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GROUP CLASSIFICATION OF SYSTEMS
OF NONLINEAR REACTION-DIFFUSION EQUATIONS
WITH TRIANGULAR DIFFUSION MATRIX

I'PYIIOBA KJIACU®IKAIISI CHCTEM
HEJIIHIMHUX PIBHSIHb PEAKIIII-TU®Y 311
3 TPUKYTHOIO MATPULEIO TH®Y 311

Group classification of systems of two coupled nonlinear reaction-diffusion equations with a general
diffusion matrix started in previous author’s works completed in present paper where all nonequivalent
equations with triangular diffusion matrix are classified. In addition, symmetries of diffusion systems
with nilpotent diffusion matrix and additional first order derivative terms are described.

3aBepIiIeHo rpyrnoBy Kjacuikaliio CUCTEM /IBOX 3a4elIeHUX PiBHSAHb peakiii-Inudysii 3 3arajbHOI0
Matpuuero audysii, posnoyary B nonepejiHix poborax aBropa. A came, NpokJiacuiKOBaHO BCi HeeK-
BiBaJICHTHI PIBHSHHA 3 TPUKYTHOIO MaTpuuero audysii. KpiM nporo, onucano cumeTpii audysiitHux
CHCTEM 3 HiJIbIIOTEHTHOIO MaTpHLeo Audysii Ta JOAATKOBUMH 4YJICHAMH 3 TOXiJHUMH NEPIIOro I10-
PAIKY.

1. Introduction. Group classification is a corner stone of qualitative analysis of
differential equations. Such classification makes it possible to specify equivalence
relations in a considered class of equations. In addition, it opens a way to application
of powerful group-theoretical tools for searching for conservation laws, construction of
exact solutions, group generation of families of solutions starting with known ones, etc.

In the present paper we complete the group classification of systems of reaction-
diffusion equations with general diffusion matrix performed in papers [1, 2]. These
equations can be written in the following form:

u,— A, AN u+A%0) = £ v),
(1)
v, = A, (A u+ AP = £ (u,v),

where u and v are function of 7, x;, x5, ..., X, A“, Alz, A?" and AP are
elements of diffusion matrix (which are supposed to be constant) and A, is the

Laplace operator in R".

Equations (1) form the grounds for a great many models of mathematical physics,
biology, chemistry, etc., which makes their group classification to be especially
relevant. A survey of investigation of symmetries of systems (1) can be found
in [1, 2].

Up to linear transformation of dependent variables there exist three a priori
nonequivalent versions of equations (1), corresponding to a diagonal, triangular and
square diffusion matrix. The equations with diagonal and square diffusion matrix have
been classified in papers [1] and [2] correspondingly.

Here we consider the remaining case when the diffusion matrix is triangular and
system (1) is reduced to the following form:

Uy _aAmu = fl(u’ U),
(2)

v,— A u—al,v= fz(u, v),

where a is areal constant.
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In the case when a = 0 the diffusion matrix is nilpotent and it is naturally to
generalize (2) to the following system:

= pyvy, = f (),
(3)
v,—Au = fX(u,v),

were summation from 1 to m is imposed over the repeated indices, p, are arbitrary
constants. Up to linear transformations of independent variables

PL=Pr=-=Puy =0, p, =p, 4

where p = \/plz +p% +...+p31.

We notice that in addition to applications in mathematical biology equations (3) can
serve as a potential ones for the nonlinear D’ Alembert equation.

2. Symmetries and determining equations. To describe symmetries of
equations (2) and (3) with respect to continuous groups of transformations we use the
Lie infinitesimal approach. Using the standard Lie algorithm we find the determining

equations for coordinates 1, &, 7’ of generator X of the symmetry group:
X =n9,+8&9, —n'9,-1’0,. (5)

The first set of determining equations describes dependence of m, £ and 7’ on u
and v:

nu = nl) = O’ &Z = E\U/ = 0’ TEZM = TEZU = n{llﬂ) = O (6)
Here and in the following subscripts denote derivatives with respect to the
an

corresponding variables, i.e., M, = , etc.

w
In accordance with (6) 1 and &' are functions of ¢ and x only, and
a al a2 a
=N u+N"v+B, a=1,2, @)

where N ab, B“ are functions of ¢ and x,. The remaining determining equations in
the case a#0 are[1]:

2487 = -8'(MA+[AND, mn, =0, ®)

g - 2aN)! - ap,8¥ =0, NP

=0, N7 = -aN,, 9)
N+ NP+ (NP = A, ANy + Bf = A,ANBS = (B* + N™uy)f, . (10)
Here N and A are matrices whose elements are N and Aab, Sab is the Kronecker
symbol, and we use the temporary notation u =u;, v =u,.
Using (7) — (10) we find the general form of symmetry (5):
X = ¥Wx0, +vo, + Pudy, +AK +0,Gy + @, Gy +uD —
1 2 1 2
- C(wd, +vd,)— Cud, —Bd, — B9, (11)

where the Greek letters denote arbitrary constants, Bl, B? are functions of t, x, and

Cl, C2 are functions of ¢,
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2
K = 21(1d, + x“axu) - % (l (uo,, +vd,) — ud, ) — tm(ud, +vd,),
a

1

1 1

Gy = 10, 2 (L wd, +00,) - Lua, )
(12)

G, o=e(o, +Ly (Lwd,+va,) L ud

u_e Xy 2Yxpauuvv azuu 4
1
D = 19, +§x“axu.

For a=0 symmetry X again has the form (11) where however A = o, =0, =0.

In addition, B2 can depend not on #, x only, but also on u.
In accordance with (5), (7) and (10) equation (2) admits symmetry (11) iff the
following classifying equations are satisfied:

(h(m + A+ + (% Ax® +o,x, + yey’muxu) + Cl) s

1
a

+ Clu+ B —aAB' = (B‘au + B9, + C'(ud, +v9,) + C*ud, +

1, 2 1 1 1
+ Amt(ud, +vd,) + (E Ax™ + oy, + yeytwuxu) (; (ud, +vd,) — = uav)) f,
(13)
Mm+ 8t +p+CHF2+ 2+ (% Ax® +o,x, + er’wuxu)(i - fl) +

+ Clv+ CPu+ B> - AB> —aAB' = (Blau + B, + C'(ud, +vd,) + C*ud, +

+ Amt(ud,, +vo,) + (% Ax? + Opxy + YeYt(oux“)(i (uod, +vd,) — aiz uau)) 12

Equations (13) are nothing but a special case of the generic classifying
equations (15), ref. [1] which are valid for arbitrary invertible diffusion matrix.

Equation (3) needs a particular analysis. For p # 0 the related symmetry
operator (5) reduces to the form

X=X, + X, (14)
where
Xy = M, + Vg, +¥'x0,

(15)
X = p@, +2x,0, —vd,) — Fud, +vd,) — B'd, — B*9,.
Here P!V is an antisymmetric tensor and summation is imposed over the repeated
Greek and Latin indices from 1 to m and from 1 to m —1 correspondingly.
Symmetries X,, are admitted by equations (3), (4) with arbitrary nonlinearities f !

and f % while the classifying equations generated by symmetries X are

Gu+ F)f' + Fu+ B - pB} = (B'0, + B*9, + Fud, + (F + o, )f",
(16)
(4u+ F)f* + Fo+ B> — AB' = (B'9, + B*0, + Fud, + (F + wwd, ) f>,

where F and Bl, 32 are unknown functions of # and 7, x respectively.
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The determining equations for symmetries of equation (3) with p =0 are
qualitatively different for the cases, when the number m of spatial variables x,
Xy, ey Xy, 18 m =1, m=2 and m > 2. The related generator (5) has the form

X = oD+ (j(N - M)dt)at +2mH%, ~ (N + (m—2)H" Yud, -

— (M + (m+2)H W, — B'9, — B*0, - Bud,, (17)

where summation from 1 to m is imposed over repeating indices, the Greek letters
denote arbitrary parameters, M, N are functions of ¢, Bl, B’ are functions of ¢, x,

32 are functions of ¢, x, u, and
H® = 2hyxpx, — x°A, if m > 2.
For m=2 H" are arbitrary functions satisfying the Cauchy — Riemann conditions:

H, = H,, H, =-H.

X1 X327 X2

In the case when m=1 H' is a function of x and the sums with respect to a in
(17) are reduced to single terms.
The related classifying equations have the form

(+2N— M+ (m—-2)H{ )f' + Nu+ B = (B'9, + B0, +

+ Bud, + (N + (m — 2)H{ Jud,, + (M + (m + 2)H{ ) f",
(18)
(+N+(m+2HL)f? + B f' + My + Blu+ B — AB, +

+ 2 -mAH{ u = (B'9, + B*, + B’ud, + (N + (m - )H{ Jud, +

+ (M + (m + 2)H{ W, ) f>.

