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We study the Darboux integrability of the celebrated Falkner-Skan equation f” + ff” + A(1 —f?) =0,
where 1 is a parameter. When / = 0 this equation is known as Blasius equation. We show that both dif-
ferential systems have no first integrals of Darboux type. Additionally we compute all the Darboux poly-
nomials and all the exponential factors of these differential equations.
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1. Introduction and statement of the main results

The Falkner-Skan equation is
"+ 21 = f?) =0, (M

where / € R is a parameter. This equation was first derived in [6] as
a model of the steady two-dimensional flow of a slightly viscous
incompressible fluid past a wedge. The special case /=0, in which
the wedge reduces to a flat plate, is called Blasius equation and
was considered for a first time in [2].

Both equations are the subject of an extensive literature. For
the derivation of this equation see [1]. For the existence and
uniqueness of the solutions see, for example, [19,22,5,18,3,13]
and references therein. Recently there has been also a renewed
interest in the mathematical aspects of the Falkner-Skan equa-
tion. The dynamic features of this equation such as the existence
of oscillating and periodic orbits have been studied in [10-12,16];
and for more recent works on the bifurcations in this equation
see [14,21,20].

In MathSciNet appears in this moment 214 articles related with
the Falkner-Skan equation, but any of these papers analyze the
integrability or non-integrability of this equation. In this work
we are interested in the Darboux integrability of Blasius and Falk-
ner-Skan equation. Before we state our main result (Theorem 1)
we need to introduce some definitions and auxiliary results.

We can express (1) as a system of differential equations
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k=y, y=z z=-xz-21-y), @)

and the associated vector field is

X:ya%Jrz%Jr[fxz—i(l—yz)}%. 3)

Let U c R® be an open subset. We say that the non-constant
function H : U — R is the first integral of the polynomial vector field
(3) on U associated to system (2), if H(x(t), y(t), z(t)) = constant for
all values of t for which the solution (x(t), y(t), z(t)) of X is defined
on U. Clearly H is a first integral of X on U if and only if YH = 0 on
U. When H is a polynomial we say that H is a polynomial first
integral.

For proving our main results concerning the existence of first
integrals of Darboux type we shall use the invariant algebraic
surfaces of system (2). This is the basis of the Darboux theory of
integrability. The Darboux theory of integrability works for real
or complex polynomial ordinary differential equations. The study
of complex invariant algebraic curves is necessary for obtaining
all the real first integrals of a real polynomial differential equation,
for more details see [7-9,15,17].

Let h =h(x,y,z) € C[x,y,z] be a non-constant polynomial. We
say that h = 0 is an invariant algebraic surface of the vector field X
in (3) if it satisfies Xh = Kh, for some polynomial K = K(x,y,
z) € C[x,y, 2], called the cofactor of h. Note that K has degree at most
1. The polynomial h is called a Darboux polynomial, and we also say
that K is the cofactor of the Darboux polynomial h. We note that a
Darboux polynomial with zero cofactor is a polynomial first
integral.
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Let g, h € C[x,y,z] be coprime. We say that a non-constant func-
tion E = e/8 is an exponential factor of the vector field X given in (3)
if it satisfies XE = LE, for some polynomial L = L(x,y,z) € Cx,y,Z],
called the cofactor of E and having degree at most 1. This relation
is equivalent to

ya(g/h) a(g/h)

e y + [=xz — A1 = y?)]

ag/h _
Tor @)
For a geometrical and algebraic meaning of the exponential factors
see [4].

A first integral G of system (2) is called of Darboux type if it is of
the form

:flfil “.flj«pEl]h ...qu,

where fj, ..., f, are Darboux polynomials, E;, ..., E; are exponential
factors and 4;, iy, e Cforj=1,...,p, k=1,...,q. For more informa-
tion on the Darboux theory of integrability see, for instance, [15,17]
and the references quoted there.

The main result of this paper is the following:

Theorem 1. For the Falkner-Skan and Blasius system the following
statements hold.

(a) Both systems have no polynomial first integrals.

(b) The unique irreducible Darboux polynomial with nonzero cofac-
tor of the Blasius system is z; the unique Darboux polynomial of
the Falkner-Skan system is 1 — y° + 2xz if 1= 1/2.

