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This article is dedicated to Michael Singer on the occasion of his 60th birthday
Abstract. Abel equations are among the most natural ordinary differential equations which
have a Godbillon-Vey sequence of length 4. We show that the associated Poincaré mapping can
be expressed by iterated integrals with three functions which are solutions of a system of partial
differential equations.

1. Introduction. One of the simplest settings to investigate integrability of dynamical
systems by algebraic methods is the case of 1-dimensional non-autonomous systems:
dy
= f (x, y).
dx
Abel equations were first investigated and studied by Abel himself as natural extensions
of Riccati equations. They are
dy
= p(x)y 2 + q(x)y 3 .
dx
Abel found several examples which are integrable [1]. Then this list was enriched by
Liouville [21]. The classical contributions have been surveyed in [10].
Another motivation to investigate the integrability of Abel equations is that it relates
to the integrability of the class of generalized Liénard equations. Change y into 1/y, then
the Abel equation transforms into
dy
− 2
= p(x)y −2 + q(x)y −3
y dx
dy
= [−p(x)y − q(x)]/y,
dx
2010 Mathematics Subject Classification: Primary 34C29; Secondary 34C25, 58F22.
Key words and phrases: differential equations, integrability, limit cycles.
The paper is in final form and no version of it will be published elsewhere.
DOI: 10.4064/bc94-0-11

[187]

c Instytut Matematyczny PAN, 2011

188

J.-P. FRANÇOISE

which defines the same foliation as the planar vector fields
dx
= −y,
dt
(1.1)
dy
= p(x)y + q(x).
dt
Poincaré’s center–focus problem asks for finding homogeneous polynomials f (x, y)
and g(x, y) of degree d such that
ẋ = y + f (x, y),
ẏ = −x + g(x, y),

(1.2)

displays a neighborhood of the origin filled with periodic orbits. In such a case, the origin
is said to be a center. Writing the system in polar coordinates yields
dr
= rd A(θ),
dt
(1.3)
dθ
d−1
=1+r
B(θ),
dt
where A and B are homogeneous trigonometric polynomials. The associated foliation if
defined by
rd A(θ)
dr
=
.
(1.4)
dθ
1 + rd−1 B(θ)
Cherkas proposed to transform equation (3) by setting
ρ=

rd−1
,
1 + rd−1 B(θ)

and he obtained the following (now called trigonometric Abel equation):
dρ
= q(θ)ρ3 + p(θ)ρ2 ,
dθ
where q(θ) = −(d − 1)f (θ)g(θ) and p(θ) = (d − 1)f (θ) − g 0 (θ).
These findings motivated to study polynomial Abel equations (cf. [3])
dy
= q(x)y 3 + p(x)y 2 ,
dx
and consider the following problems. Given two points x0 = 0 and x1 = 1,

(1.5)

(1.6)

(i) characterize the polynomials q, p ∈ R[x] such that for all initial data (0, y0 ) the
solution y(x, y0 ) of the equation satisfies y(0, y0 ) = y(1, y0 ) = y0 ; or
(ii) count and locate the isolated solutions (called limit cycles) of equation (5) such
that y(0, y0 ) = y(1, y0 ) = y0 .
In view of what precedes it is natural to call (i) the center problem for polynomial Abel
equations, and (ii) Hilbert’s 16th problem (sometimes also called in this context Pugh’s
problem) for polynomial Abel equations.
In fact this is much more than a mere analogy as can be understood by going to
the complex field. Consider indeed a complex Abel equation (now (x, y) are complex
variables)
dy
= q(x)y 3 + p(x)y 2 ,
(1.7)
dx
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where (q, p) ∈ C(x) are rational functions. Fix two points x0 and x1 in C and a path γ
connecting them. Assume that the path γ avoids the movable singularities for an initial
value y0 ∈ D(0, r), the disc centered at the origin of radius r. Then the Abel equation
defines a Poincaré map Pγ : y0 7→ y1 using the solution y(x, y0 ) such that y(0, y0 ) = y0
and y(1, y0 ) = y1 . In this general setting we are interested in finding centers (equations for
which Pγ = Id) or isolated fixed points of Pγ (equivalent to limit cycles for the equation).
We first recall what has been done in a series of articles in collaboration with M. Briskin, F. Pakovich, N. Roytvarf and Y. Yomdin.
2. Integrability of Abel equations. We denote by ω the 1-form associated to the
Abel equation:
ω = dy − [q(x)y 3 + p(x)y 2 ]dx.
In [3], we proved, in the real polynomial case:
Proposition 2.1. There is a unique analytic series
ψ(x, y) = 1 + yψ1 (x) + y 2 ψ2 (x) + · · · + y k ψk (x) + . . .
in y with polynomial coefficients in x so that ψk (0) = 0 which satisfies
d[ψ(x, y)ω] = 0.
This analytic series is called an integrating factor of the polynomial Abel equation.
Note that there exists then an analytic first integral H(x, y) of the same type since
ψ(x, y){dy − [q(x)y 3 + p(x)y 2 ]dx} = dH(x, y)
identifies as possible first integral
H(x, ) = y + . . . y k+1 ψk (x)/(k + 1) + . . .
In the same article [3], we also investigated the real trigonometric Abel equations:
dR
= q(θ)R3 + p(θ)R2 ,
dθ
If in analogy with the polynomial case, we look for an analytic series

