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Introduction

The central point around which this thesis has been developed is the in-
vestigation of geometrical structures which are present in some theories of
increasing interest in physics. In particular attention has been focused on
information theory and quantum mechanics, where the systematic use of
specific coordinate systems makes extremely difficult a proper geometrical
interpretation of their contents.

A guiding principle in this investigation has been the search for analogies
with situations where the role of tensorial structures is better understood,
first of all the realm of Lagrangian and Hamiltonian mechanics. Interestingly
a unifying feature of all this investigation has been Hamilton-Jacobi theory
and particularly its relationship with the definition of generating functions
of canonical transformations. Indeed complete solutions of Hamilton-Jacobi
equation generate symplectic diffeomorphisms which permit to map tangent
bundle T'"M or cotangent bundle T*M of a carrier space M onto two copies
M x M of the same carrier space.

Let T*M be the cotangent bundle over a n-dimensional configuration
space M and let (¢’, p;) define a local coordinate system of 7*M. In these
coordinates the canonical symplectic structure wy on T*M is written as fol-
lows:

Wo :dek/\qu, (1)
k=1

whereas an associated Liouville potential one form is
n
0y = Zpkqu . (2)
k=1

A symplectic diffeomorphism on T* M from (¢*, px) to (Q*, P.) is assigned
once a generating function S(q, Q;t) satisfying the condition
028
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is given. In particular such a diffeomorphism is obtained according to the
following formulae:

98

Pr = oq* (4)
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If H(q,p,t) is a Hamiltonian function on 7% M the transformed Hamil-
tonian is K = H + %—f. If K can be chosen to vanish the system can be
reduced to equilibrium and S(q, @, t) is a complete solution of the following
Hamilton-Jacobi equation:

0S 08
i H(qg 20t =

which generally is a non-linear first-order PDE.

If the variables Q* define the configuration of the system at a fixed time
T and ¢* at a different instant ¢, a complete solution of (6) can be written
as follows

S(q,0,1) = /t cdt. (1)

where the integral is evaluated along a solution of equations of the motion
which passes through the point Q¥(T) and ¢*(t) and £ = ", ¢"pr — H is the
lagrangian function associated with the dynamical system. Such an integral
is called Hamilton principal function and it will play an important role in
information geometry, as it will be shown in the third chapter.

It is possible to look at the theory of generating functions from a more
“geometrical” point of view. !Indeed let us consider the product manifold
T*M x T*M and let m; and 7 be the associated projections onto the first
and the second factor of the product.

Since T* M is a symplectic manifold with respect to the canonical two
form wy, the two form w = 7f(wy) — m5(wo) on T*M x T*M defines a
symplectic structure on the product manifold. An associated Liouville one-
form is 0 = 75 (6y) — 75(6)-

The graph ¥ = ((q, p), #(q, p)) of a symplectic diffeomorphism ¢ : T*M —
T* M determines a submanifold of the product manifold 7% M x T* M which
is a Lagrangian submanifold with respect to the symplectic two form w.
Therefore the following chain of equalities is valid:

0:w|2:d9|2, (8)

! This geometrical aspect has been used in order to define Hamilton-Jacobi theory also
at the level of Lagrangian mechanics on the tangent bundle T M (for more details see [1])
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and consequently there exists locally a function Sy on ¥ such that
0l = dS, . (9)

This function is the generating function of the symplectic diffeomorphism ¢
and the equation (9) can be rewritten in the more familiar form?

> (pedg®) = (PedQ¥) = dSy(q, Q) - (10)

k k

Hamilton-Jacobi theory, however, is not only a useful tool in Hamiltonian
description of particle mechanics. During the 60’s Peter Bergmann [3, 4], and
Arthur Komar [5, 6] proposed a Hamilton-Jacobi formulation of General Rel-
ativity based on the Hamiltonian formulation introduced same years before
by Dirac [7, 8]. This formulation was characterized by the presence of four
first-class constraints (for more details on Dirac theory of constraints see [9]),
let us call them C“, associated with the reparametrization freedom of Ein-
stein theory. Bergmann and Komar, therefore, considered these constraints
as Hamiltonians and used them in order to write four Hamilton-Jacobi equa-
tions for a functional S[g| of the metric tensor, g. Furthermore this functional
was interpreted as the generating functional of a canonical transformation
mapping the initial phase space of the theory to the constrained one.

Mappings like (10) will be widely adoperated in this thesis in order to
move from a description in terms of configurations and “velocities” or “mo-
menta” to a description in terms of pairs of configurations. This is extremely
useful in order to avoid the use of “velocities” in theories where “velocities”
or “momenta” do not possess a direct physical measurable interpretation,
like statistics and information theory or classical and quantum field theory.

Another central topic where the role of this kind of transformations will
be investigated is covariant relativistic description of field theories. The
main feature of this “picture” is the avoidance of a splitting of space-time
into space and time. Many poposals have been advanced in order to define
brackets depending on the values of the dynamical fields at different points of
the spacetime, instead of equal-time (such a kind of bracket is fundamental in
order to understand how to formulate Quantum Mechanics in a relativistic
setting). Therefore it is natural to ask whether canonical transformations
mapping a cotangent bundle 7% M into two copies of the configuration space
M x M could play a role in such a kind of covariant description.

Apart from the fact that general relativity has forced physicists to trans-
late physical ideas in the language of differential geometry, understanding the

2This formula can be generallized also to include one-parameter group of diffeomor-
phism in the so called extended formalism (see for instance [2]).
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geometrical content in the description of a physical system is extremely use-
ful in order to build generalizations in a proper way. Furthermore a deeper
comprehension of the mathematical description of a system is necessary in
order to find analogies with other theories: these analogies are fundamental
in any scientific discipline since they promote an exchange of ideas and con-
sequently an increase of knowledge. Therefore in this thesis it will presented
an investigation of some aspects of some physical systems from a more geo-
metrical perspective: Quantum Mechanics, covariant description of particles
and fields and Information Geometry share, in fact, some common features
related with the theory of canonical transformation.

Let us now take a closer look at the structure of the thesis. It is divided
into three chapters.

In the first chapter we will start with some considerations on quantum-
to-classical transitions. After recalling the WKB method, we will illustrate
how classical-like dynamics can be obtained by reducing the initial Hilbert
space associated with a quantum system to a manifold of selected states.
Then the discussion will move towards the possibility of introducing a varia-
tional principle in order to define dynamical evolution of Quantum Systems.
In particular the proposals advanced by Dirac and Schwinger will be prop-
erly analyzed. Both of them, in fact, focused on the relationship between
variational principles and the theory of canonical transformation: in partic-
ular they considered propagators as the analogue of generating functions.
We will mainly focus on the approach proposed by Schwinger providing also
some interesting examples. Furthermore in the last part of the chapter it
will be shown directly by means of an example how Schwinger extended his
variational principle also to field theories [10] and how it is possible to use
this formulation to generalize Hamilton-Jacobi theory to a relativistic setting
without breaking covariance.

Covariant description of relativistic physical systems will be the topic of
the second chapter. In particular the definition of Peierls bracket [11] both
for particle and fields dynamics will be presented from a more geometrical
point of view. Peierls bracket is a bracket which involves the values of dy-
namical fields at different points of the spacetime and it was widely used by
de Witt [12] in its covariant description of gravitational field. In this second
chapter we will focus mainly on the geometrical interpretation of Peierls’ pre-
scription and this will allow us to generalize Peierls’ idea in order to define a
Jacobi structure on the space of geodesics. According to Kirillov theorem [13]
this kind of geometrical structure is the most general antisymmetric bilinear
operator which satisfy a locality requirement.

Third chapter will be devoted to Information Geometry. Information
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geometry was born as a geometrical study of the problem of statistical infer-
ence. After a short review of the main concepts and definitions of Information
Geometry, it will be explained how Hamilton principal function (7) can be
used in order to introduce a “canonical” potential function for a given sta-
tistical model. Potential functions are two-points functions which generalize
the concept of divergence functions. They allow to recover all tensors which
characterize a statistical model (£, ¢, T): = is a manifold the points of which
are probability distributions, ¢ is a metric tensor and 7" is a symmetric tensor
of degree three, called skewness tensor. Since there is not a unique potential
function which determines a given statistical model, this chapter will advance
a proposal in order to select a “canonical” one.



Chapter 1

Hamilton-Jacobi methods in
Quantum Dynamics

The subject of this chapter is the analysis of the role of Hamilton-Jacobi the-
ory and contact transformations in the development of Quantum descriptions.
We will begin with a summary of the WKB method for solving Schréodinger
equation: it can be transformed into a pair of coupled partial differential
equations involving the amplitude A(x,t) and the phase S(x,t) of the wave
function. In the short wave-lenght limit when h — 0 these two equations
decouple and one reduces to the Hamilton-Jacobi equation of a particular
classical Hamiltonian system. A different way of looking at classical-like dy-
namics of a Quantum system proposed in a recent paper [14] employs the
quantizer-dequantizer formalism and the definition of suitable systems of co-
herent states. Both these procedures, indeed, allow to define submanifolds of
states of the Hilbert space associated with a quantum systems. A Quantum
dynamics which suitably reduces to these sets of states will be called classical-
like and conditions under which the induced motion on the manifold of states
15 completely integrable are provided.

A different perspective is adopted in the second part of the chapter. Indeed
during the development of Quantum Theory eminent scientists investigated
the possibility of defining contact transformations in a quantum framework.
In particular in this section we will present the ideas exposed by Dirac and
Schwinger about quantum transformation functions, which are kernels of in-
tegral operators that allow to change the representation of the Hilbert space
associated with a given Quantum System. Both of them found an analogy
between these transformation functions and variational formulations.

In particular we will dedicate more time to Schwinger’s formulation of Quan-
tum dynamics, which is based on a variational principle, and to its deep re-
lations with Hamilton-Jacobi theory. Firstly we will describe this principle



for the case of non relativistic Quantum Mechanics of particles, revisiting the
usual examples of free particle and harmonic oscillator. Then we will intro-
duce the extension of these results to the theory of Quantized fields made by
Schwinger during the 50’s. This analysis allows to define a generalization
of Hamilton-Jacobi equation to relativistic field theories. The section closes
with the example of the free Lagrangian of the Klein-Gordon field.

1.1 Dynamical Aspect in the
Quantizer-Dequantizer Formalism

In this first section, following the paper [14], we will expose how it is possi-
ble to define classical-like dynamics for a Quantum systems according to a
reduction procedure. Reduction will require the definition of a generalized
Weyl system or of a set of generalized coherent states, which will provide
the immersion of a manifold M into the Hilbert space H associated with a
Quantum system: this will introduce a non-linear element in a linear theory.

Indeed, the mathematics of Quantum Mechanics entails linear structures
in the Hilbert space H of the system, in the dynamical evolution given by
Schrodinger equation, and in the set of linear operators on H. On the other
hand, the degrees of freedom of a classical physical system are generally
modelled on non-linear manifolds, and the dynamical evolution needs not
allow for any superposition rule.

Consequently, to better understand the quantum-to-classical transition it
is conceivable that the introduction of nonlinear changes of coordinates in
Quantum Mechanics may make the analysis more clear. An example of such
a classical limit procedure is given by the so-called WKB short-wave limit of
Schrédinger equation which will be now briefly recalled.

Let ¢ (z,t) be a wavefunction in the Hilbert space H = L*(R™, du), where
dy is the Lebesgue measure on R”, and consider the Schrodinger equation:

oY h?
Zhﬁ = %A¢+V(SL’)¢ (1.1)
Using a polar representation ¢ (z,t) = A(z,t)e”#"V@8 where the functions
A and W are real, and A is strictly positive, the Schrodinger equation (1.1)
becomes a system of two coupled partial differential equations:

ow 1 , K2 AA
0A 1
S = 5 (2VA-VIW 4 AAW) . (1.3)



We would like to stress that this is a nonlinear change of coordinates in a real-
ization of the Hilbert space which makes the superposition rule, appropriate
for the description of interference phenomena, quite nontrivial.

