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We study the class of the ordinary differential equations of the form i + as(t,z)2? + a1 (t, )@ +
ao(t,z) = 0, that admit v = 9z as A-symmetry for some \ = a(t, )t + B(t, z). This class coincides
with the class of the second-order equations that have first integrals of the form C'(¢t)+1/(A(t, )z +
B(t,z)). We provide a method to calculate the functions A, B and C' that define the first integral.
Some relationships with the class of equations linearizable by local and a specific type of nonlocal
transformations are also presented.
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1. Introduction

In this paper we consider ordinary differential equations (ODEs) of the form
i+ ao(t,2)i® + a1 (t,z)i + ag(t, ) = 0, (1.1)

where t is the independent variable of the equation, x is the dependent variable and overdot
denotes derivation with respect to t.

This class of equations has been studied from several points of view: integrating factors,
first integrals, linearizing transformations, A-symmetries, etc. There are many relationships
between the equations that admit some of these kinds of objects. In [10,11] it is shown that,
for general second-order equations, the knowledge of a \-symmetry permits the determina-
tion of an integrating factor or a first integral.

In [12] there appears a characterization of second-order equations that admit first inte-
grals of the form A(t,x)& + B(t,z). These equations are necessarily of the form (1.1). This
class of equations is the same than the class of equations of the form (1.1) that admit v = 9,
as A\-symmetry for some \ = —aq(t, z)z + 5(t, ).

In this paper we complete the study of equations of the form (1.1) that admit v = 9, as \-
symmetry for some A = «(t, z)2& + 5(t, ). The main result of the paper is a characterization
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of that class of equations as the class of equations (1.1) that have first integrals of the form

1
I= i Ba T (12)

This characterization raises the problem of the determination of second-orden equations

that admit first integrals of the form
1 Ai(t,z)z + By(t
Fe L = Aaltal+ Bita)
A(t,x)t + B(t,x) A(t,z)t + B(t,x)

where A1 = CA and B; = 1+ CB. However, it can be checked that the class of equations
that admit (1.3) as first integral are necessarily of the form

(1.3)

&+ as(t,z)i® + ag(t, )3 + a1 (t, x)& + ao(t,z) =0 (1.4)

and that a3 = 0 if and only C,(¢,z) = 0. The class of Eq. (1.4) is out of the scope of this
paper and these equations will be studied in a forthcoming paper.

This paper is organized as follows. In Sec. 2 we establish some notations and recall the
known results we need to complete the characterization of equations that admit v = 0, as
A-symmetry for some A = «a(t, z)& + (¢, x).

In Sec. 3, and in order to simplify our study, we obtain a canonical reduction of the
equations under consideration. This lets us to obtain a characterization of these equations in
terms of first integrals of the form (1.2). In this section we also provide a method to obtain
the functions A(t,z), B(t,x) and C(t) that define the first integral (1.2). This method is
illustrated with an example.

In Sec. 4 we indicate the steps that could be used to determine whether or not a given
Eq. (1.1) is in the class under study. This method could also be used to obtain an intrinsic
characterization of the equations. However, a complete study of this intrinsic characteriza-
tion is rather involved and will be considered in a separate paper.

In Sec. 5 we relate the results in this paper with the problem of the linearization through
local and nonlocal transformations. In particular, it is shown that the equations that can
be linearized by some local transformations constitute a strict subclass of the equations
studied in this paper.

2. Preliminaries

If a second-order ordinary differential equation of the form
&+ ag(t, x)i? 4 ay (t, )i + ag(t,z) = 0 (2.1)
admits the vector field v = 0, as A-symmetry for some function A of the form
At,z, &) = alt,z) + B(t, ) (2.2)
then the functions a and [ must satisfy the following system of determining equations:
ag + a? + aga + ag, = 0, (2.3)
Be +2(az + @) + a1, + ar = 0, (2.4)
B + 8% 4 a1 — apar + agy = 0. (2.5)
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The equations of the form (1.1) for which the corresponding system (2.3)—(2.5) admits
some solution («, (y) such that ay = —ag have been studied in [12,14]. The class of these
equations was denoted by A in [12]. The coefficients of the equations in A must satisfy one
of the two following alternatives: S7 = 0 and Sy = 0 where

Sl (t, .7}) = A1y — 2(1215,

(2.6)
So(t,x) = (apaz + aog)z + (a2t — a12); + (a2t — a1z)ar,
or, if S1 # 0, S3 =0 and 54 = 0, where
S
Salto) = (32) o — ano)
v (2.7)

(S S2\” So
54(t,l’) = <S_1>t + <S—1> +ay <S_1> + apas + Aoz

Let us introduce the following notation:

Definition 2.1. We define A; as the class of the equations of the form (1.1) whose coeffi-
cients satisfy S; = S = 0 and A5 will denote the class of the equations of the form (1.1)
whose coefficients satisfy 51 # 0 and S3 = 5S4 = 0.

