ {0} with r > 0 s.t.
B, C X. Equality () completely determines the differential, since (owing to linearity)

dy, f vanishes at the zero vector of A and, at any non-null vector v = |vju € A (with
|u| = 1), takes the value d,_f (v) = |v| d,, f(u).
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(f(xo + au) — f(xo)) B dxof (a’u)

f(xo"‘aU)_f(xo)_dmf(u) _

| fao 4 au) = (f(xo) + do, f (au)) ‘

a
f(xo + au) — g(x, + au)
a

P(z, + au)
a
(2o + au)|
|al
[Y(xo + au)|
|(zo + au) — z,|

On the other hand, as 1 is higher-order infinitesimal at x,, for any ¢ > 0
there exists a suitably small § > 0, say 0 < r, such that, whenever
0 < |(z, + au) — z,| < &, we have
‘@(xo + CLU)‘
|(zo + au) — z,|

So, for any € > 0 there exists a suitably small 6 > 0, say 0 < r, such
that, whenever 0 < |a| < ¢, we have

flzo + au) — f(z,)

- da:of<u) <€

That proves our claim. 0

Differentiability also implies continuity:
Proposition 19 If f is differentiable at x,, then it is continuous at x, .

Proof From f(x) = g(z)+ ¢(x) for all z € X, it follows that
Jip () = Jiy o(o) + Jin ()
Now recall that ¢ is continuous and ¢ is infinitesimal at x, , i.e.
Jim g(2) = g(zo) = f(w,),  lim p(z) =0
Hence

lim f(z) = f(z,)

T—To

That proves our claim. 0
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Now we give the list (but not the proof) of the basic rules of differentiation.

Local character If f: X Cc A — & is differentiable at z, € X, so is its
restriction f|y, ~to any open neighbourhood V,, € 74 contained in X and

dwo<f’Vzo) = dmof

Additivity If f: X CA— & and ¥ : X C A— FE are differentiable at
2, €S ,s0is theirsum f+9: X CA— & and !

o, (f +0) = do, | + do, 0

Leibniz rule If f: X CA—R and h: X C A— R are differentiable at
x, € S, so is their product fh: X C A — R and 2

e, (fh) = f(20) dzyh + h(20) du, f

Chain rule If f: X C A— 'H is differentiable at z, € X and
h:Y CH — €& is differentiable at f(z,) € f(X) C Y, so is their composite
hof:XCA— €& at z, and

d:ro(h © f) = df(zo)h ody,f

Remark If

f @ XCcCA—-E=E x---%xE&,
z— f(z) = (filz),..., fu(z))
is differentiable at z, € X, so is each projection f;:x € X C A fi(z) € &
and
dyyf + A= FE:=F x---xE,
0= dy, f(0) = (do, [1(V), - . da, fu (V)
Hint Let pr;: & — & (resp. pr; : E — E;) be the projection of £ onto

its i-th factor & (resp. the projection of E onto its i-th factor E;) and then
apply the chain rule to f; =pr;o f.

" Linear maps like d,, f: A — E and d,, 1 : A — E, can naturally be summed.
12 Recall that d,, f, d.,h and d,, (fh) belong to A*.
Remark that Leibniz rule extends to any kind of product between vector-valued maps.
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C*> differentiable maps

We shall now introduce differentiability of higher order for a kind of map
WCR" = E:q = p=¢(q)

defined on an open subset W of R™ '3 and taking its values in a Euclidean
affine space £ (¢ is said to be a parametrization of the subset Im(§) of &).

If ¢ is differentiable (i.e. differentiable at every point of its domain of defi-
nition), its differential at any ¢ = (¢',...,¢") € W is a linear map

dy€ :R" — E:5q =6¢"0, — 0p = d&(5q)
= (dq£ (§h))(5qh
0
= G| 00"~ €+ 60) ~ €(a)

q) h=1,...,n
is spanned by the directional derivatives

Op | &gt ad) —£(g)
oqhlqg  a—0 a

whose image

dp
Im(d,£) = Span (8_qh

- dqf ((Sh)

which, if ¢ is let to vary in W, determine the n-tuple of maps

n op
WcCcR —>E’:qv—>a—qhq

Op
ogh

called first-order partial derivatives of &.

The above maps, if differentiable, give rise to the n x n matrix of second-
order partial derivatives of &, 14 i.e.

_ 9
q o dq*

*p
0qkoqh

*p
0qFoqh

op
q0gh

WCR" - FE:q—

By iterating such a procedure, under further hypotheses of differentiability,
one can obtain higher-order partial derivatives of & .

13 The case n =1 will be treated in detail in the next subsection.
14 Such a matrix, owing to a classical result of Analysis, is symmetric.
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¢ is said to be C° differentiable, if it is differentiable and admits differen-
tiable partial derivatives of any order (clearly, such a map is continuous and
admits continuous partial derivatives of any order).

Owing to the local character of differentiability, £ is C'* differentiable iff
so is its restiction to an open neighbourhood of each point of its domain.

Elementary operations (such as sum, product, composition) preserve C>
differentiability.

An affine mapping
ER"=E:q—p=po+"e

(where p, :=£(0) and e, = Z(d,), = : R* — E being the linear part of ¢)
is C°°, with constant first-order derivatives

op .
agh — "
and vanishing higher-order derivatives.
Remark 1f

& WCR'"—=E:=& x---xE,
qg—p(q) = (P1(q),-..,pu(q))

is C', so is each projection & : ¢ € W C R" — p;(q) € & and, for all ¢ € W,

_ (9
q dq"

(and so on for higher-order derivatives).

9p.
ogh

opy
S A

)EE::Elx---EV

q

In particular, if
EWCR" - R™: g 2(q) = 2'(q) 5
is a C'°° map taking its values in R™ | then

_ow
q_aqh

ox

a_qh 51€Rm

q

(and so on for higher-order derivatives).
As a consequence, the differential d,§ : R” — R™ operates by means of

oz’
aqh
a q

the Jacobian matriz { } of &, since, for any v = v, € R,
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that is,

C* differentiable curves

We shall now specialize our considerations to functions of one real variable
(with values in an arbitrary Euclidean affine space), whose role is crucial in
the next sections (as well as in the main text).

Let
y:ICR—=E:t—p=nr(t) =p(t)

be a parametrized curve of a Euclidean affine space &£, defined on an open
interval (connected open subset) I C R (and then describing, if continuous, a
connected orbit Im(y) in &).

If v is differentiable, its differential at any ¢ € I is a linear map
diy:R— E:dt—dp = dyy(dt)
= (dyy(1))dt

d
= Plat ~ plt+dt)—p@t)

dt It
)

= dyy (1)

whose image
d
Im(dyy) = Span (_p

dt

is spanned by the derivative

d —
dp| _ . Plt+a)—p(t)
dt 1t a—0 a
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which, if ¢ is let to vary in I, determines the parametrized curve of E

I —FE:t— —| =D

dp dp .
£ =Dt
dt dt ¢ (*)

called first-order derivative of ~.

The above parametrized curve, if differentiable, gives rise —at any ¢t € [ -
to
d’p

dp|._dp
2

_dp| . plt+a) —p(0)
t dt

t a—0 a

which in turn determines the parametrized curve of F

d*p d*p
ﬁj—)EtHW

= P(t)

t

called second-order derivative of .

By iterating such a procedure, under further hypotheses of differentiability,
one can obtain higher-order derivatives of .

v isa C differentiable curve, if it is differentiable and admits differentiable
derivatives of any order.

Remark 1If

v o ]CR—>€Z:51X"'X5V
t—p(t) = (pi(t),....pu(1))

is C', so is each projection v; :t € I C R p;(t) € & and, for all t € 1,
p(t) = (P1(t),...,pu(t)) € E:=Ey X -+ E,

(and so on for higher-order derivatives).

In particular, if
q(t) = ¢"(t)on € R"

is a C* curve of R™, then
q(t) = q"(t) o € R"

(and so on for higher-order derivatives).
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Coordinate expression Let
v: I CR—E:t—p(t)
be a parametrized curve of £, a piece of whose orbit

Im(

(image of an open subinterval I, C I by ) lives in a subset

1*)CLI

U=Im() C€
parametrized by an injective C'*° map
:WCR" = E:qm&(q)
and whose local coordinate expression (through &1 :U — W)
Yer=E oLt L5 R it q(t) ==& (p(t))
is a C*° curve of R™.

From

V. =Eory L, =&t p(t) =&(qt))

we infer that 7|7, is a C* curve of £ and then, for any ¢ € I,

p(t) = dy(1)
= dy|1.(1)
= (di(§07,))(1)
= (dq(t)godt%)(l)
= dq(t)5<dt’yg (1))
= dy§ (4(t))

or (recalling that q(t) = ¢"(t) 5, implies ¢(t) = ¢"(t) on)

p(t) = dyné(¢"(t)on)

= (dyv§ (0n))d" ()

op

-h
- — t
dq" q(t)q ®)
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5.2 Smooth manifolds embedded in a Euclidean
affine space

We shall now be concerned with the differential-topological properties of smooth
manifolds embedded in a Euclidean affine space, a kind of well behaved sub-
spaces including familiar ‘loci’ such as smooth curves and surfaces (which ‘in-
finitesimally’ resemble straight lines and planes, respectively).