Now, one may perform what is known as the classical limit of the Schrodinger
equation, which amounts to take the limit in which h goes to 0. It is clear
that the only term which is affected by this limiting procedure is the third
one in the right hand side of equation (1.2). Clearly, when % is bounded, if
h goes to 0, so does %%, and thus one can neglect the third term in equa-
tion (1.2). The result is that the system of equations is no longer coupled,
and Eq. (1.2) reduces to the Hamilton-Jacobi equation:

ow 1 9
ETa ZmIVW’ + V(zx), (1.4)

associated with the Hamiltonian function H = ﬁpz +V(z) plus an equation
that will be recognized as a continuity equation.

Remark 1 In the case in which A = 0 at some isolated points, that is, the
wavefunction 1 has nodes, the third term of equation (1.2) could present
divergences, and thus one should previously check that % presents no diver-
gences on the nodes, and then proceed as illustrated above. If % actually
presents divergences, than the procedure outlined can not be applied to the
quantum state described by the wavefunction 1.

When one is dealing with a time-independent Hamiltonian, it is possible
to make the following ansatz for the solution of equation (1.4):

W(e, ¢, 1) = S(z, ) + Et (L5)
where E is a constant and ¢ are parameters that will be identified with

the final coordinates of the system. Then Eq. (1.4) reduces to the time-
independent Hamilton-Jacobi equation

1
%|VS|2+V(JJ) =F. (1.6)

Once a complete solution S(z,¢q) of the Hamilton-Jacobi equation is de-

termined, it can be shown that
%S
det | ———
’ (aw aqk)

is a solution of Eq. (1.3). Let us recall that a complete solution of the
Hamilton-Jacobi equation is a function S(x,¢), with parametric dependence

A? =

)
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on the second factor ¢, that would define a diffeomorphism d.S: R™ x R" —
T*R™ given by!:
aS(z,q) = (2,d,5(x), (1.7)

or, in local coordinates, p, = 05/9¢*(x, q), by means of which one can replace
initial position x and initial momentum p, with initial position x and final
position ¢q. Furthermore, it is possible to define a symplectic structure w on
R™ x R™ as follows:

w = (dS) wy = d ((dS)*hy) = aﬁqu dz? A dg”, (1.8)
where 6y = p;d¢’ is the the canonical one form on T*R"™, and wy = dfy =
dp; A d¢’ is the canonical symplectic structure on T*R™ [15]. Consider the
Hamiltonian function H = ﬁpQ +V(z) on T*R™ and its associated Hamilto-
nian vector field Xy defined by the condition ix,wy = dH, then, when there
exists a complete solution S of Hamilton-Jacobi equation, it is possible to
define the vector field

X = ((dS) 1) Xn (1.9)

which is the image under the push-forward of the diffeomorphism (d.S)~" (see
Eq. (1.7)) of the Hamiltonian vector field Xz. The vector field Xy will be
the Hamiltonian vector field, with respect to the symplectic structure w on
the manifold R" x R", of the Hamiltonian:

H=dS*(H). (1.10)
Since the new variables ¢/ will be constants of the motion, one gets that:
Ky =050 (1.11)

" i 9ai

In order to solve Eq. (1.3) it is better to rewrite it in a more useful form.
If one multiplies both sides of the equation by 2A the following expression

comes to be valid: .42 vs
- A2==) =0. 1.12
2 +v( m) 0 (1.12)

If one considers a time-independent solution A, the equation above be-
comes:

V- (A2V—S> =0. (1.13)

m

Tt is possible to generalize this construction to an arbitrary configuration manifold @
(see for instance [1]). In such case, d.S will be a diffeomorphism only on open submanifolds

of Q@ x @ and T*(Q.



In order to exhibit an explicit solution of this equation let us notice that
if a vector field X preserves the volume form f€2, then the vector field fX
preserves the volume 2 (see [16] for a proof). Since:

LxQ = (divX)Q, (1.14)

the previous result tells that if the divergence of X with respect to the volume
form fQ is zero, then the divergence of fX with respect to the volume form
Q is zero. It is already known that the vector field Xy is Hamiltonian with
respect to the symplectic form w; therefore, it preserves the volume form:

2

fQ =det (axﬂ—aqk) det Ndgt A - A da™ A dg" .

It then follows that the vector field fXp preserves the volume form Q on
R™ x R™, and thus one gets that:

%S
. : =0. 1.1
\Y <det (8xﬂaqk) VS> 0 (1.15)
Consequently, a stationary solution of Eq. (1.3) is given by:
%S
2 _
A2 = det <8:1:j6qk> . (1.16)

The existence of a complete solution for the Hamilton-Jacobi equation,
however, implies the system to be completely integrable, that is, there must
be n independent constants of the motion in involution, which is a very
special situation.

Remark 2 [t is clear that (1.4) is a non-linear equation, and thus, the clas-
sical limit, understood as h — 0, has destroyed the linearity of Schrodinger
equation. Looking at this situation from the opposite point of view, one could
say that the non-linear Hamilton-Jacobi equation becomes linear. Moreover,
when we add the amplitude A and unfold the resulting system into a Hilbert-
space setting, it becomes completely integrable. Therefore, it could be tempting
to say that the “quantization” procedure may be thought of as a possible lin-
earization procedure for a first order partial differential equation represented
by the Hamilton-Jacobi equation for S.

It is readily seen that the classical limit of the Schrédinger equation highly
depends on the chosen wavefunction ¢ (x ,t), since an arbitrary wavefunction
Y = Ae"#" needs not to be such that %% ~ 0. Accordingly, it seems
that the information on the “classical limit” of the theory is not contained



in the whole Hilbert space H, but in families of suitably-defined states. This
idea of considering subsystems is at the basis of the so-called reduction pro-
cedures, which have been fruitfully employed in the Hamiltonian description
of dynamical systems. Indeed, a common situation arising in reduction pro-
cedures is precisely the generation of nonlinear dynamics starting from linear
ones (see for instance [17], Ch. 7.1-2).

In Classical Mechanics, (pure) states of a system are described as points of
a suitable manifold M, usually a phase-space. The observables of the theory
are described as a certain class of real-valued functions on M. Of course, if
M is a smooth manifold, the observables are described by real-valued smooth
functions. The dynamical evolution is described using a one-parameter group
v; of transformations of M in itself. If M is a smooth manifold, and ~; is
smooth, then there is a (complete) vector field " generating ;. The fact that
v; is a one-parameter group is associated with the fact that one requires the
evolution of the system to be completely determined once the initial state
m € M is specified.

In Quantum Mechanics, it is possible to immerse a manifold M in the
Hilbert space H of a physical system, for instance, by means of the so-called
generalized coherent states. In this way, to every m € M there corresponds a
normalized vector |m) € H, and it is possible to define real-valued functions
on M starting with quantum observables (described by self-adjoint opera-
tors), and vice versa. From this point of view, generalized coherent states
can be thought of as a double-way bridge between Classical and Quantum
Mechanics, for, on the one hand, they can be used as a tool to achieve the
quantization of a given classical system, and, on the other hand, they can be
used as a tool to “dequantize” a given quantum system [18].

In the remaining part of this section this last perspective will be adopted
by implementing a reduction-like procedure of quantum dynamical maps us-
ing generalized coherent states. Specifically the following question will be
asked: is it possible to immerse M in H in such a way that a given quantum
unitary evolution on H defines a one-parameter group of transformations of
M in itself? Consequently one could look for a classical-like interpretation
of the points of M, and thus, for the dynamical system on it arising from the
reduction of the quantum dynamical map. In this sense one can interpret
the resulting dynamical map as being classical-like. Of course, a complete
answer to this question is not easy to give, and thus this section contains
only a preliminary discussion in which the conceptual aspects of this project
are outlined and the well-known example of the canonical coherent states for
the quantum harmonic oscillator is reformulated accordingly.



1.1.1 Weyl systems and generalized coherent states

In the spirit of Dirac correspondence principle, classical Poisson-Brackets on
functions on a phase space are replaced by commutators among linear op-
erators on a Hilbert space. In the case of canonical commutation relations
(CCRs) [Q,P] =il at least one of the linear operators representing posi-
tions Q and momenta P must be an unbounded operator, leading to problems
related to the domain of definition for the CCRs. To handle this problem
Weyl proposed to formulate CCRs in terms of group elements rather than
algebra generators [19], [20]. Specifically, let (V,w) be a symplectic Abelian
vector group of finite dimension 2n, that is, a vector space V endowed with
a non-degenerate antisymmetric bilinear form w (symplectic form) invariant
under the action of the vector group. Then, in Weyl’s approach the CCRs are
replaced with a projective unitary representation U of the symplectic Abelian
vector group V', i.e., for any v,w € V, U(v), U(w) are unitary operators on
a Hilbert space H such that:

U(v)U(w)U(v) U(w)t = erw) (1.17)

By selecting a Lagrangian subspace X C V, i.e., a maximal isotropic sub-
space, the unitary operators U(v) corresponding to an irreducible representa-
tion of V' can be realized as von Neumann'’s irreducible representation on the
Hilbert space £2(X,du) of square integrable functions ¥ on X with respect
to the Lebesgue measure:

(U(w)¢)(z) = (U(z, a)p)(z) = e Y(x +q). (1.18)

where the symplectic vector space V' is naturally identified with X & X* =
T*X and vectors v € V can be written as pairs (z,«) with x € X and
a € X*. Tt is well-known that the generators Q of the subgroup U(q,0) and
the generators P of the subgroup U(0, «) satisfy the CCRs on an appropriate
domain [21, 22].

Weyl’s idea can be generalized to the so-called quantizer-dequantizer for-
malism [23], in which projective representations of groups are replaced by
two maps U, D, called quantizer and dequantizer respectively. Let (M , i) be
a measure space, for instance a topological space with a Borelian measure,
and H a Hilbert space with its associated spaces L(H) and U(H) of linear
and unitary operators respectively. One defines two maps U, D: M — U(H),
by means of which a unitary operator U(m), or D(m), is associated to any
point m € M. The map U allows to build operators starting with functions
on M, that is, given a function f in M one can define the linear operator:

A= [ m) Ulm)antm), (1.19)
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with A, acting on the vector |¢)) € H as

Al = /M Fm)(U(m) ) du(m) .

Thus |¢) will be in the domain of A if ||Af|¢)|| < co. This will be achieved
if the map U is strongly continuous, that is for any [¢) € H, the map
x — U(z)|y) is continuous, and f € L'(M,dp). Notice that in such case
(notice that the map x= +— U(x)[t)) is not only continuous but bounded

U@ < U @)[I1D]] = [[¥1]):
AL < Al 1]

and the operator A is bounded. More general measurable maps f will
lead to unbounded operators Ay. Analogously, starting with D and a linear
operator A one can build a function fa:

fa(m) :=Tr (A D'(m)). (1.20)

Clearly, whenever A is an unbounded operator, a careful analysis is needed
in order to be sure that the trace in the definition of f5 makes sense.
If the maps U, D are such that:

/M Te (D (m) U(m')) (') dp(m’) = f(m), (1.21)
for any test function f on M, that is
Tr (D' (m) U(m)) = 6(m,m’), (1.22)

in the sense of distributions, then if D(m) is strongly continuous too, it is
readily seen that on test functions:

Fi ) =T (DY () &) = [ o) Ti (D) om) U)o’ = fiom).
(1.23)
If one assumes that the map fa is integrable in M, then the correspondence
A — fa is a left-inverse to the correspondence f — Ay.
Fixing a fiducial normalized state |0) in the Hilbert space H, the map U
allows to immerse M in the Hilbert space H rather than in the unitary group
U(H) by means of the map m € M +— |m) € H given by:

|m) := U(m)|0) . (1.24)



In general, one can immerse a classical-like manifold M in the Hilbert space
‘H by means of an injective immersion i: M — H with no reference to the
unitary group U(H). The two most common features required for this map
are weak continuity, that is, the map m — (1)|m) is continuous for all [i)) €
‘H, and the completeness condition:

/ im)(m] dpu(m) = T. (1.25)
M
Given an orthonormal basis {|k)} of H, one has that:

m) =Y i(m)lk), (1.26)

and the completeness condition implies that the set of functions ¢, (m) form
an orthonormal set in the Hilbert space £2(M ,du). A set of states |m)
satisfying these properties will be called system of generalized coherent states
and the triple (M,U, D) a quantizer-dequantizer scheme or a generalized
Weyl system.