We define B as the class of the equations of the form (1.1) for which system (2.3)—(2.5)
is compatible, i.e., the equations of the form (1.1) that admits v = 9, as A-symmetry for
some A\ of the form (2.2).

It is clear that A1 N Ay = 0, A= A; UAy and A C B, but there are equations in B that
are not in A. This is the case of the family of equations ([13])

/ 2
b;? + % talt)z =0, bt)#0. (2.8)

It can be checked that the equations in (2.8) with ¥/(¢) # 0 and

b(t) \"” o)\, iy (D)
4a(t 2a’(t 2.
(7)) a0 () 20 (555) #0 2
do not have Lie point symmetries. When ¥'(¢) = 0, Eq. (2.8) is the well-known Ermakov—

Pinney equation ([11]). It can be checked that

v (t)x? + 3b(t)?
slzo,sgzw;éo (2.10)

T+

and therefore the Eqs. (2.8) do not belong to class A. Since o = 1/ and 3 = b(t)/x? solve
the corresponding system (2.3)—(2.5), the Eqgs. (2.8) belong to class B5.

Some properties and characterizations of the equations in A appear in [12]. For the
equations in 4; there are infinitely many solutions of system (2.3)—(2.5) of the form ay =
—azg, (o while for the equations in Ay system (2.3)—(2.5) has a unique solution of the form
ag = —ag, fPo. The equations in A are the only second-order equations that admit first
integrals of the form A(t,z)& + B(t,x). Only the equations in the subclass A; admit two
functionally independent first integrals of this form.

Several aspects on the linerization of the equations in A have been addressed in [14]. All
the equations in subclass A; can be linearized by local transformations, i.e., they pass Lie’s
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test of linearization ([6-8]). On the contrary, none equation belonging to As passes Lie’s test
of linearization. Nevertheless, the equations in As have been characterized as the unique
second-order equations that can be linearized through special nonlocal transformations,
known in the literature as generalized Sundman transformations (see [1-5] and references
therein).

In what follows we address the study of properties of the equations in B, dealing with
the following topics:

e Characterization of the equations in B.
e Identification of first integrals of the equations in B and computational methods for them.
e Linearization by nonlocal and local transformations of the equations in B.

3. Order Reduction of Equations in B Through A-symmetries

Let us assume that Eq. (1.1) admits the vector field v = 0, as A-symmetry for some function
A of the form (2.2). Let A° = A°(¢,z) # 0 and B° = BY(t,z) be two functions such that

A+ aA’ =0, BY+pA°=o0. (3.1)

It is clear that wo(t,z,4) = A%(t,x)i + BO(t,x) is an invariant of oM = 9, + \9;.
Since v is a A-symmetry of (1.1), in terms of {¢,wg,wo} Eq. (1.1) takes (locally) the form
wo = A(t,wp) (see [9] for details). Due to the form of Eq. (1.1), necessarily A(t,wo) =
Hy(t)w3 + Hy(t)wo + Ho(t). Let us prove that it is possible to choose suitable solutions A
and B of (3.1) for which A(t, wg) takes simpler forms.

Let kg = ko(t) be such that k} — Hok3 — Hiks — Hog = 0 and let k; = ki(t) be a nonzero
function such that k] — (2Hzks + Hp)k; = 0. Since A = A°/k; and B = (B° — ko) /k; are
also solutions of system (3.1), w = Ad + B is an invariant of v!»M). It can be checked that
in terms of {t,w,w} Eq. (1.1) becomes, locally,

w4 J(t)w? =0, (3.2)

where J = —Hsky. When in (3.2) w and w are expressed in terms of {¢, x, &, Z}, the following
result is obtained:

Theorem 3.1. If Eq. (1.1) belongs to the class B then there exist some functions A =
A(t,z) # 0 and B = B(t,x) and some function J = J(t) such that