(2.8)

ψ(R, θ) = 1 + Rψ1 (θ) + · · · + Rk ψk (θ) + . . .
with polynomial coefficients so that
d[ψ(R, θ)ω] = 0,
this condition yields the recurrence relation:
dψk (θ)
= −(k + 1)[p(θ)ψk−1 (θ) + q(θ)ψk−2 (θ)].
dθ
In deep contrast with the polynomial case, this equation does not necessarily have a
polynomial trigonometric solution. At the kth step of the recurrence, this equation has a
solution if and only if the constant term of the right-hand side is zero. If we impose that
condition, then there is a solution ψk (θ) defined up to a constant and the construction
goes on one step further. If at any steps, we impose the necessary condition, this yields
a unique series ψ(R, θ) such that ψk (R, 0) = 0. In [3] we proved
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Theorem 2.1. The periodic real Abel equation has a unique analytic integrating factor
if and only if the Abel equation has a center. In this case, the integrating factor is given
by:
Z
∂f
ψ(R, θ) = exp
(R, φ)dφ,
∂R
γθ
where γθ is the arc of solution to ω = 0 from the initial point (θ = 0, R) to the final point
(θ, R(θ)).
After this first article, many contributions were done (including for instance [4, 5,
6, 7, 11]) with an approach of perturbative theory from an analytic view point of the
perturbed Abel equation:
dy
= q(x)y 3 + p(x)y 2 .
dx
This leads us to algebraic moment theory and the complete solution of the moment
conjecture by F. Pakovich [24, 25, 26, 27, 28]. A perturbative approach based on iterated
integrals has also been proposed in [13, 14, 15].
In this article, we come back to a non-perturbative situation.
3. Godbillon-Vey sequence. The Godbillon-Vey sequence was introduced by Godbillon and J. Vey in a global context of foliation theory [18]. Their construction was initially
more oriented to finding obstructions in cohomology classes of the forms built in the
sequence. But later, the Godbillon-Vey sequence appears crucially also in a local context
in relation to integrability in the article of B. Malgrange [23].
Definition 3.1. Let ω be a 1-form. A Godbillon-Vey sequence for ω is a sequence of
1-forms ωk defined inductively by:
dω = ω∧ω1 ,
dω1 = ω ∧ ω2 ,
X
dωk = ω∧ωk+1 +
Cqk ωq ∧ ωk−q+1 .
1≤q≤k

Such a sequence satisfies
α = dt +

+∞ k
X
t
k=0

dα = α∧

X
k

k!

ωk ,

tk−1
ωk .
(k − 1)!

Following G. Casale [8, 9], we say that ω has a Godbillon-Vey sequence of length p if
ωk = 0, for all k ≥ p. M. Singer proved
Theorem 3.1. A 1-form ω has a Liouvillian first integral if and only if it has a GodbillonVey sequence of length 2.
This formulation of M. Singer’s theorem is due to J.-P. Rollin and F. Thouzet [30].
See also the book of H. Żołądek ([31]) on p. 169. In [8], G. Casale proved
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Theorem 3.2. A 1-form ω has a Godbillon-Vey sequence of length 3 if and only if it has
a first integral of Riccati type.
Abel equations are represented by the 1-form ω:
ω = dy − f (x, y)dx,
where f = q(x)y 3 + p(x)y 2 is a polynomial of degree 3 in y. It is immediate to check that
a Godbillon-Vey sequence for an Abel equation is
ω1 = fy0 (x, y)dx,
ω2 = fy00 (x, y)dx,

(3.9)