Flat manifolds

We start with the study of ‘flat manifolds’ (like straight lines and planes).

Let € be a Euclidean affine space (modelled on a vector space F).

A non-empty subset A C £ is said to be an n-dimensional flat manifold
embedded in £ (n being a positive integer), if it is the orbit of a point p, € &€
under the affine action of an n-dimensional vector subspace A C F, i.e.

A=p,+A:={po+ v}iea

(clearly, p, € A).

Such an A C £ is usually called an n-dimensional affine subspace of &,
owing to to the fact that it inherits the structure of an affine space from &,
modelled on the vector subspace A C E. 1°

Special names are adopted for A in the following cases: A is said to be a
straight line, a plane or (in the case dim(E) > 3 ) a hyperplane, according to
whether dim(A) =1, dim(A) =2 or dim(A) = dim(€) — 1, respectively.

Check that
(i) A=p+ A, forall pe A.
(i) dim(A) < dim(€), the equality holding iff A= ¢ .
(iii) A is naturally Euclidean.
(iv) In A, meant as both a Euclidean affine space of its own and a topological

subspace of £, the Euclidean topology coincides with the subspace topology.
16

15 The above ‘inheritance’ means that, if + denotes the affine structure of £, the restric-
tion +|4x4 takes values in A and defines an affine action of A on A.
Clearly, any non-empty subset A C & satisfying —with a vector subspace A C E— the
latter condition, is a flat manifold.
16 As to (iv), remark that any open ball of A is the intersection of A with the open ball
of £ with the same centre and the same radius.
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An n-dimensional affine subspace A can globally be given an n-dimensional
affine parametrization, as follows.

Let ¢ : R — A be a Cartesian system in A, with linear part ® : R — A.
The composite

E=1g09p: R" > A= €&

is an injective affine map of R" into &, satisfying
Im(¢) =A

(clearly = :=140® : R" — A — E is the injective linear part of ¢ and
satisfies A =Im(Z)).

Conversely, if ¢ : R" — £ is an injective affine map, with linear part
E:R" — FE, then Im({) is an n-dimensional affine subspace of £, modelled
on the vector subspace Im(=Z) of E.

So the affine subspaces are all and only the subsets of £ that can be
parametrized by means of injective, affine maps.

Such a kind of affine parametrization —which characterizes the affine sub-
spaces — exhibits the following differential-topological properties: 7

Proposition 20 If & is an affine parametrization of A, then

(1) £€:R" — A is a homeomorphism;

(2) €:R™ — & is C°°, with injective differential d,& : R — E
at each q € R™.

Proof Recall that

(1) £:R™ — A is an affine isomorphism and therefore a homeomorphism;

(2) £:R"™ — & is affine and therefore C*°, with injective differential d,§ = =
at each ¢ € R". 0

18

17 The map induced by ¢ : R® — £ onto its own image A will be denoted by ¢ : R® — A.
Moreover, A will be meant to be equipped with its subspace topology.
18 See section 5.1 Continuous maps and the above property (iv).
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Smooth manifolds

We shall now pass on to the study of ‘smooth manifolds’ in a Eu-
clidean environment, conceived as ‘loci” which admit (local) parametrizations
exhibiting the same differential-topological properties as those of the (global)
parametrizations of the affine subspaces.

Going into detail, a non-empty subset () C & will be said to be an n-
dimensional smooth manifold embedded in £ (n being a positive integer), if
each point p, € @ admits an open neighbourhood U € 7, ' which is the
image

U =Im(¢)

of a parametrization

EWCR" = €&

defined on an open subset W of R™ and satisfying the following differential-
topological properties: 2

1. £: W — U is a homeomorphism;

2. £: W — £ is O, with injective differential d,§ : R" — F
at each g € W.

Each point p € U is then given a unique n-tuple of coordinates ¢ =
(¢',...,q") = &Y(p) € W by the n-dimensional chart &1 : U — W, %
which is said to be local or global according to whether its coordinate domain
U is strictly contained in @ or coincides with @, respectively. 22

A collection of charts whose coordinate domains cover the whole manifold,
is said to be an atlas.

Special names are adopted for () in the following cases: () is said to be a
smooth curve, surface or (in the case dim(E) > 3) hypersurface, according to

whether dim(Q) =1, dim(Q) =2 or dim(Q) = dim(E) — 1, respectively.

19 7, denotes the subspace topology of Q.

20 The map induced by & : W — £ onto its own image U , will be denoted by £ : W — U .

21 In the sequel, the name ‘chart’ will often be referred to the parametrization ¢ as well.

22 For instance, a flat manifold admits global charts, determined by its affine parametriza-
tions. Moreover, if £ : W — U is a (local) chart on a smooth manifold @, its coordinate
domain U is a smooth manifold as well, admitting £ as a global chart.
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Proposition 21  dim(Q) < dim(€)

Proof From the well known dimensional property
dim(Im(d,€)) = dim(R") — dim(Ker(d,¢))
and the injectivity

Ker(d,£) = {0}

of the linear map d,& : R* — E, we infer that Im(d,£) is an n-dimensional
vector subspace of £ and hence n < dim(F).
As n =dim(Q) and dim(E) = dim(€), that proves our claim. O

Locally Euclidean topology

From a topological point of view, @ is a locally Euclidean topological
subspace of £, in the sense that it is covered —owing to topological property 1—
by open subsets (namely, the coordinate domains of its charts) homeomorphic
to open subsets of Euclidean space R™.

Smoothness

From a differential point of view, @) is a smooth subspace of £ , in the sense
that it admits —owing to smoothness property 2— an n-dimensional ‘tangent
vector space’ at each one of its points, as will now be shown.

Smooth curves and tangent vector spaces

Remark that ‘tangency’ is an ‘infinitesimal’ concept, linked to derivation as
follows.

First consider a smooth curve of £, i.e.a C differentiable curve
v:ICR—-E&:t—p=np(t)

The vector v = p(t) € E/, obtained from ~ by derivation at any ¢ € I, is
said to be tangent at p = p(t) to . 23

23 Think of the representation of p(t) := lima—o = (p(t + a) — p(t)) —when it does not
vanish — as an oriented segment attached at p(t), obtained via limit from a secant segment
attached at the same point (and pointing towards the ‘future’ determined by the increasing
‘time’ t).
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Now consider a smooth curve of (), i.e.a parametrized curve
v:ICR—-Q:t—p=pt)

which, for each point

p € Im(v)
of its orbit, admits a C™ coordinate expression ~¢ = £ ' o], in one (and
then every) chart £€: W — U of Q near p (i.e.withid 5 p). #

Clearly a smooth curve of ) is a smooth curve of £ whose orbit entirely
lieson @, i.e.

m(y) €@
(the converse could be proved as well).

A vector of E tangent to a smooth curve v of ) at a point p of its orbit,
will then be said to be tangent at p to Q.

For any p € @), the set T,Q) of all the vectors of E tangent at p to @
—i.e.tangent at p to some smooth curve of () passing through p— will be
called the tangent vector space of () at p, owing to the following

Proposition 22 T,Q is a vector subspace of E and dim(7,Q) = dim(Q).

Proof Let £: W — U be a chart of () near p=£&(q) €U .

Recall that, owing to property 2, Im(d,{) C E is a vector subspace of
dimension n = dim(Q).

So our claim will be established by proving the following 2

Lemma (x) Im(d,¢§) =T,Q
Let v € T,Q, i.e.
v = p(t.)
for some smooth curve v : t € I — p(t) € Q passing, at ¢, € I, through
p(ts) =p.
As U is an open neighbourhood of p(t.) = p in @, there exists (by conti-

nuity) an open interval I, C I containing ¢, s.t. v(I,) CU
Then ~ can be given the C'* coordinate expression

Y, = o i I, — Rt q(t) := £ 1(p(t))

satisfying ¢(t.) =& (p(t.)) = ¢ (p) = ¢.

24 See section 5.1, O differentiable curves, Coordinate expression.
%5 Remark that the following Lemma (x) implies T, = T,Q (see footnote 22).
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By derivation at ¢, of v or, equivalently, of

M. =Eov t L. = @t p(t) =&(q(t))

we obtain 26

v =D(t) = dgen € (4(ts) = dg€ (4(Ls))
Hence v € Im(d,¢) .

Conversely, let v € Im(d,€), i.e.
v = dg€ (v)

for some v € R".
Choose t, € R and consider the affine mapping
AMR—-R":t—q(t):=q+uv(t—t)
with linear part A : dt € R — vdt € R", satisfying ¢(t.) = ¢ € W and
q(ts) =di A (1) = A1) =v.
As W is an open neighbourhood of ¢(t.) = ¢ in R™, there exists (by
continuity) an open interval I, containig t. s.t. A(L.) C W.