We notice that in this case symmetry classification appears to be rather complicated
and cumbersome. Nevertheless, the classifying equations can be effectively solved
using the approach outlined in the following sections.

3. Classification of symmetries. Following [1] we specify basic, main and
extended symmetries for the analyzed systems of reaction-diffusion equations.

Basic symmetries form the kernel of the main symmetry group and so are admitted

by equation (2) with arbitrary nonlinearities f ! and f 2, They are generated by the
following infinitesimal operators:

PO = al, P}\, = axk, JP-V = xuaxv

- x,0 X (19)
and correspond to shifts of independent variables and rotations of variables x,,.

Main symmetries X form an important subclass of general symmetries (11) which
correspond to A =G, = ®, =0 and have the following form:

X =uD+Y, Y= -C@d,+vd,)—C*u0, - B9, - B*9,. (20)

To describe all Lie symmetries admitted by equation (2) we follow the procedure
outlined in [1] which includes the following steps:

Finding all main symmetries (20), i.e., solving equations (13) for ¥* = v =p, =
= GV = (’)V = 0:
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W+CHf' +Clu+ B —aAB' = (C'wd, +vd,) + C*ud, + B9, + B*9,)f",
(21)
W+ CHf? + CPu+ Clv+ B> —aAB> — AB' =
= (C'(uo, +vd,) + C*ud, + B'9, + B?,)f>.

Specifying all cases when the main symmetries can be extended, i.e., at least one of
the following systems is satisfied:

afl = (a(uau + Uav) - uav)fl’

(22)
af? = f' = (aud, +v9,) — ud,)f*:
a(f' + ) = (a(ud, +v9,)~ud,)f".
(23)
a(f* +w) -y = (a(d, +v9,) - ud,)f’
or if equation (22) is satisfied together with the following condition:
(m+4)f* = mua, +vad,)f* a=1,2. (24)

If relations (22), (23) or (24) are valid then the system (2) admits symmetry G,, G
or K correspondingly.

When classifying equations (3) or (2) with a = 0 the second step in not needed in
as much as in accordance with (17) and (15) these equations admit basic and main
symmetries only.

The first step of the described procedure is rather complicated. In the next section
we present specific tools to solve equations (21).

4. Algebras of main symmetries for equation (2). In accordance with the plane
outlined in Section 3, to make symmetry classification of equations (2) we first
describe the main symmetries generated by operators (20) and then indicate extensions
of these symmetries.

First we note that for any f ! and f 2 equation (2) admits the following equivalence
transformations

u%K1u+bl, U—)K1U+K2u+b2,
= VKL s K PR, (25)
r — )L_zt, Xp =l X_lxb,

where Kl, Kz, A, b' and b? are constants, AK;K, # 0. Equivalence
transformations keep the general form of equation (2) but can change the concrete
realization of its right-hand side. For some nonlinearities f ' and f % there exist
additional equivalence transformation which will be specified in the following.

To solve rather complicated classifying equations (21), we use the main algebraic
property of the main symmetries, i.e., the fact that they should form a Lie algebra

(which we denote by A). In other words, instead of going throw all nonequivalent
possibilities arising via separation of variables in the classifying equations we first

specify all nonequivalent realizations of algebra A for our equations up to arbitrary
constants and arbitrary functions. Then we easily solve classifying equations (21) with

known functions C ¥ and B
Consider consequently one-, two-, ..., n-dimensional algebras of operators (20).

Let X be a basis element of a one-dimensional algebra A then commutators of X
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with P, and P, are equal to a linear combination of X and operators (19). This can
happen in the following cases:

Ca - “a’ Ba Va’

=My, B = MV (26)
Ca =0, BY = ekt+w-xva’ u=0’

where u“b, u’ A, and ®=(®,;, ®,, ..., ®,) are constants, ®-x=m,x, and ®# 0.
To classify all nonequivalent symmetries (20), (26) we use isomorphism of the
related operators Y with 3 X 3 matrices of the following form:

