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Clairaut-type equations

A Clairaut equation is a differential equation of the form
y—y'z=9),

where y = y(x),y’ = dy/dz and ¢ = 1(z) is a real function of z. It is
well-known that the general solution of the Clairaut equation is the family
of straight line functions given by

y(z) = Cz +9(C),

where C'is a real constant. The so-called singular solution is defined by
the equation

V(z)+x=0, z=1y

if a solution to this equation exists in the form z = ¢(x) with a real
function ¢ of x. Then

y(z) = zp(x) + P(p(x))

presents the singular solution.
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Clairaut-type equations

A first-order partial differential equation
y—yia' =0y,

which is also known as the Clairaut equation. Here y = y(x) is the real
function of variables x € R, = = {x',2%,...,2"}, ¥ = ¢(2) is a real
function of variables z = {21, 22, ..., 2z, } and the notation

Oy (x)
/ P— .
Yi = azy(x) C{)SUZ 3
is used. In terms of new function z; = z;(x) = y.(z) this equation
rewrites

y— zizt = P(z).

Differentiation with respect to z* leads to a system of differential

equations
aZj 81# .
d =0, =12, ... n.

oz’ <8zJ > P sl
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Clairaut-type equations

In the case of the Hessian matrix vanishing H;; = 0 where

0z _ O

dxt  Qxidxd’

z; = C; = const. Therefore the solution to the Clairaut equation is the

family of linear functions

y(x) = Cix' +9(C), C ={C1,Cy,...,Cp}.

Consider the case when
o
aZj

If there are any real solutions to these equations

Hij =

+27 =0, j=1,2,...,n.

Zj = @j(l‘% .7 = 172> ey T

then the singular solution to the Clairaut equation is

y(z) = i(2)2’ + v(p()).
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Clairaut-type equations

We have found two new types of ¥)(z) when the singular solutions to the
Clairaut - type equation admits singular solutions:

a) Y(z) = —a(z122- - zn)ﬂ

b) Y(z) = aln(l —a'z)
where o, 3 and a',i = 1,2, ....n are real constants.

In the case of a) it was known (E. Kamke, 1959) the singular solutions
when

oen=2p0p=1a=-1

en=3p0=1a=-1

e 3=1/(n+1),a=—-(n+1)

The case b) is most important for QFT with composite fields.
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Clairaut-type equations

Explicit form of singular solutions of Clairaut-type equations in these cases
reads

n

2\ P
a) y(z) = a(nf —1) (H W)

i=1

b) y(z) = bz’ — aln(bz!) —a+alna,

where the constant vector b = {b1, ba, ..., b, } satisfies the condition
biai =1.
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Clairaut-type equations

We can consider the functional Clairaut-type equations. Let I' = I'[F] be
a functional of fields F™ = F™(x),m = 1,2, ..., N, which are real

integrable functions of real variables x € R"™. We use the notion of
functional Clairaut-type equations for the equations of the form

5T 6T
PP _\P[éF}’

where U = U[Z] is a given real functional of real variables
Zm = Zm(x),m =1,2,..., N. Here the following notation

or or
Az / Py @)
is used. The functional derivatives are defined by the rule

SF™(x) _ om
ST (y) =0 0(x —y).
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Clairaut-type equations

In the available scientific literature we didn't find discussions concerning
functional Clasiraut-type equations. Let Z,,(x) = 6I'/0F"™(x) be new
unknown functions of . Then

I~ Z,F™ = U[Z].

Varying this equation with respect to F"(y) we have

Z(a) [ 60[2) . 1
| @ [6Zm<x>” ()] =0

If 6Z(z)/6F™(y) = 0 then
I'=CnF"+v¥[C], Cp=const,m=1,2,..,N

are solutions for any set of {C,,}. Singular solutions (if exist) should be
found from the functional system of equations
ov[Z]
0Zm ()

+F"(z)=0, m=1,2,...,N.
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Legendre transformations and Clairaut-type equations

Let us consider a field model which is described by a non-degenerate
action, S[¢|, of the scalar field ¢ = ¢(x). The generating functional of the
Green functions, Z[J], and the generating functional of the connected
Green functions, W[J], are defined in the standard way

Z[J] = /ng e S+I9) — W]

where J = J(z) is usual source to ¢ and J¢ = [ dxJ(z)p(z). The
effective action, I' = I'[®], is introduced by the Legendre transformation of
WJ]
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Legendre transformations and Clairaut-type equations

Eliminating the source J one obtains the equation (I' = T'[®])

5T T
- —o=
5= |58

0P

which has exactly the form of functional Clairaut-type equation. The
practical application requires solving the equation for W[J]. The standard
way to find a solution of this equation with the functional W is related to
using the perturbation theory. In the tree approximation, I'[®] = IO [®],
it follows I'©)[®] = S[®]. In the one-loop approximation,