Then ¢ := A

1. is the coordinate expression of
vi=goy L = U t—p(t) =E(q(t))
which is a smooth curve of () passing through
p(t.) = &(q(t.)) = &(g) = p
with derivative
D(ts) = dge)§ (4(12)) = de& (v) = v
Hence v € T,Q . 0

Some remarks follow from Lemma (x).
Notice that

v € T,Q = Im(dy§) — v = (dg€) "' (v) € R"

is the linear isomorphism which takes any vector v € T,Q) to its components
ve R in £, that is, to its components in the basis of T,() given by
0 op

— | =d&(0y) = — h=1,...
(9qh b qé( h) aqh q7 ) ,

Moreover, if p=£(q) €U C Q and v =d,€(v) € T,Q (with ‘small’ |v|),
then —up to higher-order infinitesimals— p+v € U C (), since

P+ v =_E(q) + d&(v) = &g+ v)

26 See section 5.1, C° differentiable curves, Coordinate expression.




68 5 Appendix

Open submanifolds

Let U be an open subset of £.
For instance, if
9=1(91,---,94) 1 € > R : p=g(p) = (91(p), - - -, 9u(P))
is a continuous mapping, then
U = g_l(R+)”
= {pe&lglp) € (R")"}

is an open subset of £. 7

If ¢:R™ — & is a Cartesian system in &, its restriction £ := @[y to the
open subset W := ¢ 1(U) C R™ determines a global m-dimensional chart
on U (since Im(§) = U ), which is therefore a smooth manifold of maximal
dimension

dim(U) = dim(€)
Owing to obvious dimensional reasons,
.U =FE
forall peU.

Implicit function theorem

Non-trivial examples of smooth manifolds embedded in £ arise from the
well known Implicit Function Theorem, concerning ‘loci’ described by means
of algebraic equations.

Proposition 23 Let

f=U o f): UCE& =R :pr— f(p) = (fs(p).-- -, fe(D))

be a differentiable map, defined on an open subset U C € (say U = g~ *(RT)*)
and taking values in R* (K < m :=dim &), with surjective differential
dpf : E — R" at each point p of

Q@ = [7'(0)
= {peU| f(p)=0}
= {peU]| filp)=0,..., fu(p) =0}
= {p€ &qp)>0,...,9.(p) >0, fi(p) =0,..., fu(p) =0}

2T Recall that R := (0, +00) is an open subset of R and then (RT)* is an open subset
of R*.
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Q is then an n-dimensional smooth manifold with
n:=m-—=k
and, for all p € Q,
1,Q = Ker(d, f)

Proof The above mentioned theorem of Analysis states that, for any p € @,
the fact of d, f being surjective implies the existence of an open neighbourhood
U of p in @, an open subset W of R" and a x-tuple of real-valued functions
o'W —R,..., " : W — R such that

U = Im(¢§)
where £ : W — & is defined (with a suitable choice of a Cartesian systen
¢ :R™ — &) by
n g n n K n
(@' sq") = o(dh g™ 0 (gt )

and fulfils the properties characterizing an n-dimensional chart on Q. 28
That proves our first claim.

As the above chart & is obviously composable with f and fo& =0, we
have d,f od,& =d,(fo&) =0 with ¢:=&(p), whence

Im(d,€) C Ker(d, f)

Moreover, the surjectivity of d,f and the injectivity of d,{ imply the
dimensional result

dim(Ker(d, f)) = dim(£) — dim(Im(d, f)) = m — £ = n = dim(Im(d,¢))

As a consequence,
Im(d,¢) = Ker(d, f)

Owing to Lemma (%), that proves our second claim. O

28 S0, on o~ 1(U), the algebraic equations
file@t, oz 2™ 2t =0, fa(e(at, e e ) =0

implicitly define z™*1,..., 2"t* as functions of (z!,...,z") € W, i.e.
p y 9 k)
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Smooth maps and differential calculus

We shall now extend the differential calculus to maps whose domain of
definition is a smooth manifold.

We start with a real-valued function
f:@—-R
f will be said to be a differentiable (resp. smooth) function, if, for each

point p € @, it admits a differentiable (resp. C*° differentiable) coordinate
ETPression

Je:=fo¢&

in one (and then every) chart £ of @ near p.

Now define the directional derivative of a differentiable function f along a
tangent vector v € T,(Q by putting

v(f) = | (Fom)

where y:t €I C R+ p(t) € Q is a a smooth parametrized curve of @) such
that p = p(t,) and v = p(t,) for some ¢, € I.

The above derivative does not depend on the choice of ~, as is shown by
the following coordinate expression:

Proposition 24 If (p,v) = (£(q),d,&(v)) in a chart £, then

af,
V() = dof) =5k
In particular,
0 _of ) of.
o) = ol o,

Proof By considering the coordinate expressions of v and f in &, we obtain 2

d = i ofof o
gl Fen = o (fogodoqlr)

= 2] (o)

= (du(f.27))1)
(dyen) fe © de.ve) )(1)
dye) e (q(ts))

= dqu(v)

29 See section 5.1, C* differentiable curves, Coordinate expression.




5 Appendix 71

Moreover
dof.(v) = dof (v"6n)
= Uhd(}fg (5}1)
q"lq
That proves our claim. 0

From the above result, it follows that

v(f) = dif.(v)

flg+v) = f(q)
f(&(g+v)) — (&)
~ f(p+v)-—f(p)

and, for any a,b € R and u,v € 7,Q,

(au+bv)(f) = au(f)+bv(f)

which motivates the definition of differential of f at p as the linear map given
by
dof :T,Q = R:v—v(f)

The above definitions of differentiability (resp. smoothness) and differential
at a point, can be extended without any change to a map

f:Qcé&—A
whose codomain is an arbitrary Euclidean affine space A, modelled on a vector

space A (clearly, if f is a differentiable map, then its differential at a point
will take values in A ). %

5.3 Tangent bundle and differential equations

The tangent bundle of a manifold is the first geometric arena of differential
equations.

30 If f is defined on an open manifold @ C &, the above definitions of differentiability
and differential are equivalent to those given in section 5.1.
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Tangent bundle and canonical projection

The tangent bundle of an n-dimensional smooth manifold @ is the disjoint
union of its tangent vector spaces, i.e.

7Q = | J {p} x T,Q

peQ

(so, for any p € Q, (p,v) € TQ means v € T,Q). 3
The canonical projection of T'Q) onto its base manifold () is the map

T :TQ—Q:(p,v) —p

Vector fibre bundle structure

TQ is a vector fibre bundle over (), in the sense that its fibre T,() over
any p € () is a vector space. Such fibres are ‘glued’ together by natural charts

(q,v) € TW — (p,v) = (£(q), d,€ (v) € TU

(arising from the charts & : W — U of @ 3? ), which could be shown to
give T(Q) the structure of a 2n-dimensional smooth manifold embedded in
TE=EXE.

Tangent lift

If
7:ICR—Q:t— () =p()

is a smooth curve of @), its tangent lift
VI CR—=TQ:t— ()= (p(t),p(t))
is a smooth curve of T'Q) that mg projects down onto 7, i.e.
ToO0 =7

Owing to the very definition of tangent vector spaces, T'Q) is the region of
TE ‘swept’ by the tangent lifts of all the smooth curves of @) (i.e. covered by
the orbits of such lifts).

31 Remark that the tangent bundle of an open manifold U C £ is trivial, i.e. TU = UXE .
In particular, TE = £ x E is a Euclidean affine space modelled on FE x E.

32 Recall that TW =W x R™ and TU = 7'(';1([/{) .

33 See [11], Proposition 5.5.5.
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Implicit differential equations

As a consequence, if a subset
DcCTQ

is assigned (by prescribing some geometric or algebraic properties), the prob-
lem may arise of determining the smooth curves v : I C R — () whose tangent
lifts live in D, i.e.

Im(3) € D (©)
that is to say,

() = (p(),pt) € D, Vtel (o)

Such a D will then be called a first-order, implicit differential equation
on .3

Integral curves

Any solution to the above problem, i.e. any smooth curve v of ) satisfying
condition (¢), is called an integral curve of D (or mazimal integral curve, if
it is not restriction of any other integral curve).