Remark 3 This immersion procedure is very similar to what is done in in-
formation geometry where a statistical model M is immersed in the statistical
manifold P(X) of probability distributions on a measure space X (see [24],
[25] and references therein). Indeed, one can pullback the Hermitean tensor®:

oo (1Y) (vl ela) Lo

() (])?
on M to obtain a Riemannian and a (pre)symplectic tensor (the real and
the immaginary part of the pullback tensor). The Riemannian tensor defined
on M in this way can be thought of as the Quantum analogue of Fisher-Rao

metric ([26]).

Analogously to what has been done with the maps U, D in Eq.(1.19) and
Eq.(1.20), the parametrized family of states |m) may be used to build linear
operators starting with functions (Notice that in this situation the operator
valued function m — |m)(m| is strongly continuous):

FroAgim [ fm) )l dp(m). (1.28)

and vice versa:

2Note that this tensor is not defined on the null vector. Indeed, it is the pullback to
Ho = H — {0} of an Hermitean tensor on the complex projective space P(H).



A — fa(m) = (m|A|m). (1.29)
If the analogue of the biorthogonality condition (1.22) is satisfied, that is:

Tr (|m) (ml[m’) (m']) = é(m, m’),

then relation (1.23) holds and fa, = f if f is integrable.

Notice that Ay y = A+ Ay, and fays = fa + fB. Of course, if A is
unbounded, one has to check that the vectors |m) lie in its domain in order
for fa(m) to make sense. In addition, we note that f is real valued if and
only if Ay is symmetric.

The correspondence A — fa allows to use the Lie and Jordan products
on self-adjoint linear operators to define a symmetric and a skew-symmetric
product on real-valued functions fa. Indeed, let ® denote the Jordan prod-
uct:

1
A©OB:=_(AB+BA), (1.30)

and let [[,]] denote the Lie product:

]

[A,B]]:=—[A,B], (1.31)

on pairs of self-adjoint operators. Then, the brackets of the corresponding
functions are defined as follows:

(fa.fB) = facs,  {fa,fB}:=flamy- (1.32)
If there exist n = dim(M) linear operators Ay, ..., A, such that:

dfa,(m) Adfa,(m) A ... Adfa,(m)#0 VYme M, (1.33)

then {dfa,(m),...,dfa,(m)} form a basis of Tx M for all m € M and one
can write:

G (dej 7dek) = (fAj 7fAk) , (1.34)
A(dfa, dfa,) ={fa,, fa.} - (1.35)

Given fi, fo arbitrary (real-valued) smooth functions on M their differentials
can be expanded in terms of the chosen basis:

dfi = ofdfa,, dfs=0}dfa,, (1.36)
and thus the following (2,0) tensors G and A can be written as follows:
G (df1,dfs) = of ob G (dfa, . dfa,) (1.37)
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A(dfy,dfs) :==alab A (dfa, ., dfa,) (1.38)

where the summation on repeated indices is understood. Notice that, the
linear extension of 1.34 and 1.35 according to 1.37 and 1.38 does not agree,
in general, with the brackets among linear operators, that is, once a choice of
{dfa,(m),...,dfa,(m)} is made for all m € M, it could happen that there
are linear operators B, C such that:

G (dfs,dfc) # fBec, A(dfs,dfc) # fis.c) - (1.39)

When the submanifold M is considered to be a constraint manifold, this situ-
ation is similar to the one considered by Dirac when dealing with constraints
([9]). In the following paragraph (remark 5), when dealing with the coherent
states, an explicit example will be presented where this situation is actually
realized.

1.1.2 Dynamical maps in the quantizer-dequantizer
formalism

Invariant sets of generalized coherent states. Up to now the atten-
tion has been focused on the kinematical description of the system with no
attention to the dynamical aspect of the theory which, in Quantum Mechan-
ics, is encoded in a strongly continuous one-parameter group U; of unitary
operators on the Hilbert space of the system. Now, one may wonder whether
a quantum dynamical map t — U, induces a flow 7; on a classical-like man-
ifold M of generalized coherent states. If so, 7, could be interpreted as a
classical-like dynamical flow on M representing the quantum evolution Usy.

The generalized reduction procedure principle (as discussed for instance
in [17], Ch. 7), states that a necessary condition for U, to induce a dynamical
map y; on M is the invariance of the range ¥ = i(M) of the immersion i as
a subset of H, with respect to Uy, that is Uy(X) C X. In the generalized
coherent states setting this means that, for all £ € R, m € M there exists
m; € M such that:

Then, the induced flow v; in M is defined as follows:
m = y(m) :=my . (1.41)
In general, this reduction procedure would give rise to a non-linear flow on

M, although the initial dynamical map U; was given by linear operators.
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Notice that if 7, exists, it must be a one-parameter group of transfor-
mations of M. Indeed, being U, U_;, = I, one naturally has that v_; is the
inverse map of 74, and vice versa. This fact has an immediate consequence,
that is, the set M cannot be interpreted as a classical-like configuration space,
but rather it should be thought of as a classical-like space of states, i.e., a
phase-space, representing a subset of quantum states. This follows from the
fact that in general the dynamics induced on configuration space are not one-
parameter groups of transformations, but just projections of flows on phase
spaces. For example, the motion of a particle in Classical Mechanics calls for
the introduction of the cotangent bundle of its configuration space in order
to describe its dynamics by means of a vector field, which, in turn, gives rise
to a one-parameter groups of transformations.

Hence, if one has an invariant set of generalized coherent states |m),
m € M, with respect to the quantum dynamical map Uy, it reduces to a one-
parameter group of transformations v, of M, and if M is a smooth manifold
and the maps 7, are smooth, then the resulting vector field I describing the
dynamics on M must be complete. On the contrary, dynamical vector fields
in classical Lagrangian and Hamiltonian Mechanics are often not complete
because of the presence of singularities. Notice that further reductions of the
dynamical system (M ,I") can happen, as it is often the case, for instance if
the original quantum system has a symmetry group and such group acts on
M equivariantly.

Hamilton-Jacobi theory can be helpful in finding examples where such
a reduction is possible. Indeed when a dynamical system is completely in-
tegrable, it admits a description in terms of action-angle variables and the
corresponding dynamical flow is a one parameter group of transformations.

Invariance and complete integrability. Suppose that H is a self-adjoint
operator generating the quantum dynamical map U; = e~ For simplicity
it will be assumed that the Hamiltonian operator H has a purely discrete
spectrum and that the flow ~, exists. Furthermore, again just for the sake
of simplicity, it will be assumed that the spectrum o(H) of the Hamiltonian
operator is non-degenerate; however, the extension of the argument to the
degenerate case presents no conceptual difficulties.

Let {|k)} denote a basis of normalized eigenvectors of H, and E; = |k) (k|
the orthogonal projector associated to the eigenvector |k). Without loss of
generality, one can assume that the immersion i: M — H is such that the
states |m) are in the domain of H for all m € M if H is an unbounded
operator. Concretely, this amounts to say that the coefficients ¥y (m) =
(k|m) are such that:

12



faz(m) = (m|[H?|m) = ZEwk ?< 400 VYme M, (1.42)

where Fj, denotes the k-th eigenvalue of H.
Since [Ej , U] = 0 for all &, it follows that fg, is a constant of the motion
for ~;:

fe, (1(m)) = (m|U] B Uylm) = (m|Ey|m) = fu, (m). (1.43)

Of course, these functions will not be all functionally independent, however,
since there is an infinite number of them, it could be possible to find a subset
fey, + - [E,,, of constants of the motion where IV is such that the system is
completely integrable. More generally, let C be the algebra generated by the
functions fg,. Then the vector field I' whose flow is given by 7; will project
to the space defined by the algebra C. Now, if the skew-symmetric tensor A
defined before, see Eq. (1.35), is non-degenerate and its inverse w defines a
closed 2-form, and if the algebra C has %dim M independent generators, the
system I' will be completely integrable (see for instance [17], Ch. 8).

In order to make this construction more concrete, the paradigmatic ex-
ample of coherent states, namely, the canonical coherent states of the Har-
monic oscillator, will be illustrated. In this case, the standard creation and
annihilation operators a™ and a are such that the Hamiltonian operator is
H = hw(a®ta + 1), and its spectrum is given by {Aw(n + 1)}. Canonical
coherent states are given by the map:

zr|z)=e

za— za ’0

(1.44)

where z € M = C, and |n) is the n-th eigenvector of H. An explicit calcula-
tion shows that:

wt L2 2" t
Uylz) =e "2 e 2 Z —e """ |n)
V!
n=0
+oo —wt\n
—e "7 e_|z2‘2 e ) In) = e |ze 1) . (1.45)

v

n—=

. _awt . . .
Since e™*2 is an overall phase factor, it bears no physical relevance, and

one can dispose of it. Equivalently, one could have started considering the
Hamiltonian operator hAwa’a, and a direct consequence would have been:
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Uy|z) = [ze7™) (1.46)

without the overall phase factor.

Remark 4 The appearence of the overall phase factor % suggests that a
more geometrical formulation of the reduction procedure outlined here should
be performed considering the immersion of M in the complex projective space
P(H) rather than in the Hilbert space H. Indeed, P(H) is precisely the
space of pure states of Quantum Mechanics, and, according to [27], there
s an infinite-dimensional formulation of complete integrability which applies
directly to unitary evolutions on P(H).

Considering hwa'a as Hamiltonian operator, the dynamical evolution of
a canonical coherent state is again a canonical coherent state, therefore, the
quantum dynamical map associated to the Hamiltonian operator H gives
rise to a classical-like dynamical map 7. Since |z) is in the domain of the
Hamiltonian for all z € C, the one-parameter group ~; is differentiable, and
thus, there is a complete vector field I' generating it.

Writing® z = x + 1p, with z, p € R, one immediately see that:

Ye(x,p) = (x cos(wt) + psin(wt) , pcos(wt) — xsin(wt)) , (1.47)

and it is clear that this is nothing but the dynamical flow of the harmonic
oscillator on M = C = R? which is a completely integrable system.
The functions fg, are constants of the motion for ~,:

2 o 2\k
o —(1‘2+ 2) (IL’ +p )
fon (@, p) = hoe™ 0 S0 (1.48)
Furthermore, the function fg is well defined for all z € C and reads:
fu(z,p) = hw(2® + p?). (1.49)

This is precisely the functional form of the Hamiltonian function for the
classical harmonic oscillator, and, of course, it is a constant of the motion
for v,. Being dim(M) = 2, there can not be two (or more) functionally
independent constants of the motion, and in fact, we have dfg A dfg, =
de A dek = dek AN deJ =0 for all ]f,]

It will be shown now that, in this case, 7; is the flow of the Hamiltonian
vector field I' associated with fg by means of the symplectic structure €2

on M = C = R? constructed as follows. Consider X = 4/5"—(a’ + a) and

3Notice that = and p are dimensionless.
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P =1,/"“(af —a), a direct calculation shows that the real-valued functions

fx and fp are:

fx(z,p) = \/ﬂi—ix, fe(x,p) = V2hmwp, (1.50)

and are functionally independent on all C. The commutation relations as-
sociated with X and P are [X,P] = wAl. Obviously, these commutation
relations do not make sense on the whole Hilbert space H because X and P
are unbounded operators, however, they do make sense, weakly, on the set
of coherent states, that is, (z|[X,P]|z) is well defined for all z. This means
that {fx , fp} can be camputed as follows:

{fx,fe} =A(dfx,dfp) =1. (1.51)

Consequently one can define the following antisymmetric contravariant tensor
on C =~ R?:

(1.52)

It is clear that this is an invertible Poisson tensor. Its inverse € is a symplectic
form, and reads:

Q=hdpAdz. (1.53)

A straightforward calculation shows that I' = A(dfg,-) is indeed the vector
field generating ~;. Note that the antisymmetric part €2’ of the pullback to
M = C = R? of the Hermitean tensor b (see Eq. 1.27) is:

Q' =dpAde, (1.54)
and thus 2 = ALY .