ω3 = 6q(x)dx,
and thus is of length 4. More generally, as the 1-form
ω = dy − f (x, y)dx

(3.10)

α(x, y, t) = d(y + t) − f (x, y + t)dx

(3.11)

is integrable, the 1-form

is integrable and its Taylor developement in t:
t2 00
t3
fy (x, y)dx − fy000 (x, y)dx − . . .
(3.12)
2!
3!
provides a Godbillon-Vey sequence to the 1-form ω.
Note also that the integrating factor that we have described relates to the first
Godbillon-Vey form ω1 as
Z
dt + dy − f (x, y)dx − tfy0 (x, y)dx −

E(u, y0 ) = exp

ω1 .
γu

Note that the Godbillon-Vey sequence (3.9) is not necessarily of minimal length. For
instance the example
dy
= cxy 3 + y 2 ,
dx
studied in [16] has a Godbillon-Vey sequence of length 2 and thus according to M. Singer
has a Liouvillian first integral.
4. The successive derivatives of the Poincaré mapping of an Abel equation.
Let
dy
= f (x, y) = q(x)y 3 + p(x)y 2
dx
be a complex analytic Abel equation defined on the whole space C2 . Let γ be a fixed
path in the complex plane C which avoids the fixed singularities of the equation. Assume
γ starts at x0 and ends at x1 . Let x ∈ γ be an intermediary point. Denote γx the arc of
the path γ which originates at x0 and ends at x.
Consider the solution y(x, y0 ) obtained by integration along this fixed path with initial
value y(x0 , y0 ) = y0 . We consider the Poincaré mapping L(y0 ) which associates to y0 the
value y(x1 , y0 ). The aim of this section is to prove the existence of a closed formula which
allows the computation of the ∞-jet of the Poincaré map L. This formula involves two
functions which are related to the first two Godbillon-Vey forms.
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The partial derivatives relative to the initial data y0 satisfy


∂
dy(x, y0 )
dy(x, y0 )
= fy0 (x, y(x, y0 ))
.
∂y0
dx
dy0
Since
dy(x0 , y0 )
= Id,
dy0
we have
dy(x, y0 )
= exp
dy0

Z

fy0 (u, y(u, y0 )) du.

γx

So that if we denote by y0 7→ L(y0 ) the Poincaré mapping which associates to the
initial data y0 the point y(x1 , y0 ), we obtain
Z
L0 (y0 ) = exp fy0 (u, y(u, y0 ))du.
γ

So that, using the integrating factor
Z
E(x, y0 ) = exp

fy0 (u, y(u, y0 ))du,

γx

the first derivative is
L0 (y0 ) = E(x1 , y0 ).
The above expression yields
Z n
Z
Z
o
00
00
0
L (y0 ) =
fy (u, y(u, y0 ))exp
[fy (v, y(v, y0 ))dv]du exp fy0 (u, y(u, y0 ))du.
γ

γu

γ

Denote eventually
D(u, y0 ) = E(u, y0 )fy00 (u, y(u, y0 )),
which gives
L00 (y0 ) = E(x1 , y0 )

Z
D(u, y0 )du.
γ

Note now that there is a closed formula which expresses the derivatives of E(u, y0 )
and D(u, y0 ) relative to y0 . It reads
Z
E 0 (u, y0 ) = E(u, y0 )
D(v, y0 )dv,
γu
Z
(4.13)
D0 (u, y0 ) = D(u, y0 )
D(v, y0 )dv + 6q(u)E 2 (u, y0 ).
γu

This formula allows to express all the successive derivatives of the return map in terms
of complex iterated integrals depending only in D(u, y0 ) and E(u, y0 ). For instance the
third derivative is
nh Z
i2 Z
hZ
i
L000 (y0 ) = E(x1 , y0 )
D(u, y0 )du + D(u, y0 )
D(v, y0 )dv du
γ
γ
γu
Z
o
+ 6 E(u, y0 )2 q(u)du . (4.14)
γ
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In the real case, this formula becomes:
 hZ

Z
i2
3
L000 (y0 ) = E(x1 , y0 )
D(u, y0 )du + 6 E(u, y0 )2 q(u)du .
2 γ
γ
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(4.15)