0 0 0
g=|vi o (27)
V2 u2 ul

Equivalence transformations (25) generate the following transformation for
matrix (27):

g =g =UgU (28)
where
1 0 0 K! 0 0
v=|s k' of uv'=-1L| - 10l 9
»¥ K> K K P -y K
- ey

Up to transformations (28) there exist six nonequivalent matrices g, i.e.,

0O 0 O 0O 0 O 0O 0 O
81 = 0 1 0, 8 = 7\, 0 0, 83 = 1 0 0,
0O 0 1 1 0 O 0O 0 O
(30)
0O 0 O 0O 0 O 0O 0 O
=10 1 0|, g=]0 0 ol g=[1 0 of
0O 1 1 0o 1 0 0O 1 0

Let us denote
g = g”ud, +g”v0, +¢ud, +g°'9, + g’'9,,.

where gk are elements of matrix g. Then in accordance with (26) the related
symmetries (20) have the form

X =uD+g for g= g8 85 &

X = e}‘t“’”g for g = gy,8, 31

X = Mg forany g Eq.(30).
Formulae (30), (31) give the principal description of all possible one-dimension

algebras A4 which can be admitted by equation (2).

To describe two-dimension algebras A4 we classify matrices g (27) forming two-
dimension Lie algebras. Up to equivalence transformations (25) there exist six such
algebras:
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A2,1 = {8335’2}’ Az,z = {81, g5}, A2,3 = {gs»gz}’ A2,4 = {g(),gz}» (32)
Ars = {81, &), Axye = {8 &) (33)

where g, is matrix g, (30) with A =0.
Algebras (32) are Abelian while (33) are characterized by the following
commutation relations:

[61,62] = 6. (34)

Two-dimension algebras A4 generated by (32) and (33) are spanned on the following
basis elements:

(UD + ¢ + Viey, &),  (UD + e, + Viey, e)),
(35)

and
(WD —¢j,6)),  (UD+e + Vtey, &) (36)

respectively, where {F, G;} and {F,, G,} are fundamental solutions of the following
system:

F,=AF+0G, G =o0F+YG (37)
with arbitrary parameters A, o, G, Y. Arbitrary parameters L and v in particular

can be equal to zero.

In addition, there exist two dimension algebras A which are induced by one-
dimension algebras of matrices g (27), namely

<F§, G(é), <MD + xevt+w~x§’ evt+(1)~X§> (38)

with F and G satisfying (37). Such algebras correspond to incompatible classifying
equations (21).

Up to transformations (28) there exist four three-dimension algebras A3 | — A3 4
of matrices (27) and the only four-dimension algebra of such matrices which we denote
as A, (Table 1).

Table 1. Three- and four-dimension algebras of matrices (27)

Algebra Basis elements Nonzero commutators
Az e1=81, =83, 3= & e, exl=ey, e, e3]=¢3
Az €1=8s, 2=81, 3= & [er, e3]=e3
A3 €)= &, €2=8s5, €3=8 [es, e3]= ¢,
Az 4 €= 8, =83, 3=g4 [er.ex]l=e;, [e),e3]=e;+e5
Ay e1=g81, =83, 3= & [e;,es]l=ey, [e),e3]=e;
€4 =85 [es, e2]=e3

Using commutation relations present in the table we come to the following related
three-dimension algebras A4:

(WD —ep,ey,e3), (e, Key + Gy, Frey + Gyes)
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with e, belonging to A; ;
<!.,lD - 2@1, vD — 2@2, é3>
with e, belonging to Aj ;;

<MD - 2@2, vD — 2(,,’\3, él>’ <él’ D+ 2€(X + 2Vté1, éaf>,

Vi+®-x 4 Vi+®-Xx 4 ~
<e e]a e eo(’ ea’)a

where a, ' =2,3, o # 0 and e, belong to Aj 3;

<HD _ 2@1’ éz’ é3>, <é\1’ th+(x)~Xé‘2’ th+(JJ-Xé3>

with e, belonging to A; 4.
The four-dimensional algebra A, induces algebras A given below:

<MD - 2@1, vD — 2@4, éz, é3>,

Vi+®-x 2 vi+o-xs 5 2
(e e, e €y, €3, €3).

Thus we had specified algebras of main symmetries which can be admitted by
equation (2).