Integrable part

The problem of establishing the existence of integral curves is the same as
that of determining the integrable part of D, which is the region

DY <D

swept by the tangent lifts of all its integral curves.
D is said to be integrable, if

0 #D =DV

34 We shall not consider the case of a time-dependent equation D C J'@Q , subset of the jet
bundle J'Q := R x T'Q, whose solutions are the smooth curves v of Q with jet extension
gyt €I jly(t) :== (t,%(t) € J'Q living in D, ie. Im(jly) C D.
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Vector fields and normal form

The main case of integrability is that of a differential equation D reducible
to normal form, that is, one for which there exists a smooth section of T'Q) or
vector field on Q 3°

X:Q—-TQ : p— (p,X(p))
p'—>X(p) ETpQ

such that
D=Im(X)={(p,v) €eTQ|v=X(p)}

For such an equation, condition (¢) reads
y=Xoy

that is to say,
p(t) = X(p(t)), Vtel

Cauchy problems and determinism

The integrability of
D=Im(X)#0

is a consequence of the celebrated determinism of normal equations (here
stated without proof):

Determinism theorem For any t, € R and p, € Q, there exists a unique
mazimal solution of Cauchy problem (D,t,,p,), i.e. a unique maximal integral
curve v 1t € I — p(t) € Q of D, with I > t,, satisfying initial condition
p(to) = po (all of the other solutions of the problem being restrictions of the mazimal
one).

In fact, if (po,vo) € D —ie. p, € @, v, = X(po)— and < is the maximal
solution of (D, t,,p,), we obtain

(p07v0) = (p(to)aX(p(to))) = (p(to)vp(to)) S Im(’y) - D

Hence
D =DW

35 X is said to be smooth, if it admits smooth component functions
XU —-R:p—X"p), h=1,...,n

in one (and then every) atlas of charts £~1: U — R" of Q.
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5.4 Second tangent bundle and second-order
differential equations

The second tangent bundle of a manifold is the geometric arena of second-order
differential equations.

Second tangent lift and second tangent bundle

Consider the iterated tangent bundle of a smooth manifold @ C £, that is, the

tangent bundle
TTQ CTTE

of TQ C TE.

Recall that TTQ is the region of TTE = (€ x E) x (E x E) swept by the tangent
lifts of all the smooth curves of T'Q, the tangent lift of any such curve

c: I —-TQ:t—c(t) = (p(t),v(t))
being given by
¢: I —=TTQ:t— c(t) = (p(t),v(t); p(t), v(1))

In particular, the second tangent lift of a smooth curve
vl —Q:t—~(t)=p(t)
that is, the tangent lift of
Vil —=TQ:t—(t) = (p(t),p(t))
is a smooth curve
VI = TTQ:t— () = (p(t), p(t); p(t), B(¢))
which lives in the region
T?Q C TTQ
defined by
T°Q := {(p,v;u,w) € TTQ | u = v}

Such a region, called second tangent bundle of @, is the disjoint union
°Q= |J {@v)}x{v}xT},Q
(p,v)ETQ
of the fibres

T(Zpﬁv)Q ={weFE]|(pv;v,w) e TTQ}

(so, for any (p,v) € TQ, (p,v;v,w) € T?Q means w € T(2p V)Q)'
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Affine fibre bundle structure
T2Q is an affine fibre bundle over TQ, in the sense that its fibre T(2p V)Q over

any (p,v) € T'Q is an affine space, as will now be shown.

Proposition 25 Forany (p,v) € TQ, T(2p V)Q is an n-dimensional affine subspace
of E, modelled on T,Q .

Proof Let &: W — U be a chart of @ near p=¢(q) € U, where v = d €(v).

Owing to Lemma (x), it will suffice to prove the following

2
Lemma (%) Tfp’v)Q = z(q,v) + Im(d,€), z(q,v) = v"* 8(§1qu ,

Let w e T2

o V)Q, that is, (p,v;v,w) e TTQ or

(P, Vi v, w) = é(t) = (p(ts), V(E); D(E4), V(E4))

for some smooth curve c:t € I c(t) = (p(t),v(t)) € TQ and t, € I.

As U is an open neighbourhood of p = p(t.) in @, there exists (by continuity)
an open interval I, C I containing ¢, s.t. p(t) e forall t € I,.

Then c|;, can be given the C°° coordinate expression

p(t) =&(q(t)), v(t) = dyp€ (v(t)) = vh(t)gqi o
with
q(ts) =q, 4t =v(ts) =0

By derivation at ¢, of ¢ (or, equivalently, c|;, ), we obtain

w = v(t)
d’p dp

h gy B

= Ty ty) —— tye) —
G )&]haqk‘q(t*) I Igh lq(t.)

d’p dp

h k h .

= —_— = t*
v aqhaqk‘ﬁw o |y’ w = 0(ts)

= 2(¢,v) +dy€ (w)
Hence w € z(q,v) + Im(d,€) .
Conversly, let w € z(g,v) + Im(d,€) , that is,
w = z(q,v) + dg€ (w)

for some w € R™.
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Choose t, € R and consider the map
1
a:R—=R":t— q(t) ::q+v(t—t*)+§w(t—t*)2
satisfying

As W is an open neighbourhood of ¢(t.) =
an open interval I, containing t. s.t. «(l
coordinate expression of

y=E&oqe: I — Q:t p(t) = &(q(t))

which is a smooth curve of ) passing through

p(ts) = &(q(ts)) =€(g) =p

q in R™ | there exists (by continuity)
) C W. Then 7 := «|f, is the

with derivatives
) ; op
t) = "t —
R e
dy(e.)§ (4(ts))
= dqf (U)

= Vv

and
0%p
5 (1, _ sh t, -k )P
b)) = @) ga]
hoyk &p ’ wh@
q"oqk g dq" lq
= z(q,v) +dg€ (w)

= W

op

+ ..h t* et
a )8qh q(ts)

= v

So
(P, viv, W) = (p(t«), D(te); D(t4), D)) = F(t«) € Im(¥)

Hence w € T(2p7V)Q' O

Remark that
w € T(QPN)Q —w = (dg€) 7 (W - z(q,v)) eR"

is the affine isomorphism which takes any vector w &€ T(Qp

w € R™ 4n £, that is, to its ‘coordinates’ in the Cartesian system of T(2p V)Q

) CT,Q.
P/ h=1,..n

V)Q to its components

determined by the origin z(g,v) € T(2p V)Q and the basis (£h
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Second-order implicit differential equations

The proof of Lemma (%x) has also shown that T2Q is the region of TTQ ‘swept’
by the second tangent lifts of all the smooth curves of @ .
As a consequence, if a subset

D c T%Q

is assigned (by prescribing some geometric or algebraic properties), the problem may
arise of determining the smooth curves +v: I C R — @ whose second tangent lifts
live in D, i.e.

Im(¥) Cc D (00)

that is to say,
3(t) = (p(1), p(t); p(1), B(t)) €D, Viel (00)

Such a D will then be called a second-order, implicit differential equation on Q.

Integral curves and base integral curves

A second-order differential equation on @, say D C T?Q C TTQ, is a first-
order differential equation on T'Q) as well, whose integral curves exhibit the following
peculiar property.

Proposition 26 Each integral curve ¢ of D C T?Q is the tangent lift of its own

projection mw, oc, i.e.

Q

(mpoc) =c

Proof Let
c:telmc(t)=(pt),v(t) eTQ

be a smooth curve of T'Q), and
mTooc:te I m,(c(t)) =p(t) € Q

its projection onto Q.
If ¢ is an integral curve of D, it satisfies, Vt € I,

(p(t), v(t); B(t), ¥(t)) € D € T?Q

e
—~
~+
=
I

whence
p(t) = v(t)
that is,
(mq 0 0)(t) = (p(t), B(t)) = (p(t), v(t)) = c(t)
which is our claim. O

The base integral curves v = m, oc of D —projections of the integral curves ¢
of D— are the solution curves of problem (¢¢), as will now be shown.
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Proposition 27 A smooth curve v of @ is a base integral curve of D, iff it is a
solution curve of problem (00).

Proof Let Im(§) C D. Putting ¢ := ¥, whence 7, 0c=m,0% and ¢ =%, we

obtain 7, oc=+v and Im(¢) CD.
Conversely, let v = 7, o ¢ and Im(¢) C D. From Proposition 26, we obtain
j = (7, 0¢)* = c, whence 4 = ¢, and then Im(¥) C D. O

The integral curves and the base integral curves of D are then bijectively related
to one another (Proposition 26) and, owing to the above bijection, the first-order
problem of determining the integral curves of D proves to be naturally equivalent
to the second-order problem of determining its base integral curves, i.e. the solution
curves of (0¢) (Proposition 27).

Semsi-sprays and normal form

A second-order equation D on @ (first-order on T'Q) is reducible to normal form,
if there exists a smooth semi-spray on TQ (i.e.a smooth vector field on T'Q with
values in T2Q) 36

r:7Q —T?QCcTTQ : (p,v)~ (p,v;v,T(p,V))
vV E TpQ = F(p,V) € T(2p,v)Q

such that
D=ImT) ={(p,v;u,w) eTTQ |u=v, w=TI(p,v)}

As is already known, condition Im(¢) C D, characterizing the integral curves ¢
of D =1Im(T), reads
c=Toc
As a consequence, condition Im(¥) C D, characterizing the base integral curves
v of D =1Im(I"), reads
j=Toj

Cauchy problems and determinism

If D = Im(I"), then — for any ¢, € R and (p,,v,) € TQ — Cauchy problem
(D, to, (Pos VO)> admits a unique maximal solution, which amounts to saying that

there exists a unique maximal base integral curve v : ¢t € I — p(t) € Q of D,
with t, € I, satisfying initial conditions (p(t,),p(ts)) = (Po, Vo) (all of the other
solutions of the problem being restrictions of the maximal one).