[[®] = S[®] + I'M[®], one derives

11

525[®]

O[] = L Trins (@], 5" [#](r,y) = 50(2)5%(y)

In fact, specific features of the Clairaut-type equation disappear within
the perturbation expansion.
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Effective action with composite fields

Consider now an approach to QFT based on concept of composite fields.
The starting point of such the approach is the generating functional of
Green functions Z[J, K],

210,K] = [ Dy eIt = Wi,

where W = W[J, K] is the generating functional of connected Green
functions. Here J = J(x) and K = K(x,y) are sources to field ¢ = ¢(z)
and composite field L(¢) = L(¢)(x,y), respectively, and the notation
KL(¢) = [ daxdy K(z,y)L(¢)(x,y) is used. Let L(¢)(x,y) depend
quadratically on the field ¢
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Effective action with composite fields

The effective action with composite field, I' = I'|®, F], is defined by using
the double Legendre transformation

I[®, F = W[J, K] — J& — K(L(®) + - F),

2
SWLI, K] SWIJ, K] )
7). 2@ SRGy ~ @@+ 5F@y),
el =~ [dK@new), Gl — K@),
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Effective action with composite fields

Eliminating the sources J and K one obtains the equation

or 5I‘ or or or or
F=562 5 =W {756 T 257 257 | ~ 257D
Since the right-hand side of the last equation depends on the fields ¢ not
only through derivatives of functional I' = I'[®, F], the equation does not
belong to the Clairaut-type equation.
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Effective action with composite fields

But, the one-loop approximation for the effective action with composite
field, TN = T [®, F] by itself satisfies the equation

or i " or
o _ oLt _
r 5FF 2Trln<S [®] 25F>,

being exactly the Clairaut-type with respect to field F' wherein the variable
® should be considered as parameter.

Solution to this equation has been proposed by J. M. Cornwell, R. Jackiw,
E. Tomboulis, Phys. Rev. D, 1974

re, F) = %Tr (FS"[®]) — %Tr In (iF) — %5(0) : J
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One loop effective action with composite fields

In real physical situation the number of fields is more then one. It needs to
generalize the results obtained by J. M. Cornwell, R. Jackiw, E.
Tomboulis, to the case of a field model described by a set of scalar bosonic
fields p4(z), A =1,.., N, with a classical non-degenerate action S[¢]. Let
Li(¢) = LY(¢)(z,y),i = 1,2, ..., M, be composite non-local fields,

L(6)(,y) = 5 Ap 6 (2)6%(0)

where A% 5 = A%, are constants. The generating functional of Green
functions, Z[J, K|, is given by the following path integral

Z[J, K| = /p¢ei(3[¢}+JA¢A+KiLi(¢)) _ WILK]

where K; = K;(x,y), i = 1,2,..., M, are sources to composite fields

L' (¢)(z,y).
Jad™ = / da Ja(x)p™ (x), KL'(¢) = / dxdy Ki(z,y) L' (¢)(x,y).
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One loop effective action with composite fields

From the definition of Z[J, K] the following relations hold

. 0%Z[J, K] 6Z[J, K]
ABS Ta(@)3J5(y) 0K, (x,y)’

1
§A
or, in terms of the functional W.J, K],

SPWI[J, K] SW[J,K]sW[J,K]] W[J,

K]

1 .
LA,

TSTa(@)0Tpy) T Sdale) oiply) | 0K(z,y)
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One loop effective action with composite fields

We define the average fields ®4(z) and composite fields F?(z, ) as
follows

SWIJ, K] 4 SW[J, K] . 1,
—_— = (I) — = Lz @ 7F74 .
The effective action with composite fields, I' = I'[®, F], is defined by

using the double Legendre transformation of W[.J, K],

. 1 .
L@, F] = W[J,K]—Ja®* — K;(LY(®) + §F2) :
One can eliminate the sources using

ST [®, F)

504 (z) :_JA(x)_/dyKi(x»y) ZAB‘I’B(y)a
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One loop effective action with composite fields

The basic relations rewritten in terms of I'[®, F'] read
Fl(2,9) = i(G™) " (2,9) Al = 0,
where (G™1) is the matrix inverse to G,

ST[®, F]

G={Gap(z,y)}, Gapla.y)=Tp[®, Fl(z,y) - QW A

and we have used the notation

. I, F
Lapl®, Fl(z,y) = M
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One loop effective action with composite fields

In the one-loop approximation, T'[®, F] = S[®] + T()[®, F], the equation
for one-loop contribution, I'"), to the effective action can be found in the
form

r _

or g 5T
(SFZ F :iTI’ In (SZ‘B[é]—QW AB>7

being the exact functional Clairaut-type equation with respect to field F
wherein the variable ® should be considered as parameter.