5. Solution of classifying equations for the case of invertible diffusion matrix.
Applying results of the previous section we can easily classify main symmetries of
equation (2). Such classification reduces to solving equations (21) with their known
coefficients Cl, C* and Bl, B* which can be found comparing (20) with the found

realizations of algebras 4. To complete the group classification of equations (2) we
will specify all cases when relations (22), (23) are satisfied, i.e., when the main
symmetries can be extended.

Solving of equations (21) with known C 1, C? and Bl, B? is a rather routine
procedure. We restrict ourselves to presentation of an example of such solution in the
following. Note that asking for invariance of (2) with respect to one-dimension algebra
A we fix the nonlinearities f ! and f 2 up to arbitrary functions while an invariance

with respect to a two-dimension algebra A usually fixes these nonlinearities up to
arbitrary parameters.
We will solve classifying equations (21) up to equivalence transformations u —

S u=Uwv,t,x), v>0=V(v,t,x), t=>t=T(u,v,t,x), x—= % =Xu,v,t,
x) and f— ];“ = F'(u, v, t, x.f* which keep the general form of equations (2) but

can change functions f ! and f 2,
The group of equivalence transformations for equation (2) can be found using the

classical Lie approach and treating f ! and f % as additional dependent variables. In
accordance with their definition, equivalence transformations include all symmetry
transformations (i.e., transformations generated by operators (19) and other symmetries
which will be found in the following) and also transformations (25). In addition, for

. . . 1 2 . . .
some particular nonlinearities f and f~ there exist additional equivalence
transformations, whose list is given in formulae:

l. u > exp(0t)u, v — exp(wt)v,
2.u > u+ot, v -,
3.u > u, vV o V+pL
4 - u, v = v+pty,

2
5.u — u, Uev—ptu+p5%,
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6. u > ethu, v — eZpZ(U+wtu+pt2u),
2 1
T.u > u+pt, v —>v+ptu+p > (39)

8. u — emu, vV > em(v—VKntu),

9. u - u+3n0t, v —> D+30)t2u+6(02t3+ptu+30)ptu2,

ot Vot
(

10. u — &' u, v —> e V—0OWtu),

2 2
11. u — ekw u, v — e)‘m (v+2mtu),

12. u = u+pt, v = v+npt,
13.u > u, v —=>v+px,.

In the following we specify additional equivalence transformations (39) admitted by
some of equations (2).
Let us present an example of solving of classifying equations. Consider the first of

algebras 4 given by relation (35) with e;, e, belonging to algebra A, , (32). It
includes two basis elements

X, = uD-ud,—vad X, = vD-uo,.

v

Comparing X; with X (20) we conclude that in this case c'= 1, C*=B'=B’=
=0 and so the classifying equations (21) are reduced to the following ones:

(W+ 1)f* = (ud, +va,)f° a=12.
General solutions of this system have the form

1 2

M= R, = MR, (40)

where F; and F, are arbitrary functions of “

v
Asking for symmetry of equation (2) with respect to transformations generated by
X, we come to the following classifying equations (21):

vl = ud,fl, )

v+t = ud, f

Substituting (40) into (41) we come to the equation whose general solution for u #
#0 is

1
f — xuuﬂevv/u’

(42)
2= ""0w + oup.
In the special case (L =0 the solution has the form
= hue™’™ + ou,
(43)

2= e""0w + ou) + .

ISSN 1027-3190. Ykp. mam. xypH., 2007, m. 59, N° 3



404 A. G. NIKITIN

However, in this case there exist the additional equivalence transformation (39), Item 1
which reduces parameter ® in (43) to zero. So without loss of generality we can
restrict ourselves to solutions (42) for any L.

Thus equation (2) admits the two-dimension algebra of main symmetries spanned
on X;, X, provided f ! and f2 have the form (42). This symmetry can be extended
if functions (42) and f 2 satisfy one of conditions (22), (23) or both the conditions (22),
(24).

Equation (23) is incompatible with (42). In order equation (22) be satisfied we

have to impose the condition | =—aVv on parameters U, Vv and a. The related
equation (2), (42) has the form

u,—aAu — xul—avevv/u’
(44)
u,—Au—alAv = """ 0w + cuy~"

and admits the Galilei generators G, (12). Finally, asking for equation (24) be
satisfied we obtain one more condition v = — 4 m  which guaranties invariance of
a

equation (44) with respect to the conformal generator K of (12).

The obtained classification results are presented in Table 2, Item 3.

In analogous way we solve classifying equations for other algebras A and specify
the cases when the main symmetry can be extended.