A

S
a9 A +<] 5
Ay B,
= —~ 4+ 2B .
ai A + A + J, (3 3)
B, B?
w="73+t3

In terms of {t,w,w}, where w = A(t,z)z + B(t,z), Eq. (1.1) becomes
W+ J(H)w? = 0. (3.4)

Equation (1.1) belongs to A if and only if J(t) = 0.
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In order to check if a given second-order ODE of the form (1.1) belongs to B, the
analysis of the compatibility of corresponding system (2.3)—(2.5) can be done in a systematic
way. Equation (2.3) is a Riccati-type equation with respect to x with a known particular
solution & = —asy. Hence its general solution, depending on an arbitrary function p;(t), can
readily be obtained. After substitution, Eq. (2.4) becomes a linear first order ODE, where
t is considered as a parameter. Its general solution depends on a function py(t). Finally,
Eq. (2.5) is used to set appropriated functions p; and ps in order to get solutions for «
and (. Next example illustrates this procedure and shows how to construct the associated
reduced Eq. (3.4).

Example 3.1. Let us consider the second-order equation

1 1 1
d}—i-<x+—>:b2+<t<2x+—>——>:i:+a:t2:0. (3.5)
T T t

The corresponding Eq. (2.3) becomes
) 1 1
azta +|lz+-)a-—5+1=0. (3.6)
x x

This is a Riccati-type equation and a = —ay = —(x + 1/x) is a particular solution; its
2

general solution is given by o = —z/(e = pi(t) +1) — 1/z and o = —1/z is a singular
solution. For simplicity, we try to find solutions for &« = —1/x. Then (2.4) becomes

1
B + 220 +t (2 = P) —0. (3.7)

The general solution of this linear equation is given by B(t, ) = e~ py(t) — t/x. The
corresponding Eq. (2.5) becomes

trpa(t)® + € (222 pa(t)t? — pa(t)t2 + wplhy(t)t — zpa(t)) = 0. (3.8)

Equation (3.8) is satisfied for pa(t) = 0. Therefore « = —1/x and § = —t/x solve the
corresponding system (2.3)—(2.5), i.e., v = 9, is a A-symmetry of (3.5) for A\ = —(& + t) /.
This proves that Eq. (3.5) belongs to B.

Now we choose any pair of particular solutions of the corresponding system (3.1):

AO

AO
oo

t
0, BY — —AY =y, (3.9)

x
for example AY = z and B® = tx, and define w® = z (i +t). In terms of {¢, wo, 1o} Eq. (3.5)
becomes g = Ha(t)wd + Hy(t)wo + Ho(t), where Ho(t) = —1, Hy(t) = 1/t, Ho(t) = 0.

Since ko = 2/t is a particular solution of ki — Hok3 — Hiky — Hyp = 0 and k; = 1/t3
solves ki — (2Hz2ko + Hi)k1 = 0, we finally get that
A° (B — ky)

1
_ _ 3 _ _ 44 2 _ _
A= o=t Bm e = the - 2 and J = —Hoky = 5 (3.10)

solve system (3.3) for Eq. (3.5).



242 C. Muriel & J. L. Romero

The general solution of the corresponding reduced Eq. (3.4) is given by

22
w(t) -.CLER. (3.11)

T 2012

Substituting w by A4+ B in (3.11), the general solution of Eq. (3.5) arises from the general
solution of the Abel equation of the second kind

4C1t
t+1t) = ——5—— 12
@Y= smm o (3.12)
and can be written in implicit form as
4C
\/590 (,O(t, x, CI)) - 2C,It721_1€)(p (,O(t, X, 01)2) = 02, CQ € R, (3.13)

where p(t,z,C) = %(201152 —1+44C7) and ¢'(a) = exp(a?).

3.1. First integrals of the equations in B

Let us assume, as above, that Eq. (1.1) is in B and let us denote by Z the linear operator
associated to Eq. (1.1), i.e., Z = 0y + 20, — M (t, x,3)0; where

M(t,z,3) = ag(t,z)* + ay(t,z)@ + ag(t, z). (3.14)
By Theorem 3.1, such equation can be written as
w4 J(t)w? =0, (3.15)

where w = A(t,x)& + B(t,x) and A, B and J satisfy system (3.3). Equation (3.15) can be
written as

m<%+cw>:m (3.16)

where C(t) is any primitive of —J(¢). Therefore, by writing 1/w + C(t) in terms of the
original variables of the equation, we deduce that

1
A(t.2)i + B(t,)

I(t,z, &) = + C(t) (3.17)
is a first integral of Z, the linear operator associated to Eq. (1.1). This can also be directly
proven by using system (3.3).