36 T' is said to be smooth, if it admits smooth component functions
':TU -R:(p,v)—T"(p,v), h=1,...,n

in one (and then every) atlas of charts £~1: U — R" of Q.
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5.5 Cotangent bundle and differential forms

The cotangent bundle of a manifold is the geometric arena of differential forms.

Cotangent vector spaces

Let @ be a smooth manifold.

For any p € @, to the tangent vector space T,@ there corresponds, by duality,
the cotangent vector space T;Q made up of all the covectors

T:TQ = R:v (m]|v)

(linear maps of 7,Q in R, summed to one another and multiplied by real numbers
according to the rule (a1m + agme | v) = a1(m | v) + as(ma | v) ).

Typical covector is the differential at p of a smooth real-valued function
f:Q — R, defined by 37

dof  TyQ — R :v = (dyf | V) i= v(f)
Coordinate formalism

Let £: W — U be a chart of Q near p=£¢(q) €U .

For any m € T7Q) and v = vt

_0_
oqh

_ a h
= <’aq>

h
= Dnpv

. 0
mi= (o

are called the components of 7 in the chart.

€ T,Q , we have
P

where the coefficients

The name is motivated by the followin considerations.
Let

;o= prhoet

—1 h
p=EQ) €U £ g=(¢",....q") eWCR* &5 gh e R

be the h-th coordinate function determined by £~1.

37 See section 5.2, Smooth maps and differential calculus.
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For all v = d,&(v) = vP % € T,Q , we have
p

(dpd" | v) = v(d") = dga}'(v) = dgpr" (v) = pr"(v) ="

(i.e. the n-tuple (dpg") is the dual basis in T5Q of the basis ((9‘3h
and then

> of T,Q)

p

(m | v) = ppv" = pr(dpd” | v) = (prdpd” | v)

Hence
T = Ph dpqh
In particular,
of h
= agrl
since 38 9 9 of
d _— = — = —
(o | i) = 5o, ) = 3t

Cotangent bundle and canonical projection

The cotangent bundle of an n-dimensional smooth manifold ) is the disjoint
union of its cotangent vector spaces, i.e.

Q= |J {p} x T;Q
peQ
(so, for any p € @, (p,m) € T*Q means 7 € T;Q). 39

The canonical projection of T*(Q) onto its base manifold () is the map

Ty T°Q = Q: (p,m) —p

Vector bundle structure

T7Q is a vector fibre bundle over @, in the sense that its fibre T;Q over each
p € @ is a vector space. Such fibres are ‘glued’ together by natural charts
(¢:p) € T*W +— (p,7) = (£(q), pn dpq") € T*U

(arising from the charts & : W — U of Q 4°), which could be shown to give T*Q
the structure of a 2n-dimensional smooth manifold. *!

38 See section 5.2, Proposition 24.

39 Remark that the cotangent bundle of an open manifold U C £ is trivial, i.e.
T*U =U x E* or, if F is identified with E* through its Euclidean metric structure,
T"U=UxE.

40 Recall that T*W = W x R"™ and T*U = (772)_1(1/{) .

41 Unlike TQ C TE = &€ x E, cotangent bundle T*Q is not naturally embedded in some
Euclidean space related to £, and therefore its structure of smooth manifold is to be meant
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Differential 1-forms

A differential 1-form on @Q is a smooth section of T*Q or covector field on @Q,
ie.

f:Q—-T"Q : p~ (p,f(p))
p— f(p) € T;Q

At each point p of a coordinate domain, the value
f(p) = fn(p) dpg"
can be expressed in terms of its components 42

fu(p) = <f(p) \ 8zh’p>

In particular, a smooth real-valued function f : @ — R gives rise to an ezxact
1-form on @ through its differential

df :Q = T7Q :p+ (p,dpf)

whose smooth component functions, in any chart of of @), are the derivatives

of o OF
thu Rpl—)ath

Semi-basic 1-forms

The concept of 1-form will now be generalized.

A semi-basic 1-form on TQ is a smooth bundle morphism of TQ in T*Q, i.e.

F TQ — T*Q : (p,V) — (p7F(paV))
veT,Qw— F(p,v) €T,Q

in the generalized sense illustrated in section 5.6, Intrinsic geometry of smooth manifolds
(see, in particular, Proposition 39).
42 f has been required to be smooth, that is, to admit smooth component functions

fo:d >R:p—Tfr(p), h=1,...,n

in one (and then every) atlas of charts £~ : U — R" of Q.
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At each point p of a coordinate domain, the value

F(p,v) = Fy(p,v) dpq"

can be expressed in terms of its components 43

Fu(p,v) := <F<p’v) | (;2’1’1)>

A semi-basic 1-form on T?Q is a smooth bundle morphism of T?Q in T*Q
over mg, i.e.

d:7T°Q - TQ (p,v;v,w) — (p, ®(p,v,w))
w e T(2;>,V)Q — ®(p,v,w) € T7Q, p=mg([p,V)

At each point p of a coordinate domain, the value

<I>(pv \2) W) = (I)h(pa Vv, W) dpqh

can expressed in terms of its components 44
@ (p.v.w) = ( (o, v.w) | ]
vV, W) = v, W) | —
hP,V, b, 8qh o
Special kinds of semi-basic 1-forms will now be described.

Semi-Riemannian metric

A semi-Riemannian metric on an n-dimensional manifold @ is a symmetric
vector bundle isomorphism of T'(Q) onto T™(Q), that is, a semi-basic 1-form

g:TQ—=T"Q : (p,v)+— (p,gp(V))
veT,Q — gp(v) € T;Q

43 F has been required to be smooth, that is, to admit smooth component functions
Fnp:TU —-R:(p,v)— Fp(p,v), h=1,...,n

in one (and then every) atlas of charts £~1: U — R"
44 ® has been required to be smooth, that is, to admit smooth component functions

Oy TU - R: (p,v;v,w) = Op(p,v,w), h=1,....n

in one (and then every) atlas of charts £~ : U — R" of Q.



84 5 Appendix

such that, for each p € @, its restriction
gp : TpQ — T;Q 1V = gp(V)
is a linear isomorphism (non-degenerateness) and the bilinear inner product
(u,v) € T,Q x T,Q — (gp(u) | v) € R
satisfies the symmetry condition (commutativity)
(gp(u) | v) = (gp(v) | W)
If non-degenerateness is strengthened by requiring positive definiteness, i.e.

(gp(v) [v) >0

for all (p,v) € TQ with v # 0, then g is said to be a Riemannian metric.

So a (semi-)Riemannian metric g smoothly determines a (pseudo-)Euclidean
metric structure g, in each fibre T,Q) of T'Q) and it is characterized by its quadratic

form
1

KTQ =R (p,v) = K(p,v) = 3 (5p(¥) | ¥)
owing to polarization identity
(9p(u) | v) = K(p,u+v) - K(p,u) - K(p,v)
A manifold equipped with a (semi-)Riemannian metric will be called

(semi-) Riemannian manifold and denoted by (Q, K).

Remark Any semi-spray

FK : TQ — T2Q LV E TpQ = FK(p7v) € T(2p’v)Q

associated with a (semi-)Riemannian manifold (@, K), naturally transforms g
(semi-basic 1-form on T'Q ) into

[K]:T°Q — T*Q : w € T(, zQ — [K](p,v,W)) € T;Q
(semi-basic 1-form on 72Q) by putting

[K] (p7 v, W) = gp(W - FK(p7 V))
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Coordinate formalism

Inachart £€: W — U of @, g is characterized by the symmetric, non-singular,
n X n matrix of C° real-valued functions on W given by

9nik(q) == <9£(q)<{«)8qh)§(q)> | 32’“‘5(61)>

since the component functions of g, i.e. the components of © = g,(v) for any
(p,v) = (&(q), dg&(v)) € TU , have coordinate expression

0
mo= {71 g,
0
- (#0155, )
L0 )

oo (“agl,) | o,
(g i‘ ‘i’

4@\ 9 le(a) 9q" l¢(q)

= " gun(q)
= ghk(Q) o

(the last passage being due to symmetry). 4°

The inner product is then expressed (owing to bilinearity) by

o 0
<gp(u) |v) = <g§(Q) (u dgh ’5(@) v gk ¢(q) >

Bl | )

= gnrlq) u"o*
and therefore K has coordinate expression

1
K(q,v) = 3 gnk(q) v"o"

45 The final result should be read, in matrix notation, as a row by column multiplication.
Check that the elements of the (inverse) matrix characterizing ¢g~!, are given by