6. Classification results for equations (2) with invertible diffusion matrix. The
classification results are given in the following Tables 1 — 5 when we also indicate the
additional equivalence transformations (AET) (39) which are admitted by some

particular equations (2). The symbols D, év, G, and K denote operators given by
Eq. (12).

In the following tables F, F, and F are arbitrary functions whose arguments are
specified in the third column, W (x) is an arbitrary function of x, x,,...,x, and
W, (x) is a solution of the linear heat equation (d, —aA)y, = vy,. In addition, we
denote by ¥, (x) a solution of the Laplace equation AW (x)=u'¥, (x).

The letters €, 1 and & denote parameters which can take the values € =+ 1, v =
=0,1 and & =0, = 1; the other Greek letters denote parameters which can take any
(including zero) real values.

Table 2. Nonlinearities with arbitrary functions,
symmetries and AET for equations (2)

. Arguments Symmetries and AET
No. Nonlinear terms of Fy,Fy, F Eq. (39)
1 = 8u+F, v -u’ Vs (ud, +9,)
f2=6M2+F1M+F2
2 = e"'F, 2w —u? nD-ud,-9,
f2 = "(Fy+ Fiu) [AET 7 if 1 =0]
3 fl = F u \Vf)av
f* = Fy+8v [AET 3 if §=0]
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Continuation of Table 2

A t
No. Nonlinear terms Orfg;r:]’e;; Symmetries and AET
4 f1 = ou+mn u Y50, e(a_a)t(u—nt)av
f2=8v+F, on=0 [AET 3 if §=0;
AET 4 if =0, n=0]
5 = u eszuav
2= (u+dv+F (9, + tud,)
6 =1 u e(v+1)'(uau+au)
fr= (u+V)w+F &V, -9,)
7 =+ u e"'(costud, —sint,)
f2 = (u+vv+F ew(sintuau+costau)
8 fh= e""Fu u D —uo,
f2 — ev/“(FiU+F2)
9 fh=¢"F, f* = &'F, u D -9,
10 fh=é"Fy, f* = &F, v D-0,
11 ' =8u+F, v e(6+m)t‘1‘n(x)8u
= -nu+F,
12 U= w(F,+€elnu) u ¢ (ud, +v9,)
v
2 = V(F,+€lnu)
13 = uF +8m ue™ /¥ ' (ud, + M (ud, +v9,))
2= 5%u+nu)+ & G, if a=-m, =0
v
+uF,+vF, or G, if a=-m#0, =0
14 = utE ue’’" €D+ ud,—ud,—va,
f* = U (Fyu—Fv)
15 = u”HFl L uD —ud,—va,
u
F=u"'F, [AET 1 if p=0]
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Table 3. Nonlinearities with arbitrary parameters
and symmetries for equations (2) with a #0

No. Nonlinear terms Symmetries AET (39)
1 =87 =u Vd,, (u—381)d, forany v,d 3,5&9
8=0if v=2 & ud,+vvad, for §=0 if 8=0,
& 9, +2tud, for v=2 v=2
2 fl=u = Vo9,, ¢ 'ud, forany v 3
v#0,1 & e'(ud, +€9,) for v=2
3 =8¢ D-9,, Yy, 3 & 4 if
2 =ne & ud, if §=0 §=0
4 = dutttem/u ND-ud,, vD—ud,—v0, 8 & 4 if
2= e"Su + oun & G, if v=na n=0
(v—1)2+n+0>#0 & Kif v=2
m
5 =i = D -ud,—vd,, ud,, (1+1tu)d, 4
6 fl=edt =0 uD —ud,—vd,, Wyd, 3
7 =Vt sV vD —ud,-vd,, ¥y(x)d, 2
8  fl=ne f? =8¢ D-9,, ¥y(x)d, 2
9 ' =8e" = eue 8(D—-9,)-ud,, Wyo, 3 & 4 if
& ud, if §=0 8=0
1 20-u?
10 f = me 2D -9, 0,+ ud, 7
fl= ke
11 ff=nno Wo(x)d,, D+ ud,+vo,+ 2
f2= Slnv +((n—8a)t—ix2)8u
2m
12 '=3 D +ud,+v0, +€td, 3,5 & 4
f*=c¢elnu W9,. (u—81)9, if §=0
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Continuation of Table 3