(c) The unique exponential factors of both systems are €* and e,
except if .= — 1 then we have the additional exponential factor
ez+xy'

(d) Both systems have no first integrals of Darboux type.
Theorem 1 is proved in the next section.
2. Proof of Theorem 1

We separate the proof of Theorem 1 in four propositions, one for
every statement.

Proposition 2. System (2) has no polynomial first integrals.

Proof. Let h be a polynomial first integral of system (2). Then it
satisfies
oh o6h oh

—+[xz-21-y*)]==0. 5
Vox T igy T A 5)
Without loss of generality we can write h =}/, hj(x,y,z), where
each h;=hj(x,y, z) is a homogeneous polynomial of degree j, and
hy # 0.

Computing the terms of degree n+ 1 in (5) we get

- xz+)y]ah =0.

Therefore h, = h,(x, y).
Computing the terms of degree n in (5) we get that

8h ahn 6hn71

D, 90 2 _
Y3 +zay+[ XZ+2y°] 5 0,
that is
_ zohy, 'y oh, _ohy
hoo1 =g, 1(%,) T WJFXZ log(xz — 2y ){Aya—yjtxa},

where g, _1(x, y) is a function in the variables x and y. Since h,,_; is a
polynomial, we have

ohy ohy
y— =0.
Y ay X ox
Therefore h, = hy(x~* y). Since h,, # 0is a homogeneous polynomial of
degree n > 1, we have /= — p/q with p and ¢q integers such that

p>0,q > 1,p+q=nand h, = 0,xy, where o, € C\ {0}. Of course
in the case of the Blasius system p = 0. In short we get that h,, = o, xPy4.
Now we have that

ho1(X,Y,2) = 0aqxP 'y 'z + g, 4 (X,Y).

So for the Blasius system (p = 0) we have a contradiction with the
fact that h,_i(x,y,z) is a homogeneous polynomial of degree
n — 1. Thus the proposition is proved for the Blasius system. In what
follows we assume that p > 1, i.e. we restrict our attention to the
Falkner-Skan system.

Computing the terms of degree n — 1 in (5) we get that

8hn—l 8hn—1 a2 8hn—2 _

o +z oy +[—xz+ Ay ]—az =0,
that is

1 zZ 0
b2 = 8y 2(%.Y) + 5% (20— QW + (g — ezl 2y 2z + 2 B0t
y
qx4 log (py? + qxz)A,
where
0g og

— — _ Pyq+1 3Y6n-1 n-1

A=—0mp(p — Xy + X" =20 - pxy =t y

Since h,_; is a homogeneous polynomial of degree n — 2 we have
that A=0. Solving this linear partial differential equation we get
that

g (X,y,2) = — onp(p — @)X 2y 4+ G(xPy).

p+2q
Since p+q=n and g,_; is a homogeneous polynomial of degree
n — 1 we have that

onp(p — q)xP 2y T+

(xy2) =
gnfl 7y7 p+2q

Therefore

o1 = ouqx?1yT 1z — ap(p — @)X 2y,

p+2q
1
M2 = 8r2(X,Y) + 5 [2(0 — Q)y* + (4 - D)grz]x"y*z
1
- _ p-314
5o 2g PP — D@+ Xy
Note that h,,_; is a polynomial if p > 1 and ¢ > 1,son > 2; and that
h,_» is a polynomial if p > 3 and q > 2,son > 5.
Working in a similar way with the terms of degree n — 2 in (5)
we get that
otpXP—4ya-2
Gra= L [-q(p+207x +p(p*(g - 1) - 6¢°
2q(p +2q)

+pg*(8+4) — pq(1 +29))y"]

and
1 2
hp3=——=1|6(p+2 a3 (X,
= SpT3gR BP0 B ()
+ %y 22(3(2 - q)q(p + 29)°X°
+3(p—4)(p - q)(6¢° — p* — 2pq + p*q — pg*)y*
+3(-p+q)(p+2q)(p+ 29 — pq — 4¢> + pg*)xy’z

+(4-2)(a - Da(p +2q7x2 )|
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