9" (@) = <d£(q)qh | gg(é)(dg(q)qk)>
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Almost-symplectic structure

An almost-symplectic structure on a 2n-dimensional manifold S is a skew-
symmetric vector bundle isomorphism of T'S onto TS, that is, a semi-basic 1-form

w:TS =TS : (m,X)— (m,w:(X))
XeTl,S—w(X)eT:S

such that, for each 7w € S, its restriction
we: TpS = T78 : X — we(X)
is a linear isomorphism (non-degenerateness) and the bilinear product
(X,Y)eTnS X TS — (wr(X) | Y)€R
satisfies the skew-symmetry condition (anticommutativity)

(wWr(X) [Y) = —{wa(Y) | X)

Coordinate formalism

In a chart of S, w is characterized by a skew-symmetric, non-singular, 2n x 2n
matrix of C* real-valued functions

[%)(1) %1)(2)]
W2)(1) wE©2)(2)

(where each block w(y)(g) is @ n x n matrix). If, for any 7 € S,

x @)
[©4) O] and [X(z)]

are the 2n-tuples of components of © € TS and X € TS, respectively, then the
components of © = w,(X) are expressed (owing to skew-symmetry) by 4

O(a) = — V() XV

In particular, w is said to be a symplectic structure, if it is characterized —in a
suitable atlas of charts of S— by the constant symplectic matriz

ol

where 0 is the zero n X n matrix and ¢ is the identity n x n matrix.

On a cotangent bundle S = T*(@Q) there exists a canonical symplectic structure,
characterized by the symplectic matrix in the atlas of the natural charts.

46 The procedure is the same as that shown for a semi-Riemannian metric. Summation
over () =(1),(2) is understood. Multiplication of matrixes is meant to be row by column.
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5.6 Intrinsic approach to smooth manifods

A deeper insight into the structure of a smooth manifold embedded in a Euclidean
affine space, will provide useful suggestions for a generalized definition of ‘smooth
manifold’ and an ‘intrinsic’ approach to its geometry (without reference to any
embedding into a Euclidean environment).

Intrinsic geometry of embedded manifolds

We shall consider an n-dimensional smooth manifold ¢ embedded in a Eu-
clidean affine space £ (modelled on a Euclidean vector space E'), with the aim of
investigating the possible properties of its manifold structure that are independent
of the Euclidean embedding.

Manifold structure

As is known, a (local) parametrization of @, say & : W — U, gives rise to an
n-dimensional coordinate system or chart

o= U—W =)

which, not considering the embedding of @) into £, can only be seen as a bijection
of a non-empty subset U C Q) (coordinate domain) onto a subset @(U) C R™.

It is also known that the collection Ag of all the above charts is an atlas of @,
in the sense that the collection of their coordinate domains is a covering of @) .

Moreover Ag could be shown to be €, i.e. any two charts ¢ and
o= U W =¢'WU)
belonging to Ag, with U NU" # (), are C* related to each other, in the sense that
the transition function
-1 /
T(pne!) = @' o @71@(14014’) cq€oUNU") EopeUnU = q e oUnU)

from ¢ to ¢, as well as its inverse, is C*° differentiable (if U NU" = (), the charts
¢ and ¢’ are still said to be C* related to each other). 47

Finally Ag could be shown to be complete, i.e. any chart C* related to all of
the charts of Ag belongs to Ag . 48

Ag is called the manifold structure of Q.

47 Remark that, owing to the differentiability of the transition functions, any subset of
type (U NU’) C R™ is open and then (considering the case ¢’ = ) any subset of type
p(U) C R™ is open as well.

48 As to the C° differentiability and completeness of Ag , see [11], Lemma 6.1.2 (i).
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Topology

From the topological point of view, ) has been thought of as a topological
subspace of €. However, its subspace topology (whose non-empty open subsets are
the intersections of () with the subsets belonging to 7. ) can as well be described
in terms of the manifold structure Ag , as follows.

First we remark that the coordinate domains of the charts belonging to Ag turn
out to be the base of a manifold topology (whose non-empty open subsets are then
unions of coordinate domains appearing in Ag ). 4°

Then we prove the following

Proposition 28 The subspace topology of Q) coincides with its manifold
topology.

Proof The subspace topology and the manifold topology of @) will be denoted by
7, and Té , respectively.

We have 7/ C T, » since the coordinate domains belong to 7, and then so does
any union of coordinate domains.

We also have 7, C T(; , since any non-empty U € 7, is union of all the coordinate
domains of the charts of type ¢|,,, € Ag (where ¢ € Agp denotes a chart whose

coordinate domain U contains a point of U). O

Tangent bundle

From the differential point of view, ) has been shown to carry a bundle of
n-dimensional tangent vector spaces, meant as vector subspaces of E. However,
each tangent vector space can as well be described in terms of the manifold structure
Ag , as follows.

The idea arises from the fact that, for any p € @), a tangent vector v € T,Q
is completely determined by any one of the ordered couples of type (p,v) with
o :=¢1 e A, (A, C Ag being the set of the charts whose coordinate domains
contain p) and v = (d,&) "} (v) € R® (with ¢ =¢71(p)).

Moreover, for any two charts ¢ = ¢~ and ¢’ = ¢! in A,
where p = &(¢q) =¢'(¢') and v = dy€ (v) = dy& (v'), we have

dg€' (V') = dy€ (v)

dgp™" (v)

= dgo @y (v)

= dy (& 0@ oo oununy) (v)
dg (&' 0 T(pp1)) (V)
(dgr€" 0 dgT(, 1)) (
= dy& (dg7(pp) (v))

49 See Proposition 31 in the next subsection Intrinsic geometry of smooth manifolds.

v)
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whence —dy & being injective - the transformation law
V' = dyT(pe) ()
Now we remark that the binary relation
(,0) ~p (1) iV = dyp)T(pe) (V)

defined in A, x R™ by the above transformation law, is an equivalence relation and

there exists a unique vector space structure on the quotient A, x R"/ ~, %0 such
that, for all ¢ € A}, the bijection
0p : R" = A, x R"/ ~p 0 vi= @p(v) == [(@,v)]~,

is an isomorphism. °!

Then we prove the following
Proposition 29 The map

p TpQ — Ap x R"/ ot v =dy€ (v) = 1p(V) 1= pp(v)

is an invariant isomorphism. 52
Proof 1, = ¢p o (d,€)7! is composition of isomorphisms and its invariance is

due to the fact that, once chosen any two charts ¢ = ¢! and ¢ = &~! in Ap
where p = £(q) = £(¢'), then —for all v = d,& (v) = dy& (V') € T,Q -~ we have
(p,v) ~p (¢',0"), whence ¢p(v) = gog,(v’). O

The above canonical isomorphism, owing to which the tangent vector space T,Q
can be identified with the quotient vector space A, x R™/ ~,, will be denoted by

T,Q = Ap x R"/ ~p

meaning that any tangent vector v = d,¢ (v) is identified with its image ¢, (v), i.e.

v = ¢p(v)
In particular, for the vectors 8%& = d4& (0n) 53 of the basis determined in
P
T,Q by a chart ¢ =¢71 € A, we have
0
— = )
8qh ‘p (7013( h)

0 [(p,v)]~, € Ap x R™/ ~;, will denote the equivalence class of (¢, v).

51 See Propositions 33 and 34 in the next subsection Intrinsic geometry of smooth mani-
folds.

52 ‘Invariant’ means ‘not depending on the choice of the chart’.

53 Recall that (0n)n=1,...n denotes the canonical basis of R™.
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Finally, if v:¢ € I C R — p(t) € Q is a smooth curve of Qand ¢ = ¢! is a
chart near p(t) = £(q(t)) ), for the tangent vector p(t) = dy)§ (4(t)) we have

Second tangent bundle
Also the second tangent bundle of @ can be described in intrinsic way, as follows.

First we recall the canonical projection of the iterated tangent bundle T7TQ
onto its base manifold T'Q , i.e. the map

Tt TTQ = TQ

defined by
¢=(p,viu,w) — 7., (¢) = (p,V)

whose coordinate expression is %%

£ (g, v;u, w) — 7, (C)

¢

Then we introduce the tangent map of w, , i.e. the map
Tr, :TTQ —TQ

defined by ®°

¢= (p, viu, W) - (p(t*), V(t*)§ p(t*)a V(t*)) — Tﬂ.Q (C) : (p(t*), p(t*)) = (p7 u)

whose coordinate expression is

Il

¢ = (g v5u,w) = (q(t), v(t); 4(1), D(t)) — T (Q) = (a(ta), (t) = (g, u)

Hence

T°Q = {(pviuw)eTTQ | u="v}
= {C eTTQ | TWQ(C) = Trqg (C)}

54 The symbol £ will denote the coordinates determined in Q, TQ and TTQ by a chart

peAg.
55 Recall that a vector tangent to T'Q is the derivative of a smooth curve ¢ +— (p(t), v(t))
of TQ at some ‘time’ ¢, .
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Intrinsic geometry of smooth manifolds

We are now ready for a generalized definition of smooth manifold and an intrinsic
approach to its geometry.