No. Nonlinear terms Symmetries AET (39)
13 fl = culnv eSt(u8u+v8U), va, 4
f2 = ¢evinu
14 fl=eu!, ve-1 vD - ud,—vd,—Eud, 3
fF=unu Y0,
15 ' =eu D —-ud,—vd,—tud,, ud, 4
f2 =ev+ulnu
16 fl=2v-i? X, =¢'(20,+ 2ud, + £0,) —
= (8+u)(2v—u2)—% 20X, + €0,
17 fl=2v-d? Xt = M EV(29, + 2ud, + 7if WP=1
fP= rweu-u?)+ + (uE19,)
2
Sl
18 f=2v-4? M (2cost(9, +ud,) + —
2= w+uw@v-u?) - + (2ucost —sinn)d,)
2
- HT“ u eM(2sint(d, + ud,) +

+ (2usint + cost)d,,)

In the following table we present symmetries of a special subclass of equations (2)
whose right-hand side is given in the table title. The following notations are used here:

A:i(u—v)2+k<5, Q:%(u+v), 0y =Q=*1 where u, v, A and © are

parameter used in definition of the related nonlinearities f 1, f 2,

Table 4. Symmetries of equations (2) with nonlinearities

2
f1=7w+uulnu, f2= x"%+(ou+uv)lnu+vv and a#0
u

Conditions for Symmetries .\ .
No. coefficients and AET Eq. (39) Additional symmetries
1 A=0 ud,, ¥ (Rog + omd,) Gy if 6=8=0
L=v=>35 [AET 6 if w=0] G, if 6=0, 80

{p()av if H:O
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Continuation of Table 4

Conditions for
coefficients

Symmetries
and AET Eq. (39)

Additional symmetries

2 A=0, uzv

u2+v2=1
3 A=0
A=¢
L+v=2Q
4 A#0
A=1
0, =Q=*1
5 A=-1

M((W - V)RIg +oud,), ¢"'ud,
[AET 10 if pv=0]

X' = ¥ (2eR + (V — w)ud,)
2640, + tX* [AET 10 if
p=-v &1, 11 if
u=v=0]
(MR + (@, — id,)
e®'(ARIg + (w_ — Wud,)
[AET 10if uv=Ac
&lif p=o=0]
¢*¥[2NhcostRI +
+ ((v — w)cost — 2sint)ud |
¥ [2\sintRO , +
+ ((v — w)sint + 2cost)ud |

G, if u#0
c=a(v-L)
W0, if 1=0
& G, if av=0
G, if Q=0
v=—ae#0
G, if Q=0
2ae=(nL-v)#0
G, if u=ak
0, 0_=0
G, if @, #0
ah =— (o, — )

none

7. Group classification of reaction-diffusion equations with nilpotent diffusion

matrix. Consider now equations (3), (4) and specify their Lie symmetries. We restrict
ourselves to the case p # (0 when generators of admitted Lie group have the general
form (14) while the related classifying equations are given by formula (16). Moreover
without loss of generality we put p = 1.

The results of group classifications are presented in Table 5. All the corresponding
equations (3) admit the additional equivalence transformations

t = pt, x> p2/3x, v = 0v, u - (npmu. (45)

Table 5. Nonlinearities and symmetries for equations (3), (4) with p =1

No. Nonlinearities i;gl;rln’e;;s Symmetries
1 = u1+3”F1 vu ! 2uD — ud,—v9,
2= u'*™F, [AET 1 if pu=0]
2 f1 = U3F1 u—mlnv f)—nBu

U4F2

fr=
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Continuation of Table 5

No. Nonlinearities ﬁ;gl;r?’e;Zs Symmetries
3 = u(F;+nInu) % M(ud, +v9,)
= v(Fy+nlnu) [AET 1 if 1 =0]
4 fl= 1[2F1 v-nlnu D +ud,+v0d,+no,
P =u’F,
5 fl=vv+F u P 7630
fr=Mu+F, [AET 3, 13 if n=v=0]
6 = Nu+F, Nu-v MY, (R, x,, + D@, +MI,)
12 = hu+F, W= 1fm-A [AET 12
if A=17=0]
7 =’ D, ud,+vd, [AET 1]
f2 = vu v
8 1 =ne™ D -9,, W(¥)9, [AET 3]
f2 — V€4M
9 = ae® D +ud, +vd,+9,, ¥y(x)9,
2=ne? [AET 2]
10 1= nutt! uD —ud, - v9,, Y9,
12 = va™! [AET 3, 13]
11 1= oVt vD —ud,—vd,, ¥y(x),
2= [AET 2]
12 = o ib+uav+uau+6:av, ()2,
£2 = 8lnu [AET 3, 13]
13 7= vinv %f)+u8u+vav+nutau, Wy (1)2,
= [AET 2]
NV