This formula was already derived in the real case by N. Lloyd ([22]) in the trigonometric case. Later it was also discussed and used by A. Gasull and J. Llibre [17]. It shows that
if q is constant and positive, L000 (y0 ) never vanishes and hence that the Poincaré mapping
has at most 3 fixed points (hence the Abel equations have at most 3 limit cycles). A. Lins
Neto [20] gave another proof of this fact. The initial proof of Lloyd extends immediately
to the real polynomial case.
This formula seems crucial to proving finiteness results in the real case. Two interesting
questions emerge. One is: what can be deduced from this formula in the case when q is
no longer constant? The other is: what can be deduced from it in the complex case?
In the case of a real variable u, the mixed first-order integro-differential system (4.10)
yields that E(u, y0 ) is a solution of a PDE in the independent variables (u, y0 ). In that
case,
Z u
∂E
(u, y0 )/E(u, y0 ),
(4.16)
D(v, y0 )dv =
∂y
0
0
then


∂ ∂E
(u, y0 )/E(u, y0 ) = D(u, y0 ),
∂u ∂y0

(4.17)

and then
∂ 2 ∂E
[
(u, y0 )/E(u, y0 )]
∂y0 ∂u ∂y0
∂E
∂ ∂E
[
(u, y0 )/E(u, y0 )]
(u, y0 )/E(u, y0 ) + 6q(u)E(u, y0 )2 . (4.18)
=
∂u ∂y0
∂y0
Alternatively, this PDE can be written as a partial differential system:
∂E
= E.D,
∂y0
∂D
= F,
∂u
∂F
= F.D + 6q(u)E 2 .
∂y0

(4.19)

5. Some representative example. The following Abel equation has been studied in
[16]:
dy
1
= xy 3 + y 2 .
dx
4
With y = v/x, this equation yields:
dv
1 3
=
(v + 4v 2 + 4v),
dx
4x
which separates. This provides the Liouvillian first integral forecast by M. Singer’s theorem and gives the solution y(x) corresponding to the initial data y0 as the solution
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to:

2
y
e
e xy+2 = y0 .
xy + 2
2

The equation for finding the fixed points of the Poincaré’s mapping (y(1) = y(0) = y) is
2
2
e y+2 = e.
y+2

If we change y =

2ξ
1−ξ ,

this yields
1 − ξ = eξ .

We write ξ = x + iy, and derive the two equations
1 − x = ex cos y,
−y = ex sin y.
This gives


sin y
F (y) = 1 + log −
y


+

y
= 0.
tan y

Then we note that as y → (2n + 1)π, F (y) → +∞ and that as y → (2n + 2)π,
F (y) → −∞. There is at least one solution (and in fact a single one) in the interval. The
Poincaré mapping has thus infinitely many fixed points, i.e. local solutions y j (x) at the
origin, j = 1, . . . , n, and paths sj from 0 to 1, such that each y j (x) being analytically
continued along sj satisfies y(0) = y(1). A more detailed analysis of this example can be
done using properties of the so-called Lambert function (see for instance [12]).
We showed that the above fixed points “sit on different leaves" of the Poincaré mapping. In other words, although the equality y(0) = y(1) is satisfied for a large number
of the initial values y0 , it is realized on more and more complicated continuation paths
from a to b. Accordingly, we may ask to what extent this property remains valid for the
Poincaré mapping of a general polynomial Abel equation. We hope that the PD system
(4.16) displayed in this article could be useful in this direction of investigation.
Acknowledgments. It is a pleasure to thank Teresa Crespo and Zbigniew Hajto for
their kind invitation to participate in the meeting—Algebraic Methods in Dynamical
Systems—in Będlewo, 2010.

References
[1]
[2]

[3]
[4]

N. Abel, Oeuvres complètes II, S. Lie and L. Sylow (eds.), Christiania, 1881.
M. A. M. Alwash and N. G. Lloyd, Non-autonomous equations related to polynomial
two-dimensional systems, Proceedings of the Royal Society of Edinburgh 105A (1987),
129–152.
M. Briskin, J.-P. Françoise and Y. Yomdin, The Bautin ideal of the Abel equation, Nonlinearity 11 (1998), 41–53.
M. Briskin, J.-P. Françoise and Y. Yomdin, Center conditions, compositions of polynomials
and moments on algebraic curves, Ergodic Theory Dyn. Syst. 19 (1999), 1201–1220.