Remark 5 Going back to (1.89), it is possible now to provide an explicit re-
alization of the situation considered there. At this purpose, let A = 1 (]1)(0[+
+10)(1]) and B = 5 (|1)(0] — |0)(1]) be two self-adjoint operators. The associ-
ated functions are fa = e~ @) ¢ and fg = e~ @) p. A direct calculation

shows that [[A,B]] = & (]0)(0] — |1)(1]), and thus

2h

e_($2+p2) 9 9
f[[AvBH = T (1 — T —Pp ) . (155)
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However, the bracket between fa and fg using the Poisson tensor (1.52) is
written as follows:

e_2(x2+p2)
2h
which is different from (1.55). An analogous result holds for G(dfa ,dfs).

A(dfa,dfg) = (1—2z% —2p%) , (1.56)

It is interesting to note that the same classical-like dynamical map can
be found starting with a Hamiltonian H having a non-degenerate, purely
discrete spectrum with polynomial growth o(H) = {Z;VZO hw e;n’ }, that is:

H=>" E(n)n)(n, (1.57)

with E(n) = Zj-v:o hwe;n. In order to see this, it is useful to consider the
polar form of the immersion map defining the canonical coherent states:

—*Z Ve ™ |n) (1.58)

where z = \/pe'¥, and deform it as follows*:

—+00 n

) =e 8y L eEam)e . (1.59)

Vn!

Note that, unlike the case of canonical coherent states for harmonic oscillator
Hamiltonian, this immersion presents a discontinuity at z = 0. Accordingly,
one will consider M = Cy =2 R? — {(0,0)}.

A straightforward calculation shows that:

—e QZ P2 (S oen)(o—t) n) = |2), (1.60)

which means that the set of coherent states is invariant with respect to the
quantum dynamical map generated by H. Writing z = x +1p, it follows that:

Ye(x,p) = (x cos(wt) + psin(wt) , pcos(wt) — xsin(wt)) , (1.61)

which is again the dynamical flow of the harmonic oscillator (on M = R? —
{(0,0)}).

4A slightly more general set of coherent states of this form were investigated in [28].
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The function fg reads:

+oo 4 N
filw . p) = (el H]z) = hoer S0 2 ( n) -
n=0 7=0
N N
=hw Y ¢ Ti(p) =hw Y & Ti(a” +p*), (1.62)
j=0 j=0

where T}(p) is the j-th Touchard polynomial®. It is interesting to notice
that the antisymmetric part Q of the pullback to M = R? — {(0,0)} of the
Hermitean tensor b (see Eq. (1.27)) becomes:

N
0
Q= (Z € 8_;)7}('0)) dp A dp =

j=0

N
1 9 2, .2 9 2, .2
:;3:E<Z;g(%gﬂ@—Hﬂ+m&ﬂ%x+p) dz Adp, (1.63)
and a direct calculation shows that the dynamical vector field I' generating
v, is the Hamiltonian vector field associated with fg by means of A §2:

Q) = df. (1.64)

From this, one can conclude that, in order to guarantee that the immersed
manifold ¥(M) is invariant with respect to the different quantum dynamical
maps arising from the choice of a specific Hamiltonian H, one has to carefully
select the immersions of M = R? — {(0,0)}. Once, this is done, one always
obtains the same reduced classical-like dynamical map ;. However, the
function fg and the antisymmetric part € of the pull-back of h change in
such a way that the vector field I generating ~, is Hamiltonian for fg with
respect to {2, that is, different quantum dynamical maps lead to alternative
Hamiltonian description of the same classical-like dynamics.

However we will not develop further this idea. Indeed this section has
been used to illustrate some relationships between Hamilton-Jacobi theory
and the Quantum-Classical correspondences, both from a kinematical and

5The j-th Touchard polynomal is defined as follows:

+oo
_m kI
Ti(z) =e g o
k=0
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a dynamical point of view, as exposed in the paper [14]. Next sections, in-
stead, will be devoted to the introduction of variational principles for defining
Quantum Dynamics and to the relationship between these formulations and
the theory of canonical transformations. More emphasis will be laid on this
topics since variational principles will play a fundamental role also in the
subsequent chapter.

1.2 Variational Principle in Quantum
Mechanics

In the previous section it has been shown a first relation between quantum
description of particle mechanics and Hamilton-Jacobi theory when one looks
at particular states of the Hilbert space associated with a Quantum mechan-
ical system.

A stronger bond between Hamilton-Jacobi theory and Quantum Mechan-
ics was felt by some of the founders of quantum theory from the very begin-
ning. In particular this link was made evident by those authors who analyzed
the role of variational principles in Quantum Mechanics. The pioneering work
in this field was the paper written by Dirac [29] in 1933, entitled “The La-
grangian in Quantum Mechanics”. In this paper Dirac proposed a definition
of canonical transformations in the quantum setting and showed the anal-
ogy between Action functionals in classical mechanics and Green functions
in quantum mechanics.

The ideas exposed in this article influenced many theoretical physicists
in the following decades. In particular Richard Feynmann testified in his
Ph.D. thesis [30] how relevant had been the reading of this work for his
“path-integral” formulation of Quantum Mechanics.

Instead a different approach was proposed by Julian Schwinger in the
50’s: he elaborated a formulation of quantum mechanics [31] according to
which dynamics is derived from a variational principle, in a way more similar
to classical Lagrangian mechanics.

In this section we will present this relation between quantum variational
principles and Hamilton-Jacobi theory. After a brief summary of Dirac’s
ideas, we will focus on Schwinger variational principle and we will complete
the general discussion with a revisitation of some known examples in order
to make clearer the exposition.

However before going into the Quantum discussion we will briefly recall
the variational principle which is used in the Lagrangian formulation of clas-
sical particle mechanics.
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Let us consider a single particle in classical mechanics. From a kinematical
point of view fields are the trajectories of a particle in a certain configuration
space. In the simplest situation the configuration space of the system is a
vector space, for instance R? x R = R*, where also time dimension has been
added. This choice will be useful in the rest of the thesis where the discussion
will focus on relativistic frameworks. A generic trajectory is a differentiable
section v : R — R* x R.

The starting point of Lagrangian formulation is the choice of the action
functional S [y]. In many cases this functional is given in terms of a density
function, L, called the Lagrangian, i.e.

St = / L., 5)ds, (1.65)

where 4 denotes the differential of the map ~. If one introduces a set of glob-
ally defined coordinate functions {z*} on R*, the functional (1.65) assumes
the more familiar form

Sl = /Rz (ﬂ,%,s) ds . (1.66)

According to the variational principle, the dynamical trajectories are sta-
tionary points of the action functional. The variation of the trajectory by
means of a tangent vector field, d-, gives rise to the equations of motion,

d d
— [ L mopt L5 ) ds =
5S /Rd)‘ﬁ (x + Aozt & —|—>\d8(5m )ds 0, (1.67)

where the perturbation of the velocities is the differential of the perturbation
along the path.

For a complete set of variations®, previous stationarity condition corre-
sponds to the Euler-Lagrange equations

d (0L oL

After this short summary let us move on towards the quantum world.

1.2.1 A tribute to Dirac

In this paragraph we want to briefly recall some precursory observations made
by Dirac on the possibility of a Lagrangian formulation of Quantum Mechan-
ics. We think it is worth illustrating these ideas because they influenced all
subsequent works on the same subject.

5By completeness one is requiring the variations to be able to separate trajectories by
the values of functionals.

19



As above mentioned, the central question posed by Dirac is the possibility
of introducing a Lagrangian formulation of Quantum mechanics. The main
advantages of such a formulation would be the definition of a variational prin-
ciple and relativistic invariance, since the Action is a scalar quantity. But
in what sense is it possible to define a variational principle in Quantum Me-
chanics? The answer proposed by Dirac is based on contact transformations:
his analysis is aimed at the definition of a quantum analogue of classical
contact transformations.

Let us consider a classical Hamiltonian dynamical system described in
terms of two independent sets of variables, (¢.,p,) and (Q,, P,). As already
stated in the introduction, a contact transformation intertwining the two
different descriptions is generated by a function, say S(q, @), according to
the following formulae:

S oS
pr = 90, P, = ~50, (1.69)

On the other hand, in quantum mechanics one can choose two different
resolutions of the identity or different bases for the same system, one asso-
ciated with the spectral decomposition of the operator ¢, the other with the
spectral decomposition of (. The transformation function connecting these
representations is

(qQ) (1.70)

which allows to write operators in a “mixed representation”, i.e.

(lalQ) = / d¢ {glold’) (d1Q) = / aQQAQ) @) . (1T

In the following we will use Dirac bra-ket notation, where |¢) denote a vector
and (¢|Q@) indicates the scalar product of the two vectors.
According to definition (1.71) one has that:

Wl 1Q) = =ihs- Q) (aRIQ) =inge- Q). (172
and
(dF@o(@IQ) = Fe(Q) {al@) (1.73)

Last expression can be extended also to “well ordered” functions of the
operators ¢ and (), where the ordering means ¢ on the left and ) on the
right. Therefore, if one defines the function U(q, Q)

(q|Q) = e7#V Q) (1.74)
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equations (1.72) become

ou
9Q,

which are the operator analogue of a classical contact transformation.

A largely studied generating function is the one associated with the dy-
namical evolution. It is known [32] that the contact transformation relating
the value of the dynamical variable ¢ at time T' with its value at any other
time ¢ is generated by the action function:

(alp]Q) = —ih— (dQ) , <q!I5T|Q> — ih

ou @e). (L)

dq

S(aar) = / Llq(r), d(r))dr (1.76)

where the integral is evaluated along a solution of the equations of motions
passing through the points ¢r and ¢; at times T and t respectively. Fur-
thermore L is the Lagrangian function associated with the chosen dynamical
system and ¢ denotes the time derivative of the function ¢(¢). Indeed when
the action functional is evaluated along a given solution of Euler-Lagrange
equations it becomes a function of initial and final generalized positions called
Hamilton principal function. Quantum analogue of this function is the gen-
erating transformation _

(qilgr) = enstwar) (1.77)
intertwining between the reperesentations in which either ¢; or ¢r is diagonal.
In order to simplify the notation let us define the following function:

t
Aw(tlv t2> - eftf Lt )

where v is the path connecting ¢(¢;) and ¢(t2) over which the integral is
performed.

If one decomposes the time interval [t, 7] into smaller sections
[t,t1], [t1,t2],- -+, [tm,T] the final result is:

A8, T) = Ay (t, ) Ay (b1, 1) -+ At T) . (1.78)

On the other hand it is also possible to write the generating transformation
(1.77) as follows

(@lar) = / day (@l / Ao (@) - / Ao (amlar) | (1.79)

where |g;) denotes the basis of vector associated with the operator g,.
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And now the fundamental observation made by Dirac: “-- from equation
(1.79) we can extract the statement that, if we take specified values for g
and qr, then the importance of our considering any set of values for the
intermediate q’s 1s determined by the importance of this set of values in the
integration on the right hand side of equation (1.79). If we now make h tend
to zero, this statement goes over into the classical statement that, if we take
specified values for q; and qr, then the importance of our considering any set
of values for the intermediate q’s is zero unless this values makes the action
function stationary.”

In other words according to the action principle the right hand side of
equation (1.78) becomes a two-point function only when one replaces for the
q:, the values which make the action function stationary. The quantum ana-
logue of this evaluation is the integration on the right hand side of equation
(1.79), the variational principle being contained in the expression of the in-
termediate generating transformations and in their contribution to the whole
set of integrals. This analogy is strenghtened by the observation that in the
limit A — 0 the main contribution to these integrals come from points which
make the action function stationary.