Conversely, if (3.17) is a first integral of (1.1) for some A = A(t,z), B = B(t,x) and
C = C(t) then

_ —AM + (Ay + Agi)i + By + By

0=2()= (A7 1 B +C' (3.18)

and therefore

(A% + A;)3? + (At + By + 2ABC")i + By + C'B?
1 :

Equations (3.14) and (3.19) imply that A, B and J = —C'"’ solve system (3.3).

M(t,xz, &) =

(3.19)
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The following result has been proven:

Theorem 3.2. If system (3.3) is satisfied for some functions A= A(t,x), B = B(t,x) and
J = J(t) and C = C(t) is any primitive of —J(t), then I = 1/(At + B) + C is a first
integral of (1.1). Conversely, if I = 1/(Az + B) + C' is a first integral of (1.1) for some
A= A(t,z),B= B(t,z) and C = C(t) then A, B and J(t) = —C'(t) solve system (3.3).

Corollary 3.1. The equations in B are characterized as the second-order ordinary differen-
tial equations that admit first integrals of the form I = 1/(Az + B) + C, for some functions
A=A(t,z),B=B(t,z) and C = C(t).

Example 3.2. Theorem 3.2 can be used to calculate a first integral of Eq. (3.5) in Example
3.1: since A = at3,B = ttr — 2t2 and J = 1/t3 solve system (3.3) for Eq. (3.5) and
C = 1/(2t?) is a primitive of —J, then I = 1/(2t?) + 1/(zt3% + t*z — 2t?) is a first integral
of Eq. (3.5).

The study of the relationships between first integrals and A-symmetries performed in
[11, 13, 10] lets us prove the converse of Theorem 3.1:

Theorem 3.3. If system (3.3) is satisfied for some A, B and J(t) then o = —Az/A and
B = —By/A solve system (2.3)—(2.5) and, therefore, the vector field v = 0y is a A\-symmetry
for A= az + .

Proof. By Theorem 3.2, I = C + 1/(Ax + B) is a first integral of (1.1), where C = C(t) is
any primitive of —J(¢). By Theorem 1 in [11], the vector field v = 9, is a A-symmetry of
the equation for A = —1I,/I;. Since I,/I; = (Ayt + B;)/A, system (2.3)—(2.5) is satisfied
fora = —A,/A and = —B,/A. O

4. Intrinsic Characterization

Corollary 3.1 gives us a characterization of the equations in B: they are equations of the
form (1.1) that admit first integrals of the form (3.17). Therefore, for these equations, the
system (3.3) is compatible. Equations in the subclass A correspond to the case C(t) =
0. An intrinsic characterization of these equations, i.e., a characterization of class A in
terms of the coefficients a;,0 < i < 2, appear in [12] (Sec. 3). To obtain an intrinsic
characterization of equations in B\ A is a rather involving task: the functions A, B and J
and their derivatives must be expressed in terms of a;,0 < a; < 2 and their derivatives. We
now show a procedure to obtain such characterization, that could be applied to any given
equation of the form (1.1).

For J # 0, system (3.3) implies that functions A, B and J have to satisfy the following
system

Ay = asA — JA, (4.1)
B, = a1 A — A; — 2AB/, (4.2)
B; = agA — JB. (4.3)

By using Eqs. (4.2) and (4.3), the compatibility condition (B;); = (Bt), leads to

B% + MyB + M, = 0, (4.4)
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where
My = —(a1 Ay — A(ag(ag + AJ) + agy — ary) — Aw)/(2AT?), (4.5)
My = —(2A(ayJ — J') — 4T Ay) ) (2AT?). (4.6)

Equation (4.4) reveals the dependence of B on A,J and the coefficients a;,0 < i < 2. To
eliminate quadratic dependencies, both members of (4.4) can be derived twice with respect
to x and, by using (4.4), we get

RsB+ Ry =0, (47)
where
Ry = aS51 — S1z, (4.8)

for S7 defined in (2.6) and R; is an expression that depends on A, A;, J and the coefficients
of the equation and their derivatives. If Ry # 0, Eq. (4.7) determines B in terms of A,.J
and the coefficients a;,2 < ¢ < 2. By using (4.7) and (4.2) we obtain