The difference between this equation and the equation appearing in the
case of one field ® is the same as between the ordinary differential Clairaut
equation and the partial differential Clairaut equation.
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Solution to the functional Clairaut-type equations

To solve the basic equation we introduce new functions Z;(z,y)
ST[, F)

and then we have
= ZF +1iTrQ.
where the matrix Q = {Qag(z,y)} is defined as

Qas(x,y) = Sip[®|(z,y) — 2Zi(z,y)Alp.
Varying the functional I') with respect to F" we obtain

ST = §Z,F' + Z;6F" + %TrQ‘l(SQ,
where Q7! is the inverse to Q

/ 42(Q YA (2, 2) Qe (2, y) = 4 6(a — ).
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Solution to the functional Clairaut-type equations

Taking into account the explicit form of () 45 one obtains

0Zi(2,2) ¢ i / o y— NV
/dZdZdFj(x,y) [F'(z,2') —i(Q DAB (4,2 5a] =0.

Thus the equation defining non-trivial functions Z;(x,y) reads

Fiz,y) —i(Q )P (y,2) A}, = 0.

(Qan(e,y) = S45(2](x,y) - 2Zi(a, y) Alnp )
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Solution to the functional Clairaut-type equations

Now we introduce a set of matrices B; = {B}-“B} by the relations

A pBSP = = (6568 + 6845) .

NN

Then we have
Fi(z,y)BP —i(Q@ )P (x,y) = 0.
The matrices introduced obey the properties
B AR, =60 or trBjA =0,
which lead to the restriction on parameters N and M
%N(N +1)=M.

This condition has a simple sense: in a given theory with the set of N
fields ¢ there exists exactly the (1/2)N (N + 1) independent
combinations of ¢A¢5.
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Solution to the functional Clairaut-type equations

Then we can rewrite the equation for Z;(x,y) in the form

Zi(,y) A = 5 S4519](0) — 5 (FB)3h(r0)

2

where
[ B3 e )P 2B = 885Gz~ ).

It allows us to express the Z;F* as a functional of ®, F' with the result
1 . '
Z;F = S Tr <(FJB]-)S”[<I>]> - %5(0)]\7.

Finally we find the one-loop effective action, T()[®, F], in the form

TW[e, F] = %Tr ((F]B]-)S"[q)]) - %Tr In (i(Fij)> - %5(0)N
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Solution to the functional Clairaut-type equations

We have studied the case with maximum number of composite fields,

M = %N(N + 1), being quadratic in the given scalar fields

¢, A=1,...,N. In a similar manner one can consider the situation when
the number of composite fields is less the maximum one, L' (¢)(z,y) =
AL Y (2)d(y),i=1,..,M < IN(N +1),a=1,...,n < N. Now the
matrix of second derivatives of the classical action, S’ ;[®], should be
presented in the block form

S// o _ gb S(,z,
AB[ ](x,y)— 7 " >

ab af

where a,b=1,...,nanda,B=n+1,...,N.
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Solution to the functional Clairaut-type equations

The equation for the one-loop contribution, F(l)[fb,F], to effective action
takes the form

gT ST ()
W _ 0t _
r Fi="Tr 1n( =2

a0 5 )+ Tr In aﬁ,

where S = S, — 51,(S"71)*?S}, . The solution reads
1 , ~ ; .
r@,F = STr ((FJBj)absg’c[@]) - %Tr In (i(F]Bj)“b> +
] 1

Here the matrixes qu are introduced in the same manner as in previous
case but for the .A’b ones.
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Conclusions

@ We have studied relations existing between the Legendre
transformations in quantum field theory and the functional differential
equation for effective action which has the form of functional
Clairaut-type equation. We have found that specific features of this
equation do not hold within the perturbation theory in a quantum
field theory without composite operators.

@ Within the approach to the quantum field theory based on composite
fields the perturbation expansion of the effective action leads exactly
to a functional Clairaut-type equation with a special type of the
right-hand side.
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Conclusions

o Partial first-order differential equations of Clairaut-type were our
preliminary step in the study of solutions to the problem. It was
shown that in case when the right-hand side of the equation has the
form inspired by the real situation in quantum field theory with
composite fields the solution to that functional Clairaut-type equation
can be found with the help of algebraic manipulations only. In our
knowledge the solutions found can be considered as a new result in
the theory of partial first-order differential equations of Clairaut-type.

@ We have found an explicit solution to the functional Clairaut-type
equation appearing in the quantum field theory with composite fields
to define one loop contribution to the corresponding effective action.
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Thank you
for attention!
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