Starting from these ideas Feynmann elaborated his formulation of quan-
tum mechanics where the generating transformation is the central object
characterizing a given dynamical system. However, in the next paragraph,
we will present a different scheme introduced by Schwinger, where quantum
dynamics is obtained according to a variational principle. This approach
shares same features with Dirac’s paper but the conclusions are completely
different.

1.2.2 Schwinger’s Variational Principle

As already mentioned, in this paragraph we will illustrate another variational
principle which was introduced by Schwinger in his formulation of Quantum
Theory in order to get quantum dynamics. During the 50’s he used this
principle to elaborate his theory of Quantized Fields [10] of which QED is
the best known example.

However this principle can be also applied to non relativistic Quantum
Mechanics of particles. Indeed, as above stated, it is the dynamical principle
of Schwinger’s formulation of Quantum Theory [31]. We will not enter into
the details of the whole formulation, which would require the introduction of
many concepts not related to the topics of this chapter. In this paragraph
we will focus only on the variational principle for non relativistic quantum
systems. Fields will be described in the subsequent section.

Following Schwinger’s discussion, let us consider a quantum system de-
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scribed by the set of dynamical variables {q, p} obeying the canonical com-
mutation relations
(4%, pe] = ihdy . (1.80)

Concerning the dynamics, let us suppose that it is generated by a Hermitian
Hamiltonian operator H (g, p,t) function of the dynamical variables and the
evolution parameter t. Let us consider a representation of canonical commu-
tation relations in a coordinate system where positions ¢ are diagonal.

The transformation function connecting position representations at the
two extremes of an infinitesimal interval of time is given by

U A ar
(¢, t+dt| ¢",t) = (¢, t]1— ﬁH(q(t),p(t),t) ld", 1) (1.81)

where dynamical variables ¢(t), p(t) evolve according to Heisenberg equations
of motion:

dt ot h

A denoting any observable of the system.

If one considers the variation of this transformation in response to a

variation of all its arguments, i.e. ¢, q¢",t,t + dt’ one gets the following
results:

S b+ dt| = L (gt + dt] pa(t + dt)5q (¢ + dt) — H(t + dt)s(t + dt)
31q" t) = —ipa(t)6q*(t) — H(t)d(t) ", t)

dA _ 04 1 [A, H] : (1.82)

and consequently

5 (¢ t+dt|q" t) = <qt+dtyz o(t + db)3g*(t + dt) — pa(t)dq* (L)) —

. (sz(t S+ At)S(t+ dt) — ﬁ(t)é(t)) "t >, (1.83)

where every d¢* commutes with the whole set of dynamical variables. In
particular if the representation of the commutation relations is irreducible
every 0¢” is a multiple of the identity.

If now one expands p,(t 4+ dt) and H(t 4+ dt) according to Heisenberg
equations of motions associated with the operator H (t) itself and neglects all
terms of order higher than one, the following expression is obtained:

d{q t+dt|q" t) = <q’, t + dt|o

D (Pa(t)(@*(t + dt) — ¢(1))) — ﬁ(ﬂdt] q", t>
’ (1.84)

"Here dt represents an ”infinitesimal quantity” rather than a differential form as we
have been using up to now.
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Therefore one gets that:
5{g t+dtlg" 1) = <q’,t—|—dt!5W!q”,t> (1.85)

where the Hermitian operator SW is the variation of the operator:

W= dt (Zﬁa(t) dg - mt)) i (). (1.86)

The composition rule of two consecutive transformations is written in
terms of integral kernels as follows:

(¢, t+2dt|q" t) = /dg<q’,t + 2dt|q, t + dt) (g, t + dt|q", t) . (1.87)

Consequently, by using Leibniz rule, one can show the validity of the following
expression

6 (¢, t+2dt|q",t) = <q’, t 4 2dt|6Wpar ss2a]q”, t>+<q’, t 4 2dt)0Wyprarlq”, t>

(1.88)

Therefore if one considers a finite time interval [t, t5] the following quan-
tum action principle can be derived:

i

6(q' t1]q" t2) = 5

<q’,t1!5W1,2\q”7t2> (1.89)

where

t2
Wiy = / dtL(t)
t1
is the action operator, L being the corresponding Lagrange operator. This
integral is evaluated along a path (¢(t), p(t)) which is solution of the Heisen-
berg equations of motion associated with the Hamiltonian operator H (1)
which defines the Lagrange operator L(t).

Formula (1.89) expresses Schwinger’s Quantum Action Principle, accord-
ing to which the variation of the transformation function which connects two
representations of the same quantum system at different times is given in
terms of the variation of an action operator.

Let us remark the fundamental role played by Heisenberg equations of
motion: since dynamical variables satisfy these equations one has shown the
existence of a action operator satisfying (1.89).

However this is not the end of the story. Indeed it is possible to better
characterize the form of the variation of the action, since, once one has chosen
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the Hamiltonian operator of the system, the only freedom of change is varying
initial or final states. Therefore one has that

?

h

?

(¢ ta |él 61" ta) = 5

0(q t1| = Ga lq" 1) | (1.90)
where G and G5 are Hermitian operator depending only on the dynamical
variables at the respective instant of time. Consequently one can conclude
that ,

7

5 <ql,t1|q//,t2> = h <q/,t1‘él — ég|q”,t2> (191)

and

This is the quantum analogue of the Principle of Stationary Action. By
using Schwinger’s words : “-- [t (the Principle of Stationary Action) asserts
that the infinitesimal variation of Wyo -which depends upon the variables
at all values of t between t; and ty- in fact involves only variations at the
end points, t1 and ty, and so is stationary with respect to variations at any
intermediate time.”

Here is the difference between Dirac’s variational principle and Schwinger’s
Principle of Stationary Action: even if they consider transformation functions
as the quantum analogue of the generating functions for canonical trans-
formations, Dirac interprets the averaged superposition of the whole set of
possible intermediate states, written in equation (1.79), as a Quantum vari-
ational formulation, whereas Schwinger is more “traditional” suggesting to
introduce a Quantum Action operator.

Coming back to the Principle of Stationary Action, it is possible to start
from this principle and derive Heisenberg equations and the commutation
relations between dynamical variables.

Given a path v : t € [t1,ts] — (¢*(t), p*(t)) one can define the Action

operator
A t2 A
Wiy = / (Z Padq® — Hdt) .
t1 a

Its infinitesimal variation can be written as follows

to R R
5W1,2 = / (Z (0padq® + paddq®) — OHdt — Hd6t> =
t1

to . R t )
= / (Z (6paqua — dﬁadqa) — 0Hdt + dHét) —|—/ d (Zﬁaéqa _ Hét) ’
i1 a tl -
(1.92)
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where the last term involves only operators on the boundary.
If one imposes the stationarity of the action with respect to variations in
the bulk of the interval [¢,t5] the following equation must be valid:

dg®  dp, dH .
OPa—— — —25¢" | + —6t = 6H . 1.93
2 ( Pacqr ~ "at ™! ) T (1.93)

a

Therefore, if one considers only variation that commute with all the dy-
namical variables, ¢ and p, equation (1.93) implies the following set of equa-
tions:

dg*  oH
dt — Op,
pa _ OH
E_aqa
dd  OH
dt ot

which are Heisenberg equations of motion. Let us notice that one has varied
independently both sets of dynamical variables ¢ and p. This is called the
first order variational principle and in general it produces different equations
of motion with respect to the Lagrangian formulation presented at the begin-
ning of this section. Indeed Euler-Lagrange equations of motion are implicit
differential equation of second order whereas this first order formulation pro-
vides first order differential equations, and the two resulting set of equations
can be related when the Legendre transformation between the tangent bundle
and the cotangent bunlde of the configuration space is invertible.

Coming back to the equation (1.92) the total variation of the action op-
erator can be written as

5W172 = él - GQ (194)

where

G=> p.dq" — Hot.

This operator G is the sum of two terms: the first one Gq = >, Da0q" is the
generator of the translation in ¢ whereas the second term Gy = Hét is the
generator of time translations.

Since éq is the generator of spatial translations we have that for any
observable F, the variation 5(1]3’ assumes the following form

5,F = % 7G| (1.95)

26



and consequently

OF  —ir-
—_—— Aa} 1.96
0q° h [ ( )
This implies the following set of commutation relations
o —i ., .
de = h [@°,Pa) = 6. (1.97)

which are the canonical commutation relations among ¢ and p. The other
commutation relations

[¢°.¢"] =0 (1.98)
are determined by the choice of the Hilbert space representation.

It is known in classical mechanics that the addition of a total time deriva-
tive of a function to the Lagrangian does not affect the equations of motion.
A similar result is valid for the corresponding Quantum Action Principle.
Indeed if one considers two Lagrange operators, Land L differing by a total
time derivative, i.e.

- dw
L—L= 1.99
= (1.99)
the difference between the corresponding Action operator is
WLZ - WLQ == 12)1 - UAJQ 5 (1100)

where the right-hand side of previous equation is a quantity defined on the
boundary of the time interval. Consequently the bulk variations of the two
Action operators are not affected by this change in the Lagrange opeator and
the Quantum Action Principle is still valid even if there is a change of the
generators G and Gs. Indeed one gets

G — G = du; (1.101)

which expresses the fact that by adding the time derivative % one has
changed the Hilbert space representation by means of a unitary transfor-
mation.

For instance let us consider the following pair of Lagrange operators

T T dq dpaAa
Lq—Lp_Xa:( o+l ) - <Zpa> . (1.102)

If one calls Gq = > . Pa0q* and Gp = —0p*q, the corresponding variations
one can obtain the following result:

G = (Zpaq ) (1.103)
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and consequently the following equation for the generating transformation
(¢'|p') can be written:

0(d'lp") = <q!2qap !p> (Zq’“ ’) qIp") (1.104)

This equation can actually be solved and one obtains the following transfor-
mation function:

1 @ ! la
(d'lp') = R eh(Zarhd”) (1.105)

where n is the number of ¢ operators and the coefficient has been

1
(2mh)n/2
chosen to obtain a unitary transformation.

Remark 6 A remark is in order now. Indeed the analogy between Schwinger’s
variational formulation of Quantum dynamics and the theory of contact trans-
formations is evident. Let us consider a time-dependent Hamiltonian dy-
namical system described in terms of the variables {q°, p.}. The generating
function S(q,Q,t1,t2) of a contact transformation satisfies the equation:

dS(q, Q,t1,t2) = Zpadqa — H(q,p,t1)dt, — Z PodQ® + H(Q, P, t2)dls .

(1.106)

This is the analogue of the Principle of Stationary Action. The fact that

the variation of the transformation function in equation (1.91) is an operator

which depends only on the boundary reflects the classical statement that a

canonical transformation may be generated by an exact (if the topology of the

space is trivial) one form. Furthermore the fact that the graph of an exact one

form is a Lagrangian submanifold of the cotangent bundle T*Q) x T*Q with

respect to the symplectic form wy — we, is the classical counterpart of the fact

that the variation (5W172 must be the generator of a unitary transformation
and consequently a self-adjoint operator.

1.2.3 Examples

In this paragraph we will present two well-known examples of quantum dy-
namics formulated a la Schwinger: free particle and harmonic oscillator. This
examples will show more evidently the relation between this description and
Hamilton-Jacobi theory.