ThA; + 11 =0, (49)
where
Ty = (3a2°S} — 2a251,:51 + 4(S140 — a2.51)51 — 5512) /(3(azS1 — Siz)) (4.10)

and T} is an expression depending on A, A% J, the coefficients of the equation and their
derivatives. If Th # 0 Eq. (4.9) can actually be written in the form

Ay = Ui A? + U A + Us, (4.11)

where Uy, Us and Us do only depend on J and the coefficients a;,0 < i < 2. Equations (4.1)
and (4.11) and the compatibility condition (A;), = (A;): lead to an expression of the form

Y3A% + Yo A+ Y] =0, (4.12)
where Y7, Y, and Y3 are given by
Y1 = aUy — Uy,
Yo = -2JU; — Uy, + asgy, (4.13)
YE; = —JUQ - agUg — J/ — ng.
If Y3 # 0, by derivation of (4.12) with respect to x, we get
ZyA+ Z1 =0, (414)
where Z; and Zy are defined by
7y = —2asY1 — Y3, Y1 /Y3 — JYaY1 /Y3 + Y1, (4.15)
Zy = —JY5? V3 — apYy — Y3, Y /Y5 4 2JY] + Ya,. '

If Z5 # 0, Eq. (4.14) determines A in terms of J and the coefficients of the equation.
Through (4.1), J can be calculated in terms of the coefficients a;,0 <1 < 2. An analogous
expression is obtained for B by using (4.7). When these expressions are substituted in
(4.1)—(4.3), compatibility conditions on the coefficients of the equation are obtained.
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The special cases where Ro,T5,Y3 or Z5 are null must be studied separately. However
a complete study of these cases is rather involved and will be considered in a forthcoming

paper.

5. On the Linearization of Equations in B
5.1. Linearization through local transformations

If a second-order ODE (1.1) is linearizable to equation X7pp = 0 by means of a local
transformation

X =R(t,z), T = S(t,x) (5.1)
then (1.1) has the form
i+ ag(t,r)i® 4+ as(t, )2 + a1 (t, 2)d + ap(t, ) = 0, (5.2)

where the coefficients a;(t,z), 0 < i < 3, can be expressed in terms of R,S and their
derivatives ([6]) as

S:I)R:I).’I) - Sxme

as(t,z) = SR, SR (5.3)
as(t, z) = SRz — Rtg:;jf(gjgm - Rmsta:)7 (5.4)
a1 () = SyRu — R:csf%:-_zgtgfx - Rtstx)7 (5.5)
ao(t, z) = %. (5.6)

Let us introduce the following notation

Definition 5.1. We denote by £ the set of the equations of the form (1.1) that are lin-
earizable to equation X7r = 0 by means of a local transformation (5.1).

In this section we prove that £ C B, and more precisely, that £ C B\ As. Since ag = 0,
three possibilities must be considered:

Case (a): S, =0.
Case (b): R, =0.
Case (¢): Sy #0, Ry # 0, SyRyy — Syz Ry = 0.

In Cases (a) and (b) it has been proven ([14]) that the coefficients of the equation must
satisfy S1 = S9 = 0. Therefore, the equation belongs to subclass A; and hence to B. In
Case (c), the condition Sy R, — Sy R, = 0 implies that

R(t,z) = g(t)S(t,x) + h(t), (5.7)

for some functions g = ¢(t) and h = h(t). It has been proven ([14]) that in this case the
equation belongs to subclass A if and only if h = ¢ g+ ¢o for some constants ¢, co € R and
that the coefficients of the equation must satisfy S; = So = 0. These results implies that
Ay C L and A2 N L = 0. A proof of these statements appears in ([14], Theorem 6).
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Let us prove that if h # ¢1g + co, then the equation belongs to B\ Asg. It is clear that
X1 = DiR(t,x)/DS(t, ) is a first integral of the equation. By (5.7),
B g/S _"_ h/
S+ S,
and this is a first integral of the form (3.17) for

Sg St

A=gsrw P = ga W =90 (5.9)

X7 + g, (5.8)

By Theorem 3.3 the equation belongs to 5. Thus we have proven the following result:
Theorem 5.1. If a given equation belongs to L then the equation belongs to subclass B\ As.

Example 5.1. The second-order equation

. 2 5
=0 5.10
:c+t_xa: +t—ZL‘ ( )

was proposed in [14] as an example of an equation in £ that does not belong to A, because
Sy =6/(t—x)2#0and S3 =4/(t — x)? # 0. By Theorem 5.1, Eq. (5.10) must belong to
B. This can also be directly proven because, for example, « = = 1/(x — t) are particular
solutions of the corresponding system (2.3)—(2.5).