Manifold structure

Let M be a non-empty set.
If m denotes a positive integer, a (local) m-dimensional coordinate system or
chart on M is a bijection
U — o)

of a non-empty subset U C M (coordinate domain) onto a subset p(U) C R™,
owing to which each point p € U is characterized by an m-tuple of coordinates
z=¢(p) € o(U).

A collection A of such charts is said to be an m-dimensional atlas of M , if the
collection of their coordinate domains is a covering of M .

Moreover an m-dimensional atlas A is said to be to be C, if any two charts
p and

U — U

belonging to A, with U NU'" # (), are C* related to each other, in the sense that
the transition function

/

-1
T =0 00 Hounun ¢ € pUNU) E—=peUdUnU w2’ e JUNU)

from ¢ to ¢, as well as its inverse, is C*° differentiable (if U NU" = ), the charts
¢ and ¢ are still said to be C* related to each other). %6

Finally a C*°, m-dimensional atlas A is said to be complete, if any m-dimensional
chart C related to all of the charts of A belongs to A.

M is said to be an m-~dimensional smooth manifold, if it is endowed with a
manifold structure given by of a complete, C'°°, m-dimensional atlas Aj; .

Notice that any C°°, m-dimensional atlas A uniquely determines a manifold
structure on M , owing to the following

Proposition 30 A C°°, m-dimensional atlas A is contained in a unique complete,
C*°, m-dimensional atlas Apr, given by the collection of the m-dimensional charts
C®® related to all of the charts belonging to A .

Proof As A is C*°, we have Ay D A. So Ay is an m-dimensional atlas.
Now let ¢1,¢2 € Apr. For any point z in the domain of 7, ,,), choose a
chart ¢ € A whose domain contains gol_l(:c). As a composition of C'°° maps,

. o a . .
T(pup2) © T(pr,p) 18 €. Since such a composite map equals 7(,, ,,) In an open

56 Remark that, owing to the differentiability of the transition functions, any subset of
type (U NU') C R™ is open and then (considering the case ¢’ = ) any subset of type
e(U) C R™ is open as well.
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neighbourhood of x, the latter is C'* on that neighbourhood. As a consequence,
owing to the arbitrarinness of x and the local character of C*° differentiability,
T(1,02) turns out to be C*. So Ay is C°.

Moreover, by the very definition of A, any m-dimensional chart C° related
to all of the charts of Aj; belongs to Ap;. So Ay is complete.

Finally, any complete, C*°, m-dimensional atlas A/, containing A satisfies
A, C Ay (owing to its being C*°) and then A, D Aj (owing to its complete-
ness). So Ay, = A . O

Topology

The manifold structure Aps, through the collection [3,, of the coordinate do-
mains of its charts, determines a manifold topology T,, on M (whose elements are
said to be the open subsets of M ).

That is shown by the following

Proposition 31 (3,, is the basis of a topology T,, on M .

Proof First we recall that, if W € 3,,, then ¢/ N)WV) is an open subset of R™
forall p:U — pU) in Ay .
Then we consider the whole collection 7,, (containing f3,, ) of the subsets
W C M such that (U NW) is an open subset of R™ for all ¢ : U — pU) in Ay .
Clearly, 1,, is a topology, that is , it satisfies the properties

0 € T™m, M € 1

Wi, Wo € iy = WiNWs € 1y
{(Wa} Cru = |JWa € i

since, for all ¢ : U — p(U),
pUND) =0, pUNM)=pU)
(U N WL N Wa) = U N W) N (U N W)
(p(bl n( Wa)> = vt n W)

are all open subsets of R™.
Finally, 3,, is a basis of 7,,, that is, any W € 7,, is union of elements of 3,,,
since (3,, being a covering of M)

W= |J unw)
UBy,

and each W :=UNW (if non-empty) belongs to 53,, .
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The above property W € By is due to the fact that W belongs to 7,, and is
contained in the coordinate domain U of a chart ¢ € Ay, whence ¢l € Ay
(in fact @l is C* related to every chart ¢ : V — (V) of Ay, since the transition
functions 7y, ) and 7(y 4|,,) are restrictions of the C°° functions 7,4y and
T(y,p) to the open subsets o[W(WNV) = oUNW) N pUNV) C oUNYV) and
YVNW) Cyp(VNU) of their domains). 0

M , equipped with its manifold topology, is a locally Euclidean topological space,
that is, each point of M admits an open neighbourhood homeomorphic to an open
subset of R, owing to the following

Proposition 32 FEach chart ¢ : U — @(U) belonging to Ay, is a homeomorphism.

Proof ¢ is an open map, since it takes any open subset W of M contained in
U onto

p(W) = pUNW)

which is an open subset of R™ contained in (i) .

¢©~! is open too, since it takes any open subset A of R™ contained in ¢({A)

onto

W= 1(A)

which is an open subset of M contained in U .

The above property W € 7,, is due to the fact that, for all ¥ : V — (V)
belonging to Ay, the image

Y(YNW) = y(¥YnUnNW)
= v(e7 e nU) N ¢i(4)
= T(@,w) (QO(U N V) N A)
is an open subset of R™. 57 O

Tangent bundle
Let pe M.

Consider the set A, C Aps of all the charts near p, (i.e.the charts of Ay,
whose coordinate domains contain p).

57 Recall that a C*° transition function T(e,) 18 a homeomorphism between open subsets
of R™.
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Then define a binary relation ~ in A, x R through the following transfor-
mation law: 58

(p,0) ~p (¢, 0)) iff 0 = dyp) T (V)

Proposition 33 ~ is an equivalence relation.

Proof The binary relation ~, is reflexive

(0, 0) ~p (¢, 0)

since
v = idgm () = dy(p) () (V)

Moreover it is symmetric

(,v) ~p (1)) = (¢, 1)) ~p (9,0)

since
-1
v = (dp(p)T(p,01)) (V) = Ay (5)T(' ) (V)

Finally it is transitive

(@, 0) ~p (V) (¢, 0) ~p (7 0") = (@, v) ~p (", 0")

V' =) Ti ) (V) = do o) T(er o) (Ao T(oip) (V) = dy(p) Ty (V)

That proves our claim. O

As to the quotient A, x R"/ ~, , ® we have the following

Proposition 34 There exists a unique (n-dimensional) vector space structure on
Ap x R"/ ~y, such that, for all ¢ € Ay, the bijection

@p - R" — -Ap x R"/ ~Mpt U Sop(v) = [(%U)]Np

s an isomorphism.

P If o/ = 74, (2) is a transition function, then the transformation law v' = d,7(p .1 (v)
(where x:= ¢(p) ) can be expressed in terms of the Jacobian matrix of 7, ./, i.e.

/1
;i Ox

J
= - v
o0xd

(see section 5.1, C* differentiable maps, Remark).
2 [(p,v)]~, € Ap x R/ ~;, will denote the equivalence class of (¢, v).
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Proof Choose a chart ¢ € A, .
Clearly ¢}, is surjective (since any equivalence class in the quotient is represented
by a couple whose first element is ¢ ) and injective (since ¢,(v) = ¢p(w) means

(¢, 0) ~p (p,w), whence w = dyp)T(p,p) (V) = V)

It is also clear that ¢, turns into a linear isomorphism, if and only if the quotient
is equipped with the vector space structure defined by putting, for all ¢, (v), pp(w) €
Ap, xR"/ ~, and a,b € R,

ap(v) + byp(w) = pplav+bw)

If the quotient is equipped with the above vector space structure, then, for any
other chart ¢’ € Ay, bijection ¢, will be shown to be an isomorphism.
To that end, let

ep(0) = pp(v), (') = pp(w)
that is,
V= dop) o) (V) W' = dp)T(pe) (W)
Hence (owing to the linearity of the differential)
av' +bw = dgo(p)T(ga,ap’) (av+bw)

which means

ep(av' +bw') = @plav+bw)
= app(v) +bpp(w)
= ap(v) + by (w)

That proves our claim. O
The tangent vector space of M at p is then defined by

ToM = A, xR"/ ~,
A tangent vector v € T,M is expressed, in a chart ¢ € A, in the form

; 0

v = pp(v) =0 PR

where 60

0

3xi p.

60(8;)i=1,..m denotes the canonical basis of R™ .
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is a basis of T, M . 61
The tangent bundle of M is the disjoint union of its tangent vector spaces, i.e.

T™ = | J {p} x T,M
peEM

(so, for any p € M, (p,v) € TM means v € T,M ) and the canonical projection
of T'M onto its base manifold M is the map

Ty :TM — M:(p,v)—p

TM is a vector fibre bundle over M , in the sense that its fibre T, M over each
p € M is a vector space. Such fibres are ‘glued’ together by 2m-dimensional natural
charts
(p,v) € my (U) — (2,0) € p(U) x R™
=), v=p, (V)
arising from the charts ¢ : U — @(U) belonging to Ay .