Let us start from the dynamics of a free particle in a one dimensional
vector space, with Hamiltonian operator

_
om
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According to the Principle of Stationary Action, dynamical variables ¢, p
evolve following Heisenberg equations of motion. Therefore one has that

p(t) = p
. . D
t —1.
q(t)=q+_
Equation (1.91) in this case becomes
51" = - (.1 (pwsg =o'~ Lot ) 1! (1.107)
Y h ) 2m Y *
where one has to replace p with the solution of the equation of motion, i.e.
. m(q(t) —¢
po O =0)

Since [g, (t)] = 2, the final equation is:

qw__< « >q»®¢4w_mmgﬁﬂﬂm§:

[

Therefore one can write the equation above as follows:

/ I . 2 ;

(¢, tlg") h 2t

and the corresponding solution is

<q',t|q”>:%eﬁ ) (1.110)

The constant C' is chosen by requiring that

lim (¢', t]q") = 6(¢" = "), (1.111)
so that one gets
S m(a’ —g'")2
(d',tlq") = Qirhteﬁ E (1.112)

It is worth noticing that the argument of the exponential is the classical
action function of the free motion of a single particle and the amplitude is
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proportional to the square root of the determinant of the matrix A, = %.

This is related to the particular expression of the Hamiltonian operator: the
corresponding Heisenberg equations coincide with Hamilton equations of a
free particle on a line.
The other example I want to present is the harmonic oscillator. Hamilton
operator in this case is , -
2 p mw-q
= ™7

and the corresponding equations of motion are:

dq _ p(t)

dt 2m

b _ —mw?q .
dt

The solutions can be written as follows:

~

G(t) = qcos (wt) + % sin (wt) (1.113)

p(t) = pcos (wt) — mwqsin (wt) , (1.114)
and consequently one has that
th
1,q4(t)] = —si t) .
3.4(0)] =~ sin (wt)

Equation (1.89) in this case becomes:

6 (¢ tla") = (¢ p(t)dq’ —pdg" — Hotlq") | (1.115)

and replacing p and p(t) for the following expressions coming from the solu-
tions (1.114):

P = Gon (@) — deos @)
§t) = g (@0 cos (@) — @)

one obtains the following equation:

5 <q/7t|q//> 7: Mw 12 12 i . Cw
— 5! ——— t)—2 —hl —
(¢,tlg"y  h | 2sin(wt) L(g" + %) cos (wh) = 24'¢"] — ihlog sin (wt)
(1.116)

30



Therefore the solution of this equation is:

7 Mw /2 12 ! 11
<q/,t‘q//> _ #ﬁi(meh{mw[(q +q )Cos(wt)—Zq q ]} ’ (1117)
where the integration constant has been chosen as in the previous example.
Once more one can notice that the argument of the exponential is the action
function for the classical harmonic oscillator and the amplitude is given by
the square root of the determinant of the matrix Aj, = %.
In the subsequent section we will present the generalization of previous
result to the theory of Quantum Fields given by Schwinger. This will give
the opportunity of discussing Hamilton-Jacobi theory for Field Theories.

1.3 Quantum Field Theory and
Hamilton-Jacobi equation

In this section we will briefly describe Schwinger’s variational formulation in
Quantum Field Theory [10]. We will not go into the details but we will focus
only on the relations between this kind of description and Hamilton-Jacobi
theory. We will consider only a scalar field theory over a four dimensional
Minkowsi spacetime. The generalization to field with internal degrees of
freedom can be straightforwardly conceived.

Let us consider a four-dimensional space-time R* and a system of coor-
dinate functions x*, with 4 = 0,---,3. We choose Minkowski metric with
signature (—1,1,1,1). Let us introduce the operator-valued field 8 ¢(z). A
given state of the Hilbert space on which the operator ¢(x) acts, can be char-
acterized by choosing a complete set of commuting observables which can be
constructed from the values of the field ¢(x) on a simultaneity surface, o,
associated with a time function, 7. If one denotes such a state as

¢ o), (1.118)

where ( represent the joint spectrum of a maximally commuting set of ob-
servables, it is possible to describe the change of description by means of the
transformation function

<§701‘C702> . (1119)
Particularly interesting is the transformation function
(¢, 01]¢", 02) (1.120)

8 According to modern algebraic description, quantum fields are operator-valued distri-
bution. However for the scope of this discussion I will not consider these details.
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which generates the evolution from the simultaneity surface oy to the surface
09.

According to the Quantum Action Principle (1.89) the infinitesimal vari-
ation of this transformation function is equal to the infinitesimal variation of
a Hermitian operator, the Action operator

o1
WLQ = / ,Cdl‘, (1121)

2

where the operator £ is the Lagrange operator, function of the dynamical
fields and their derivatives. The Principle of Stationary Action states that
this variation is the difference of two Hermitian operators defined on the two
simultaneity surfaces, i.e.

5(¢,ulc"02) = + (¢ or Flon) = F(o)lc", ) (1122)

After some computations similar to the ones presented in the previous
section one has that

SWyo = /v (g—g — 0, (%)) d*r + F(oy) — F(oy) (1.123)

where V' is the volume contained between the two simultaneity surfaces o
and oy. According to the Principle of Stationary Action the volume integral
must vanish, providing the equations of motion

oc oc
) (W) 0. (1.124)

This shows in a more evident way how equations of motion are actually
related to the Lagrange operator, a formalism which fits better with the
principles of special relativity.

As far as the operators F'(o) are concerned, they depends only on the
variation of the simultaneity surface do. In a relativistic theory one requires
the dynamics to be defined in terms of an action of the Poincaré group P
(this point will be made clearer in a following chapter) and one can choose
the carrier space of the theory to be a homogeneous space with respect to this
action. In the case of Minkowski space-time one can choose planar surfaces
and “rigid” transformations (translations and Lorentz transformations) so
that the form of the generator F'(o) is expressed as follows

F(o) = /danu (mhop + Théx") (1.125)

32



oL _ - 9
30nd) and TF = Lo — 70, ¢ is the stress tensor operator.” As

above mentioned the variation dz* is made up of two contributions, i.e.

where 7+ =

ox’ =€" — e,
and consequently the generator F'(o) can be written as the sum of three
terms: the first is related to the variation of the value of the field, whereas the

other two terms are generated by translations and Lorentz transformations.
Therefore one gets

F(o) = / do (n,m56) + (EVPV + %e;ﬂ) , (1.126)

where
P, = /dan#Tlﬁ‘, JI = /danp (z#T0 — x”T[L)) .

These operators form a representation of the Lie algebra p of the Poincaré
group P. Furthermore the first term is the generator of the variation of the
value of the field at a fixed space time point and from this one derives the
following relation:

{¢(x), / dU”;ﬂTM(w} = 1hog(x), (1.127)
which corresponds to the “equal time” commutation relations:
[6(2), nr”(2")] = ihd(x — 2') , (1.128)

where the ¢ distribution is defined on the simultaneity surface o.
Eventually the Principle of Stationary Action provides the following form
for the variation of the action operator
i
h
and the right-hand side of this expression can be ordered in such a way that
operators involving fields defined on o; stands on the left. In this way one
replaces the previous operator equation with an equation for a new operator
W. In particular one can derive the following equations:

5 5
_— = H _— = — K
6¢(01)W n,m(o1) , 5¢(02)W n,m(o2)
SOW =P,(01),  6PW=—P.(0s)

5/(1,1V)W = ij(al) ) 5,1(13/)W = _l];u/(02) )

SWis =~ (F(oy) — F(ow)) (1.129)

9For field describing systems with internal spin degrees of freedom this tensor will
contain an additional term coming from the transformation of the values of the field ¢(x)
under Lorentz transformations.
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which can be considered as the Hamilton-Jacobi equations for a Relativistic
Quantum Field Theory. Let us remark that the description is fully covariant,
in the sense that even if a simultaneity surface has been chosen the results
are independent of the particular surface. Furthermore the relativistic de-
scription has replaced the Hamilton-Jacobi equation 88—‘1/ = H with a set of
equations involving all the generators of the action of the Poincaré group P.
This is in agreement with the notion of relativisic dynamics given by Dirac
in his paper [33].

After obtaining the operator VW one can easily solve the equation for the
transformation function

5 (¢ or|C" o) = %m (¢ ) (1.130)

and the corresponding solution is given by
(¢, a1l¢", 02) = 5OV (1.131)

Therefore this formulation provides as solution the integrated dynamics, that
is the unitary transformation which connects two different configuration of
the dynamical variables.

It would be desirable to understand if it is possible to generalize the simple
presentation given in these sections to less trivial geometrical situations. For
instance it would be very interesting the application to abelian and non-
abelian gauge theories, also in the case of a discretized spacetime. Such an
application would have deep connections with the developments of quantum
simulation techniques [34, 35].

Free Scalar Field As an example let us consider the free Lagrangian of
the Klein-Gordon field, ¢(x), which is:

1
£ =5 (0u0(@)0"¢(x) — m*¢*()) - (1.132)
Stationary points of this Action are solutions of the Klein-Gordon equation
(00" +m®) ¢(x) = 0. (1.133)

If one chooses as time function the coordinate function 2 = t one can write
a solution of the previous equation as follows:

b(x, 1) — /R 3 aﬁkﬁ (60 (00) sin(e(T — 1)) + (k) sin(er))
(1.134)
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where <ZA501 (k) is an operator valued field associated with the Fourier transform
of the boundary data ¢(x,t = 0) whereas ¢,,(k) is related to the Fourier
transform of the other boundary data ¢(x,¢ = 7). One can immediately
notice that for a given k there is a corresponding mode oscillating with k-
dependent frequency w2 = |k|? + m? and the operators ¢, (k) and ¢y, (k)
behave analogously to the operators z(t = 0) and z(t = T') in the example of
previous section. Therefore one defines the following commutation relations
between these oscillating modes '°

sin(wk 1)

B (1), o (1) | = 80 (e ) ==
k

(1.135)

Since the simultaneity surfaces are planes orthogonal to the z%-axis, the co-
niugate field operator is 7(x,t) = 0% (x, t).
For this scalar field the stress tensor operator T}, is

T, = 0,00,¢ — g, L. (1.136)
Therefore the Hamiltonian operator
HE) = R0 = [ (7 6x0)+ [ToP(x0) + mi(x,0) dx
R3
assumes the following form:

1 -

2 /R @ [ (6 ()b, (~K) + o (K) 35 (—K))

_2(2502 (k>§z§01 (_k>

B Z,sin(wkT) cos(wkT)] ‘ (1.137)

Wk

Again one can immediately notice the analogy with a harmonic oscillator:
this Hamiltonian is the superposition of harmonic oscillator Hamiltonians
with k-dependent frequencies.

By exploiting the analogy with the harmonic oscillator once more the
operator functional W can be written as follows:

W= =5 | Pl (60 (910 + 9100, (K) cos(aT)

~

—2¢3(,2(k)¢01(—k)) 4L /Rg &k log (L) , (1.138)

2 sin(wyT")

10Tt is possible to derive brackets between fields defined on different simultaneity surfaces
following Peierls prescription: this is one of the fundamental ingreddients of the so-called
covariant formalism and it will be the subject of the following chapters.
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and one can notice that the last term in the equation above is the log-
arithm of the functional determinant of the operator (D(x,T))~/2, where
D(x,T) is the causal Green function (the definition of this Green function
will be given in the second chapter of this thesis):

i T
xS T) (1.139)

Wk

D(x, T):/ d*xe™ 'k
R3

Therefore the generating functional for the free dynamics of the scalar field
o(x,t) is
1 4
(¢2,02|¢1,01) = (det (D(x,T))) 2 enSo12) (1.140)

where the argument of the exponential is the Action function.
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Chapter 2

Covariant Brackets

In this chapter we will revisit the possibility of defining covariant brackets
with respect to a given action of the Poincaré group. Usual Hamiltonian
formalism requires a splitting of space-time into space and time in order to
define canonical commutation relations. However many attempts have been
done to introduce a fully covariant formalism based on a Lagrangian func-
tion. In this chapter we will present some results related to this approach
which have been recently published in two papers [36]-[37].

In the first part we will present a more geometrical description of Peierls
Bracket [11], which is based on the definition of an action functional. In par-
ticular we will start from the analysis of this bracket for particle mechanics
and we will give some examples where there are evident connections with the
theory of Hamilton-Jacobi equation.

In the following part we will describe how field theories could be dealt with in
this formalism.