Here ¥ (x) and Y(x, x,, + 1) are arbitrary solutions of the Laplace equation

AY, =pn'¥, in m-dimensional space, ‘N}’u(fc) is a solution of the Laplace equation in

(m — 1)-dimensional space, X = (xy, X5, ...

+ 2x,0, — 0 0,.
We solve the classifying equations using the technique developed in Sections 5 and
6. The general analysis of admissible algebras A can be carried out in complete
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analogy with Section 4. Moreover, the results present in Section 4 can be extended to
the case of equations (3), (4) provided we make a formal change D — D = 319, +
+2x,d, — v d, in all formulaec where the operator D appeared, and exclude all

algebras A4 where matrices g4, g5 and g4 (30) appear. Of course it is necessary to

take into account that in contrast with D operator D does not commute with 9,. As
aresult we come to the following one-dimension algebras

x" = ub-wuo, —vd,,

X® = D-vo,, X = "o, +vo,),

46
X = D+ud, +vd, +vd,, XP = %@, +0,), o
)}gl) = OHPITY )}gz) = OatPrTy
and two-dimension algebras
A = (D, Xy, Ay = (XD, XDy, Ay = (xP), x{Dy,
Ay = (X XY, Ag = (D + 4w, +d,) + 19, XY, (47)

As = (X0, X3y, A, = (D+3o, +vd,) + 10, X§").

In this way the problem of group classification of the equations with the first order
derivative terms reduces to solving the classifying equations (16) which their known

coefficients B], Bz, F and specifying the case when these equations have nontrivial
solutions. Solving the related classifying equations (16) we easily find the related

nonlinearities f 1, f % which are given in Table 5.

In accordance with the results present in Table 7 equations (3), (4) with p #0 can
admit neither Galilei nor conformal symmetry transformations. This result follows
directly from formulae (14), (15).

8. Discussion. We complete the group classification of systems of reaction-
diffusion equations started in papers [1, 2], where systems with a diagonal and square
diffusion matrix are studied. To save a room we do not present the classification
results for equations (3) with p =0 which can be found in preprint [3].

The case of triangular diffusion matrix considered in the present paper appears to be
rather complicated due to very large number of versions with different symmetries.

In Table 2 equations defined up to arbitrary functions are presented.

Tables 3 and 4 include the results of classification of equations (2) which are
defined up to arbitrary parameters.

Note that we did not consider linear equations whose group classification is a rather
trivial problem.

Among the classified equations there are only seven of them being invariant with
respect to the Galilei transformations. The general form of Galilei-invariant
equations (2) is

u,—alAu = uFy,
(48)
v,—Au—-alAv = uF,-vF,
where F| and F, are arbitrary functions of variable & = ue’’".
The only system of equations (2) which admits the extended Galilei group including
the dilatation and conformal transformations is given by formula (44).
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Thus we have completed the group classification of systems of coupled reaction-
diffusion equations (1) started in paper [4] and continued with varying success in [5 —
10] and [1, 2]. The number of nonequivalent equations of this type appears to be very
large (> 300). Nevertheless, using the approach presented in [1] it was possible to
make an effective classification of pairs of coupled reaction-diffusion equations with
general diffusion matrix. Moreover, we classify the equations with arbitrary number of
independent variables.

A survey of results of group classification of systems of reaction-diffusion
equations with general diffusion matrix can be found in [11]. Essentially new point of
the present paper (in comparison with [11] is completed description of equivalence
transformations and their systematical use to simplify the classified equations.

We notice that group analysis of reaction-diffusion equations is being intensively
developed in many lines including equations with arbitrary elements depending on 1, x,
u,u;, u,, ..., refer to [12] for a survey. Exact solutions generated by conditional

symmetry of multidimensional diffusion equations where found in paper [13]. Thus
our analysis of systems of diffusion equations is nothing but a part of general study of
diffusion models which is currently rather popular.
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