INTEGRABILITY AND LIMIT CYCLES FOR ABEL EQUATIONS

[5]
[6]
[7]

[8]
[9]
[10]
[11]
[12]
[13]

[14]
[15]
[16]
[17]
[18]
[19]
[20]
[21]
[22]
[23]
[24]
[25]
[26]
[27]

195

M. Briskin, J.-P. Françoise and Y. Yomdin, Center condition II: Parametric and model
center problems, Isr. J. Math. 118 (2000), 61–82.
M. Briskin, J.-P. Françoise and Y. Yomdin, Center condition III: Parametric and model
center problems, Isr. J. Math. 118 (2000), 83–108.
M. Briskin, J.-P. Françoise and Y. Yomdin, Generalized moments, center-focus conditions
and compositions of polynomials, in: Operator Theory, System Theory and Related Topics,
Oper. Theory Adv. Appl. 123 (2001), 161–185.
G. Casale, Suites de Godbillon-Vey et intégrales premières, C. R. Acad. Sci. Paris Sér. I
335 (2002), 1003–1006.
G. Casale, Feuilletages singuliers de codimension un, groupoïde de Galois et intégrales
premières, Ann. Inst. Fourier (Grenoble) 56 (2006), 735–779.
E. S. Cheb-Terrab and A. D. Roche, Abel equations: equivalence and integrable classes,
Comput. Phys. Comm. 130 (2000), 204–231.
C. Christopher, Abel equations: composition conjectures and the model problem, Bull.
Lond. Math. Soc. 32 (2000), 332–338.
R. Corless, G. Gonnet, D. Hare, D. Jeffrey and D. Knuth, On the Lambert W function,
Advances in Computational Mathematics 5 (1996), 329–359.
J.-P. Françoise, Local bifurcations of Limit Cycles, Abel equations and Liénard systems,
Notes prises par Hur Seok, in: Normal Forms, Bifurcations and Finiteness Problems in
Differential Equations, Séminaire de mathématiques supérieures de Montréal 137, Nato
Sciences Series, II, Mathematics, Kluwer, 2004, 187–209.
J.-P. Françoise, Parametric centers for trigonometric Abel equations, Journal of Dynamics
and Differential Equations 20 (2008), 777–786.
J.-P. Françoise and M. Pelletier, Iterated integrals, Gelfand-Leray residue and first return
map, Journal of Dynamical and Control Systems 12 (2006), 357–369.
J.-P. Françoise, N. Roytvarf and Y. Yomdin, Analytic continuation and fixed points of the
Poincaré mapping for a polynomial Abel equation, J. Eur. Math. Soc. 10 (2008), 543–570.
H. A. Gasull and J. Llibre, Limit cycles for a class of Abel equations, SIAM J. Math.
Anal. 21 (1990), 1235–1244.
C. Godbillon and J. Vey, Un invariant des feuilletages de codimension 1, Comptes Rendus
Acad. Sc. Paris 273 (1971), 92–95.
A. G. Khovanskii, Fewnomials, AMS Publ., Providence, RI, 1991.
P
j
A. Lins Neto, On the number of solutions of the equation n
j=0 aj (t)x , 0 ≤ t ≤ 1, such
that x(0) = x(1), Inventiones Math. 59 (1980), 67–76.
R. Liouville, Sur une équation différentielle du premier ordre, Acta Math. 27 (1903), 55–78.
N. G. Lloyd, A note on the number of limit cycles in certain two-dimensional systems, J.
London Math. Soc. (2) 20 (1979) 277–286.
B. Malgrange, Frobenius avec singularités I. Codimension 1, Publications mathématiques
de l’IHES 46 (1976), 163–173.
F. Pakovich, A counterexample to the composition conjecture, Proc. Amer. Math. Soc. 130
(2002), 3747–3749.
F. Pakovich, On the polynomial moment problem, Math. Research Letters 10 (2003), 401410.
F. Pakovich, On polynomials orthogonal to all degrees of a Chebyshev polynomial on a
segment, Israel J. Math. 142 (2004), 273–283.
F. Pakovich, On polynomials orthogonal to all powers of a polynomial on a segment, Bull.
Sci. Math. 129 (2005), 749–774.

196
[28]
[29]
[30]
[31]

J.-P. FRANÇOISE

F. Pakovich and M. Muzychuk, Solution of the polynomial moment problem, Proc. Lond.
Math. Soc. 99 (2009), 633–657.
M. F. Singer, Liouvillian first integrals of differential equations, Trans. Amer. Math. Soc.
333 (1992), 673–688.
F. Touzet, Équations différentielles admettant des solutions liouvilliennes, C. R. Acad.
Sci. Paris I Math. 321 (1995), 1409-1412.
H. Żołądek, The Monodromy Group, Monografie Matematyczne 67, Birkhäuser, 2006.