In the last part of the chapter we will investigate the possibility of defin-
ing a Jacobi bracket which is covariant with respect to a given action of the
Poincaré group. Indeed, according to a theorem by Kirillov, the most general
antisymmetric bracket which is local in a suitable sense is a Jacobi bracket.
As we will try to explain such a choice is compatible with the definition of
relativistic dynamics given by Dirac in [33] and we will show also a gener-
alization of Peierls’ prescription to introduce a Jacobi brackets based on a
Lagrangian formulation [37].

2.1 Peierls Bracket

The quest for a covariant bracket, which does not require a splitting of space-
time into space and time to be defined, has been a relevant issue since the
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advent of relativity. Such a relativistically covariant description of particles
and fields would have been necessary in order to undestand how to properly
define a covariant quantum theory.

The seminal paper [11] by Peierls in 1952 was actually enlightening from
this point of view. His approach was based on a clever use of the action
functional which avoids the introduction of a spliting into space and time in
order to define commutation relations between fields. Peierls bracket was also
employed by DeWitt [12] in his attempt to produce a quantum description
of general relativity. In particular he faced the problem of extending the
definition of Peierls bracket to Gauge Fields.

In this section we will present some ideas, contained in a recent work
by Asorey et al. [36], about the geometrical elements that emerge from a
careful analysis of Peierls prescription. We will limit to the case of particle
mechanics; field theory will be consider later in this chapter.

2.1.1 Peierls Bracket and Geodesical Motion

Action Functional. Let us start from single particle mechanics. One can
deal with particle mechanics as well as with field theories. Indeed in the case
of a single particle the fields will be the trajectories in a given configuration
space. In the simplest situation this configuration space is a vector space,
for instance R?® x R = R*, where the additional real line is inserted to define
time. A generic trajectory is a differentiable section v : R — R* x R,

The fundamental point in this formulation is the choice of the action
functional S[y]. It plays a double role: first, it provides us with a set of
equations of motion by means of the corresponding variational principle (see
section 2 of previous chapter), and on the other hand it allows to define
tangent vectors to the space of solutions of the equations of motion. Let us
consider the action functional of a particle with only a kinetic term, i.e.

Shl = %/Rg(%’?)ds, (2.1)

where g is the background Riemannian metric of the configuration space, m
is the mass of the particle, and 4 denotes the differential of the map ~. If
one introduces a set of globally defined coordinate functions {z*} on R*, the
functional (2.1) assumes the more familiar form

_m wy 427 dz”
S[] 5 /ng,(x) 75 s ds. (2.2)

For this Lagrangian function Euler-Lagrange equations (see equation (1.68))
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become the geodesic equations

d?xH dx¥ dx”
K — =0 2.3
ds? t i ds ds ’ (2:3)

where I are the Christoffel symbols of the Levi-Civita connection associated
with the metric tensor g = g, dz" ® dz".

Remark 7 A perturbation of a path is actually a homotopy class of paths
and in a more general framework a variational principle can be settled by
fixing a fiducial path ~y and considering another path in the same homotopy
class of the referring one. Since these paths enclose an area, one can define a
functional directly in terms of a two form, and provide a variational principle
by looking for its stationary points. In other words one is looking for critical
values of fluxes. This generalization is very useful when dealing with systems
which do not admit an intrinsic Lagrangian formulation, e.g. the motion of
an electron in the magnetic field generated by a monopole [38, 39] .

Let us now choose a solution 7y of Euler-Lagrange equations which will
be the reference point in the space of trajectories. One can use the action
S and the set of functionals which are defined on this solution to define a
tangent space at this point. Indeed by means of one of these functionals, e.g.
A, it is possible to set a new variational principle in terms of the modified
action S = S + AA. The new Euler-Lagrange equations are written in a
compact form as:

(65 + A5A) [ya] = 0. (2.4)

If one is interested in the description of small perturbations § 4y with respect
to the reference solution 7y, the Euler-Lagrange equations simplify and one
obtains the following equations:

v o T4 d (oA
gt o =0 [5- L ()] e

where A is expressed in terms of a Lagrangian density A, i.e. A= [ Ads.

The symbol g—tz denotes the second covariant derivative along the vector
field 49, and R is the Riemann curvature, both associated with the Levi-
Civita connection. On the 1.h.s. we immediately recognize the operator, say
J, which appears in Jacobi equation [40]. It is important to stress that these
equations allow to define variations, d 42", which are associated with suitable

functionals.
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Peierls Brackets: Definition and Geometrical Interpretation. Peierls
idea is to proceed by selecting two different solutions of Eq. (2.5), one van-
ishing at the far past along the trajectory, the other one vanishing in the far
future, and then taking their difference. The result is a solution of Jacobi
equation with no source. This tangent vector may act as a linear operator on
other functionals. The result of this action is called Peierls bracket. If 6,z
and 0 {z* denote the required solutions, the Peierls bracket of two functionals
A, Bis

{A, B}, = /R (04t — 03a") {% - % (%)} 'MO ds . (2.6)

The solutions cﬁz“ matching the asymptotic past/future conditions can
be expressed in terms of the retarded/advanced Green functions

G (s,8) = (T5) " (s,9), (2.7)
where
o= (o + o™ )| 25)
Indeed, in this case
i) = [ 66 o5 - 1 (g )| e 29)
) = 67 |55 - 1 (o) | s o)

One may wonder why one is choosing the difference 6{z* —§,x* in order
to define Peierls brackets. The explanation is simple. Let us consider the
following difference:

2 2

Ve - ve ey
Gt (@Jz +R(J2,%)p$6’) — G Iy (@Jl + R(J1770)5$0) =

V(.Y Vo d d d
~ds (g,le dsJ2 G ) dsjl)  ds (wﬁ ((Jl’ dsj1> ’ (Jz’ dsj2>))
(2.11)

where wy, in the final expression represents a two-form on the tangent bundle

TR* associated with the Lagrangian density £ which is given explicitly by:

0*L 0*L 0*L
orrdxv  JxHotY

) dz* N dx” .
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If now one chooses J; = dfz# — d a* and J, = §hat — dzz”, where
dhxt —d5aH is the solution associated with a second functional B, one obtains

2 2

v, s v o
G 1 (@Jz +R(J2770)p555> = gty (@aﬁ + R(Jb’yo)zp/mo) =0.
(2.12)

TH(CENRCED) R

which means that the quantity we((Ji, £.J;), (J2, £.J5)) is preserved along
solutions of the referring equations of the motion.

This result actually expresses a general fact: as it will be shown in the
next paragraph, Eq.(2.13) remains valid for every action functional coming
from a Lagrangian density not only of the kinetic type. Essentially, it is
related to the symmetry of the second variation of the action, and when one
has a Lagrangian density it gives rise to the two-form w,. After proving this
it will be easy to see that the expression in brackets actually coincides with
Peierls bracket.

Consequently

2.1.2 Peierls Bracket for a regular Lagrangian

In the previous paragraph Peierls bracket has been introduced and a first
application to geodesical motion has been showed. In this paragraph we will
extend previous results to the case of a regular’ Lagrangian L.

Let us start from a regular Lagrangian function £ on TRY and let us in-
troduce a set of coordinate functions {27, v/} on TR with j =1, 2, --- | N.
Euler-Lagrange equations (1.68) can be written as:

oL ., 0L ., o

uio” | Buiokt  wr O (2.14)

Concerning the second variation, when the action is written in terms of
a Lagrangian density £ the generalization of the operator J,, in eq.(2.8) is
the following operator L,

d? d
CW@ + D“”E +E,, , (2.15)

Y=o

1A Lagrangian function £ on TRY is regular if and only if the determinant of the
2

matrix % is nowhere vanishing, where (xj, ’UJ) denote a set of coordinate functions

on TRY.
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which is a linear second order differential equation which acts on a variation
J#(s). This operator is written in terms of the following matrices

0*°L
(juu - __éktﬂi9¢” (2.16)
d 0°L 0’°L 0°L

__d N 1

D = =G5 oo ~ ginone  dwroi (2.17)
d 0*°L 9L

FE, =—— 2.1

m ds OzH0xY + oxrox” (2.18)

evaluated along the reference solution ~.

Since the matrix C), is invertible, Euler-Lagrange equations define the
following second order vector field [41] T on the tangent bundle of the con-
figuration space TR:

0 )
— )
F=v aqj +F ovJ ’ (2.19)
where Fi = — (C-1)* <_—Bf§§mz o'+ gf’“)

If one considers the tangent lift [41] I of the vector field I" one gets the
following vector field on TTRY:
0 0

. .0 .0 )
M= — + Fl— 4/ — i 2.2
Yog T Tga W aa (2:20)

where W7 = (C’_l)ﬂC (D, + Eklufl) and we have used the following set
{27, v, ul, ul} of coordinate functions on TTRY.

Now let us consider a variation along a curve . A variation J*(s) can
be identified with a vector field along the curve v and so with a curve
F(s) = (2*(s), J*(s)) on the tangent bundle TRY. The tangent lift t3(s) =

da® aJjk

2 (s), J¥(s), =(s), L= (s) ) therefore is a curve on the double tangent bun-

dle TTRY.

On the double tangent bundle there exists a natural transformation, called
canonical flip ¢ : TTRY — TTRY, which is based on the fact that it is
possible to introduce two different vector bundle structures on the tangent
bundle T'E of any vector bundle E over a manifold M [42]. Specializing this
transformation to the case in analisys one can write the following map:

O(2,0, Uy, Uy) = (T, Ug, U, Uy) . (2.21)
Applying this transformation to the curve ¢¥ one gets the following curve

da* dJ’“)

E(S)N]k(‘g)’ ds (222)

H(17)(s) = (x'%s),
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which is an integral curve for the vector field I'T if and only if v(s) = (2*(s))
is a solution of the Euler-Lagrange equations (1.68) and {J*(s)} is a solution
of the equations (2.15).

Let us now consider the curve ty(s). The projection T'(my)(tY(s)) =
(z%(s), J¥(s)) defines a vector field V along the curve v(s). At any point
of the curve this vector generates a one parameter group of transformations,
and consequently this vector field generates a one parameter family of curves,
which are in the same homotopy class as y(s). Therefore the tangent lift of
this vector field generates a family of curves which are the differential of the
previous family of curves. The tangent lift of this vector field is written as

0 dJ* 0

T _
Vi= Jﬂ(s)@x“ + ds <8)8v“ ’

(2.23)

and its evaluation along the curve of the tangent bundle (m’“(s), %(s))

coincide with the curve in equation (2.22).
Let us now consider the following difference

[ [asts (%0 s 56~ (g 1)) 6)) -

where the second variation of the action functional is the operator in equation
(2.15). A direct computation shows that this difference can be written as a
total derivative, that is

[ [asts (500 56~ (s 1) %)) =

/ ds% (wL (vf,v;)) , (2.24)

where w, denotes the following two-form on TR*

0°L B 0°L
ozHozY  OzHOLY

0*L
(o aloling

we = dx" A dv” + ( ) dxt A dz” . (2.25)

Let us introduce the commutator Green function G* (s, s') = G (s, s') —
G*(s,8'). If Ji(s) = G(6A)? and Jyo(s) = G(6B), where A and B are two
functionals of the curve v#(s), the integrand in equation (2.24) is a constant
of the motion.

2The expression G(6A) will represent the integral [ G (s, s’)(;%(s’)ds’, where A is a

functional of the curve v*(s).
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Then it has to be shown that actually this conserved quantity coincides
with Peierls bracket. Before this, however, let us introduce another definition
of Peierls bracket:

(0B d (0B (O0A d [0A
o= [ (5= (o) ) o o (5 i (5) )
(2.26
This definition and the one in Eq. (2.6) coincide when the action of the
variation 6 {z* over the functional B equals the action of the variation §5z#
over the functional A [12].
Replacing J; = §,2* = G (0A) and Jo = dz2* = G~ (6B) in Eq.(2.11),
we get
(0B,G(6A)) (s) — (6A,G~(6B)) (s) = % (wz (G~ (6A),G~(6B))) .
(2.27)
Integrating both sides of the equation along the reference path, one gets

{A,B}p = im g (G(64),G~(6B)) (s), (2.28)

which does coincide with the previous conserved quantity because in the
remote past the effect of the solution 65 z* is negligible. Since these expres-
sions coincide one can actually compute the conserved quantity at any point
of the trajectory using the variations written in terms of commutator Green
function G(JA), G(6B).