Proposition 35 TM is given a 2m-dimensional manifold structure by its natural
charts.

Proof The collection of the 2m-dimensional natural charts is obviously an atlas of
TM , since
M= |Ju=1M= ] m/ W)
Uepyg Uuepyy

Moreover the above atlas is C°°, since it exhibits C'*° transition functions

(x,v) € pUNU') x R™ — (2,0") € o' (U NU) x R™

given by
v =T (@), V= daT(p e (v)
that is,
. T
ey 1 lv J N
' =x"(z), =5 .Y i=1,...,n
Such an atlas uniquely determines a manifold structure on TM . 62 O

61 Remark that %

; = p(05) = wp(vj) = vé—% . iff v; = dpTie ) (05)

: It _ oz’ h _ 9z :
(with 2’ 1= ¢'(p), l.e. v} =577 9=, Hence the transformation law of bases
o |  oa 0
8$/j P Gx’j x’/ 8%’ P

exhibiting the Jacobian matrix of 7 ), whereas the contravariant transformation
law of components in T, M exhibits the Jacobian matrix of 7(, . (see footnote °%).
62 See Proposition 30.
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Now let
v:ICR—M:twp(t)

a parametrized curve admitting —in every chart

be a smooth curve of M, i.e.
© € Apr whose coordinate domain encounters its orbit —a C°° coordinate expression

z(t) = ¢ (p(t) .-

The tangent vector to v at p(t) is defined by

p(t) = @p(E(t))

Ozt Ip(t)

Remark that the above vector does not depend on the choice of the chart, since

transition to another chart
2'(t) = 740 (x(1))

implies
'C‘C/(t) = dx(t)T(go,ap’)(i(t))

that is,
iy (#(8)) = ooy (1))
The smooth curve of T'M given by
VI CR—=TM :t—4(t) := (p(t),p(t))
=7.

is the tangent lift of ~, which m,, projects down onto ~,ie. m, o7

Proposition 36  TM is entirely swept by the tangent lifts of the smooth curves

of M .

Proof Let (p,v) € TM.
Choose a chart ¢ : U — p(U) in Ay, where
p=¢ H(z), v=ppv)
with = € p(U) and v € R".
Now choose a t, € R and consider the smooth curve
y: I CR— M :twp(t) = Hax(t))
defined on a suitably small open interval I 5 ¢, such that, for all t € I,

z(t) =z +v(t—t) € o)
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Clearly we have

and

So

5 Appendix

That proves our claim. O

On the base of the above definitions and results, the theory of first-order differ-
ential equations on a smooth manifold can be formulated in the same way as it was
on an embedded manifold.

Second tangent bundle

Recall that the canonical projection of the iterated tangent bundle TT'M onto
its base manifold T'M is the map

Tppy LT M — TM

whose restriction to each fibre T{;, ,)T'M is the constant map

™

or, in natural coordinates, ©

TM

Tpv)yTM Q€ T(P:V)TM Ty (C) =vE TpM

3

?

s

¢ (, v)

(z,v;u,w) — 0y, ()

Also consider the tangent map of m,, , i.e. the map

Tr,, :TTM — TM

whose restriction to each fibre T{, ,)T'M is the linear map

T(p,V)TI'M : C € T(p’V)TM — T(p,v)7TM (C) = T?TM (C) (S TpM

defined, in natural coordinates, by

¢ £ (2, v3u,0) — Tm,, (C) £ (2,u)

63 The symbol
chart ¢ € Aps.

I}

will denote the coordinates determined in M, TM and TTM by a
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Remark that the above vector

Tmy, (C) = Spp(u)

does not depend on the choice of the chart ¢ € A, , since, after a transition to
another chart ¢’ € Ap, we have a transformation law of natural coordinates in
TM given by

axl’i
Ol
and then a transformation law for the components of a tangent vector ¢ € T(,, \\T'M
given by

/1

v
T

x/z‘ — x/z‘(x)’

) 81‘/ 7 ) 8.%’ A ) ) 6’[}, % ) 8’[)/ % )
M= . ul + . w , W= . u + . w’
0z l(zw) ovI () 0z (zw) oI |(z,v)
whence, in particular,
14
yi Ox j
= —|
o0xd |z

that is,
ep(u) = pp(u)

The second tangent bundle of M is then defined by putting

T°M = {CeTTM | Ty, (C) = mpp (O}

?

So, for any ¢ = (x,v;u,w) in TTM , we have ¢ € T?>M iff u=v.

T?M is an affine fibre bundle over TM , in the sense that its fibre T(2p M over

each (p,v) € TM is an affine space, as will now be shown.

v)

Proposition 37 For any (p,v) € TM, T(Qp v

space of Ti, vy T'M modelled on the vector subspace Ker(T(p,v)WM) .

M is an m-dimensional affine sub-

Proof Just notice that
ThM = {C € Ty TM | Ty (€) = v}
Hence, for any ¢ € T(2p V)M,

T(2p,v)M =(+ Ker(T(pN)WM)

That proves our claim. O
We inform that Ker (7, \)m,,) coincides (owing to the Implicit function Theo-

rem) with the wertical vector subspace Ty (T,M) and the latter can be identified
(throug a canonical isomorphism) with T}, .
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Now let
y:ICR—-M
be a smooth curve of M , expressed in coordinates (near any point of its orbit) by
©
V(t) = x(t)

Recall that its tangent lift
A:ICR—-TM

is expressed in natural coordinates by

y(t)

IS

(x(t), (1))

The second tangent lift
F: I CR—->TTM

i.e. the tangent lift of 7, is then expressed in natural coordinates by
N2 . . .
() = (x(t), 2(t) ; 2(2), £(t))

AS a consequence,
Im(§) ¢ T*M

Proposition 38 T2M is entirely swept by the second tangent lifts of the smooth

curves of M .

Proof Let ¢ € T(2 M

p,v)
Choose a chart ¢ : U — p(U) in Ap, where

¢ £

Now choose a t, € R and consider the smooth curve

(@, v;0,w)

v:ICR—M:t—~(t) éx(t)

defined on a suitably small open interval I 5 ¢, such that, for all t € I,
1
z(t) ==z +o(t —t.) + Jw(t - t)? € o)

Clearly we have

So

That proves our claim.
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On the base of the above definitions and results, the theory of second-order
differential equations on a smooth manifold can be formulated in the same way as
it was on an embedded manifold.

Cotangent bundle

For any p € M, consider the cotangent vector space T;M , that is, the dual
space of T, M .

Clearly any chart ¢ € A, determines a linear isomorphism
¢p : R™ = ToM
which takes any m-tuple p = (p;)i=1,...m to the covector

™= pp(p)

whose components in ¢ are given by the above m-tuple, that is,

0
pi= (7| » , 1=1,...,m
8$Zp

In another chart ¢’ € A, we shall have

™= ¢ (p')

iff the m-tuples of components p and p’ are related to each other by the transfor-
mation law %4

/
P = duT(er ) (D)
(with 2/ = ¢/(p) ) since

p 0
pj - T ‘ (937’3 ’p

B oz 0

N <ﬂ—‘ 0z’ I |z Oxt p>

_or 0

N % ! <7T ’ ozt p>
oz

- 0x'J | pi

64 Here we encounter a covariant transformation law, exhibiting —like the transformation
law of bases in T, M — the Jacobian matrix of 7,/ ).
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The cotangent bundle of M is the disjoint union of its cotangent vector spaces,
i.e.
T°M = | {p} x T M
pPEM

so, for any pe M, (p,w) € means m € and the canonical projection
f y M M TsM d th ical projecti
of T*M onto its base manifold M is the map

m T*M — M : (p,7) — p

T*M is a vector fibre bundle over M , in the sense that its fibre T7M over each
p € M is a vector space. Such fibres are ‘glued’ together by 2m-dimensional natural
charts

(p,m) € my (U) — (2,p) € p(U) x R™
z:=p(p), p=p) ()
arising from the charts ¢ : U — @(U) belonging to Ay .

Proposition 39 T*M is given a 2m-dimensional manifold structure by its nat-
ural charts.

Proof The collection of the 2m-dimensional natural charts is obviously an atlas of
TM , since
M= |Ju=1M= ] m/'W
UeBns UEBN

Moreover the above atlas is C°°, since it exhibits C'*° transition functions

(z,p) € pUNU") x R™ — (2, p) € ¢'(U' NU) x R™

given by
¥ =T (@), P = deT(pp)(p)
that is,
1j — lJ I . -
T =7 (l’), pj_ax/jx/pla j_]-a"'an
Such an atlas uniquely determines a manifold structure on T*M . % O

On the base of the above definitions and results, the theory of differential forms
on a smooth manifold can be formulated in the same way as it was on an embedded
manifold.

65 See Proposition 30.
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