Next example shows that B\A is strictly wider than L :

Example 5.2. In Sec. 2 it has been proven that the equations

v'(t)  bt)?
2 4x3
belong to the subclass B\A. If (2.9) is satisfied, these equations do not have Lie point
symmetries and hence they do not belong to £. This fact can also be proven by using Lie’s

alt)z =0, V(t)#£0. (5.11)

test of linearization.

5.2. Linearization through nonlocal transformations

Since there are equations in B\A that cannot be linearized by local transformations (5.1), it
raises the question if such equations could be linearized through transformations involving
nonlocal terms. The simplest transformations of this type have been named in [5] generalized
Sundman transformations (GST) and are of the form

X = F(t,z), dT = G(t,z)dt. (5.12)

The equations of the form (1.1) that can be linearized through (5.12) have been identified
in [14] as the equations in subclass A and constructive methods to calculate such trans-
formations have been derived (Theorems 2 and 3 in [14]). Hence, in order to linearize the
equations of B\A, we need to consider more general types of nonlocal transformations.

In this section we characterize the equations in B as the second-order equations of the
form (1.1) that can be transformed into X77 = 0 through a nonlocal transformation of type

X = F(t,z), dT = (Gi(t,x)d + Ga(t,z))dt, (5.13)
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where G1 # 0. Second-order equations that can be linearized through (5.13) have been
studied by Chandrasekar et al in [1]. The authors prove that these equations have to be
of the form (1.4) where the coefficients a;(¢,z), 0 < i < 3, can be expressed in terms of
F,G1, Gy and their derivatives (see Eq. (15) in [1]). In particular,

G? [ F,
t,x) =—| =— 14
aita) = Z(2) (5:14)
where A = F,.Go — F;Gy # 0. The first integral Iy = X7 of X7 = 0 provides, by using
(5.13), a first integral of the nonlinear ODE

F_FRitF _F AG
YT GGy G Gii+Go

If the equation is of the form (1.1), i.e. if a3 = 0, then, by (5.14), the funtion F,/G; only
depends on ¢ and hence the first integral (5.15) is of the form (1.2). By Corollary 3.1 we
deduce that the equations of the form (1.1) that can be linearized by (5.13) are in B.

Conversely, let us prove that any equation in B can be linearized through a nonlocal
transformation of type (5.13). An equation in B is of the form (1.1) and, by Theorem
3.1, its coefficients satisfy system (3.3) for some functions A, B and J. By Theorem 3.2,
I =C+1/(A% + B) is a first integral of the equation where C’ = —J. By using system
(3.3), it can be checked that

(5.15)

DI = &+ agd? + a1 + ao). (5.16)

A
_(A:'c+B)2(

We construct a family of linearizing transformations of the form (5.13) in terms of a nonzero
function M = M (t,z) for which the system

F,=(CB+1)M,F, = CAM (5.17)

is compatible. The compatibility condition (F}), = (F,); implies that M = M(t,z) is a
solution of the first order linear partial differential equation

(CB +1)M, — CAM; + (B, — A;)C — AC")M = 0. (5.18)

Once a nontrivial particular solution M of (5.18) has been chosen, we define F' = F(t, z)
as any particular solution of system (5.17) and Gi(t,x) = M A, Ga(t,z) = MB. 1t is clear
that

DX DF  M(CAi+CB+1)
- DT Gii+Gy  M(Ai+ B)

Xr =1, (5.19)

and, by (5.16),

DI A
C G1i+Ge (Gid + Go)(Ad + B)?

Xrr (l’ + CLQL'U2 + a1 + (10). (520)

This proves that F, G; and G5 define a nonlocal transformation of type (5.13) that linearizes
the equation in B. We have proven the following result:

Theorem 5.2. A second-order equation of the form (1.1) can be linearized through a non-
local transformation of the form (5.13) if and only if the equation is in class B.
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It should be noted that there can exist other second-order ODEs linearizable by (5.13)
that are not in B, but they must be of the form (1.4) with a3 # 0 and will be studied in a
forthcoming paper.

A disadvantage of the linearization through transformations (5.12) or (5.13) compared
to the linearization through local transformations (5.1) is that the general solution of the
nonlinear ODE can not be obtained straightforwardly by the two independent integrals of
Xrr=0

Il = XT and 12 =X - TXT, (521)

due to the nonlocal nature of (5.12) or (5.13) and hence of I5. It should be pointed out
that the linearization of a given ODE through nonlocal transformations (5.12) or (5.13)
does not guarantee the integrability of the equation. Euler and Euler presented in [4] an
interesting example of a Chazy-type equation which shows that, in general, a generalized
Sundman transformation does not preserve the Painleve property nor does it preserve the
Lie symmetry structure of the equations. Another examples of this type with second-order
equations of the form (1.1) appear in [14] (example 11). Nevertheless, the first integral
Iy = X7 provides, by using (5.13), the first integral (5.15) that could be used to obtain
the general solution of the nonlinear ODE by solving (if possible) the first order ODE
corresponding to I~1 = (1,C; € R. By (5.19), such first order ODE can be expressed in
terms of the functions A, B and C' in the form
. 1

A(t,z)t + B(t,xz) = o —om (5.22)
An alternative method to overcome the problem of the nonlocal nature of the transformation
(5.13) to obtain the general solution or a second independent first integral of the nonlinear
ODE appears in [1].

Example 5.3. For Eq. (3.5) the corresponding system (3.3) is satisfied for A = xt3, B =
ttr — 2t and J = 1/t3 (see Example 3.1). A primitive of —J is C = 1/(2¢?). It can
be checked that M(t,x) = ¢ (% +x)/ (tz) is the general solution of the corresponding

Eq. (5.18), where ¢ = ¢(a) is an arbitrary function of one variable. The general solution of
corresponding system (5.17) becomes

F(t,z)=¢ <§ + :c) (5.23)

where ¢ is any primitive of ¢/2, i.e., ¢'(a) = ¢(a)/2,a € R. Therefore

_ ([t _, [t 9. 3 2t
X=¢ 54—:6 , dT =29 5—#1’ tr+t°— — ) dt (5.24)

x

is a family of nonlocal transformations of the form (5.13) that linearize Eq. (3.5). We note
that Eq. (3.5) cannot be linearized by local transformations, i.e., it does not pass the Lie
test of linearization.

The first order ODE corresponding to (5.22) is Eq. (3.11), which has been used in
Example 3.1 to derive the general solution of Eq. (3.5).
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Closely related to the concept of a generalized Sundman transformation is the notion
of an associated Sundman symmetry. This was introduced by Euler and Euler in [4] who
studied the Sundman symmetries of a large class of second-order and third-order nonlinear
ODESs. These symmetries can be calculated systematically and can be used to find first inte-
grals of the equations. Hence it would be interesting and tempting to consider symmetries
related to the nonlocal transformations (5.12) or (5.13) for the classification of ODEs in
terms of their first integrals. It is currently not clear to us what are the connections between
Sundman symmetries and A\-symmetries.

6. Conclusions

We have presented some properties and characterizations of the equations in class B con-
stituted by ODEs (1.1) that admit the vector field v = 0, as A-symmetry for some
A = a(t,z)z + [(t,x). This study completes and extends some of the results presented
in [12,14] for the subclass A, that considered the particular case a = —as.

The equations in class B can be characterized as the Egs. (1.1) that admit first integrals
of the type (1.2). A method to calculate the functions A(¢,z), B(t,z) and C(t) that define
such first integrals has been presented. These results complete the study of the second-order
equations of the form (1.1) that admit first integrals of the form (1.3). Although there are
other second-order equations with first integrals of the type (1.3), they must be of the form
(1.4) with as # 0 and will be studied in a forthcoming paper.

The equations in subclass A can be characterized in terms of their coefficients a;,0 < i <
2, in a useful and compact form through expressions (2.6) and (2.7). To obtain an intrinsic
characterization of the equations in B\ A is a much more complicated task. Some guidelines
to deal with this problem have been indicated and a complete study will be considered in
a separate paper.

Some aspects on the linearization of the equations in B have also been considered.
Although there are second-order Egs. (1.1) linearizable by some local transformations that
are not in A, it has been proven that all of them are included in B. This is a strict inclusion,
because there are equations in B that do not pass the Lie test of linearization. Nevertheless
we have proven, by a constructive method, that such equations can always be linearized
through nonlocal transformations of type (5.13) and conversely: the equations in B are the
only second-order equations of the form (1.1) that are linearizable by this type of nonlocal
transformations.
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