Let us now look at the homogeneous part of the linearized problem (2.15).
Since it is a linear differential equation, the space of its solutions is a vector
space. As it is a second order ordinary differential equation, the dimension of
this vector space is 2 x 4 = 8, where 4 is the dimension of the configuration
space. One can find a basis of this space by looking for a set of 8 independent
solutions. For instance a set of independent solutions are obtained by solving
the eight homogeneous differential equations

Ly J" =0 (2.29)
JO(-T) = J* (2.30)
JPNT) =0 (2.31)
and
Ly J? =0 (2.32)
JNT) = g8 (2.33)
JP(-T)=0 (2.34)
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where the vectors J{ and J? have only one non-vanishing component in the
p-position with value 1.
In terms of these solutions the Green’s function G*(s, s') can be written
as
(s ) = 3 Jip>“<s>J£p>”<s'>(— A O CO N
> W( J+P , J P))

where W(JJ(FP), Jip)) = wr (Jip), Jip)) is a constant of the motion.

This choice of variations is actually a choice of a basis of the tangent space
to the reference solution vy, seen as a solution of a second order differential

equation. This basis will be denoted by {%, %}, where x, and x_ are
+ —_
the parameters labelling the particular solution.
If now one replaces this expression in the definition of §}jz# — §,z* the

following result is obtained:

JJ(FP)H(S) fR JEP)V(S’)(?:E—‘?,(SI)CZS/ . Jﬁp)“(s) fR Jip)y(sl)%(sl)dsl
W(J_(’_p), J(P))

Shat—o 2t = Z

p

and its action over a functional B can be written as

WBlr =% ([ sm@aersas) ([ )55

o <fR ?ﬁ(swﬁp)“(S)dS) (fR Ji”)”(s’>@(s')ds') |

1

N Zp W(JJ(FP), JSP))

One can identify variations along a path with the restriction of a vector
field along solutions, so that this bilinear operation on functionals can be
represented in terms of the bivector field along the space of solutions

1 0 0
A= .
2P ok

(2.36)

From this expression one can conclude that Peierls bracket is a bilinear an-
tisymmetric operation. However, this does not guarantee that it defines a
Poisson structure.

In summary, it has been shown that Peierls bracket can be read actually
as a bivector field defined on the space of solutions of a system of differential
equations in the case of single particle mechanics. Moreover if the dynamics
is covariant with respect to the action of the Poincaré group, this action is
directly implemented as a symmetry of the system because it maps solutions
into solutions.
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Example. Let us consider a very simple example in order to make these
ideas clearer.
Let us start with the geodesic motion in a flat Euclidean space, R*. The
Euler-Lagrange equations are
and the operator J in the corresponding Jacobi equation Eq.(2.5) reduces
to
i J* 2.38
= 0p—J" . .
J = ou, 73 (2.38)
Let us consider now a path which is solution of the variational problem

and which passes through two established points:

o+t al — o

I(s) = : 2.39
wi(s) = AT T (2.39)
The integration constants have been chosen to match the conditions
x(=T)=uz_ (2.40)
z(T)=x,. (2.41)

As previously illustrated one has to add a source term to the Jacobi
equation (2.5) and then to find two particular solutions, one vanishing in
the far past and one in the far future. These two solutions are respectively
obtained by convolution with the advanced and retarded Green’s functions
given by

GF(s—5)=06"%0(s—5)(s— ) (2.42)
GF(s—5)=6%0(s —s) (s —s). (2.43

Peierls brackets involves the causal Green’s function [43]
GY(s,s") =G —G7 =67 (s — 5.

If one considers a perturbation given in terms of a density function A one
gets that the required difference is

S , N fOA d OAYN ,, .,
(6527 — 6,27) (s) = 67 /R(s — ) <% - @@> (s")ds". (2.44)

Thus the Peierls bracket of two functionals, A and B, expressed in terms of
two densities A and B is

| (0B d 0B 0A d DA\,
{A,B}p = 5jk/R/R(S—S) (% - @@) (s) (@ - @@) (s')dsds",
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and an explicit calculation shows that this expression does coincide with the

conserved quantity
d d
— — 2.4
We (<J17 dSJ1> ) (J27 d8J2>> ( 5)

when J; = 6§27 — 6,27 and J, = 627 — dpad.
Let us now choose a set of independent solutions of the systems (2.31)
and (2.34). A straightforward analysis gives

JD(s) =2 (s +T) (2.46)
J9D(s) =29 (s = T) (2.47)
where
o 1 if i
(z?) = L (2.48)
0 if 7 #j.

Since wE(JJ(rj), J@) = 2T one gets that the bivector field defining the Peierls
bracket is 9 9

~ 0z, Ox’

J

One can immediately recognize that the tensor A defines a Poisson bracket.
It coincides with the push-forward of the Poisson tensor A, = wgl with
respect to the canonical transformation defined by the Hamilton principal
function , -
(2!, —a’)
S(x— = —_— 2.50

associated with the Lagrangian density generating the equations of motion.

2.2 From Particles to Fields

In this section we will show how previous construction can be extended to
field theory. Actually since the formalism we have adopted in the last section
is based on the use of curves and variational principles, this generalization is
almost straigthforward. The main point is the following: one has to replace
the one dimensional manifold representing the parametrization of a curve
with a higher dimensional manifold. In particular four dimensional manifolds
equipped with a Lorentzian metric tensor are of interest for the description
of relativistic field theories.
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In the following paragraphs we will investigate the features of this covari-
ant description for fields by examinating a simple example: relativistic scalar
field without interactions. In this way we will present the main geometrical
elements without caring of some technicalities which will make more obscure
the exposition.

2.2.1 Peierls Bracket and Scalar Field Theory

Let us start from the relativistic description of a free scalar field. A scalar
field is a section of the trivializable bundle 7 : F = R x R* — R4 ie.
maps from R* with values in R. The base manifold R* is equipped with the
Minkowski metric tensor g = 7,,dz"* @ dz” where the matrix 7, has the
following form:

1 0 0 0
0 -1 0 0

1lo o -1 0 (2:51)
00 0 -1

The free dynamics of this field is given in terms of a variational principle,
the action functional being

Slg] = / l(n”“(?“(b@,,(b—ngf) d'z = | Ld'z. (2.52)
R4 R4

One can immediately see that the Lagrangian density £ is a function
defined on the first jet bundle J'E of the vector bundle £, in particular it is
evaluated over the first prolongation j'¢ of the field ¢. The first jet bundle
generalize the notion of tangent bundle to field theories, replacing the single
derivatives of a curve with the whole set of partial derivative of a field, as
well as the first prolongation of a field ¢ generalizes the notion of differential
ty of a curve . More details are contained in the Appendix A.

In this simple example one can introduce a single chart on the first jet
bundle J'E with the following coordinate function J'E 3 p — (2", u,u,).
The first prolongation j'¢ of a section ¢ of the vector bundle E is a section
of the first jet bundle which in the previous coordinates can be written as
(@) = (6(x), u6(2)).

Therefore one can write the action functional in equation (2.52) as follows

sidl = [ Gy ©nd'e. (2.53)

According to Lagrangian variational principle, one is looking for station-
ary points of the action functional. A variation can be represented by a
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compact support vertical vector field U = U (:c)% along the field ¢; actually,
since the Lagrangian density involves the first prolongation of the field ¢, a
variation is associated with the first prolongation U' of the vertical vector
field U. In coordinates one obtains:
0 dU 9
Ul=U—+-——.
ou * dxt Ou,,

Therefore stationary points of the action functional satisfy

51 = [ oy (i )its =, (2.54)
R4
for every variation U. Euler-Lagrange equation is:
9,0'p +m?*p = 0. (2.55)

In order to apply Peierls prescription one has to select a reference solution
¢o of Euler-Lagrange equation. As already outlined in the previous section
one has to introduce a new functional S’ = S + AA and considering the lin-
earized Euler-Lagrange equation associated with this new functional around
the reference solution ¢g. The result is an equation for a variation d 4¢ which
can be written in a compact form as follows:

528 0A

—ap(2)) = ——, (2.56)
0 (x)d¢(z') 6¢(x)
where the second variation of the action is a linear operator evaluated along
the solution ¢y. In the case of free dynamics of a scalar field this opera-
tor coincides with Klein-Gordon equation since the initial Euler-Lagrange
equations were already linear, that is:

528
Ip(x)dp(x')

At this point Peierls procedure ends with the selection of a particular
solution d¢ 4 of the equation (2.56) written as the difference

5,4@5(1'/) = 8M8M(5A¢ + m25Agz5 (257)

64 = GH(6A) — G~ (0A) = G(0A) (2.58)

where G = G+ — G~ is the commutator or causal Green function associated
with the linear equation (2.56). Let us recall once more that this solution

is actually a solution of the homogeneous equation associated with equation
(2.56).
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As already analyzed in the previous section this choice allows to define
a vector tangent to the space of solutions at the point ¢y and this tangent
vector acts as a differential operator on other functionals, for instance B; the
result of this action is the Peierls bracket which can be written as

(A, B}, — /R 4 5}¢A(x)£%d4x. (2.59)

Let us now consider the difference

, 6%S 02
Vi) <5¢<x'>6¢<x>U<‘"”>> - (Wx )o@ 50()

where U,V are two arbitrary variations. Since the second variation is a
symmetric operator this difference can be rewritten as a quadridivergence
(see [12, 44]). In the case of Klein-Gordon equation one obtains the following
result:

) U), (2.60)

V() (9,0"U ()= (0,0"V () U () = 0* (V(2) (9,0 () — (9,V(2)) U (a)) .

(2.61)
and when the two variations U, V' are solutions of the homogeneous equations
associated with equation (2.56) one obtains that this divergence is zero. If
now one integrates the right hand side of last equation over a volume con-
tained between two simultaneity surfaces (these surfaces can be selected by
defining a time function on R*) one can see that the value of the integral
does not depend on the chosen surface and this integral defines a two-form
on the space of fields solutions of Klein-Gordon equation. It is possible to
write this form in a more effective way as follows:

QU V)= /EZZ (n* (V(z) (8,U(z)) — (8,V (2)) U(x))) do, (2.62)
where 3, is the pullback through the immersion of the simultaneity surface
¥ in R* and do is the measure on the surface ¥ induced by the measure on
R,

In order to make more evident the generalization to other field theories
one can write this bracket in terms of tensors on the first jet bundle. Indeed
every first jet bundle possesses a vector valued m-form S which in coordinates
can be written as

S = (du — u,dx") A (ig,w) ®

S (2.63)

where w is a volume form on R* The contraction of this vector valued
m-form with the differential one form dL gives rise to a (m)-form on the
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first jet bundle which one calls dg£. In coordinates it assumes the following
expression

oL
ou,

The differential of this m-form is a (m+ 1)-form on the first jet bundle which
can be contracted with two variations, i.e. two vertical vector fields, in order
to obtain a (m — 1)-form. The pullback of this (m — 1)-form through the
prolongation j!¢ of a solution of Euler-Lagrange equations is a (m — 1)-form
on the base manifold R* which can be integrated on a surface . Since ¢ is
a solution of Euler-Lagrange equations this integral does not depend on the
chosen surface and defines a two-form on the space of solutions. Therefore
the expression (2.62) can be rewritten in an intrinsic way as follows:

dsL = (du — u,dzt) A (ig,w) . (2.64)

QU V] = / is (7'0)" (ivipd(dsL)) - (2.65)
b

As already shown in previous section, if one replaces the variations U, V'
with the variations d¢ 4, d¢5 one obtains Peierls bracket. Therefore one can
write the following expression:

{A, B}, (6) = O3 | 864,605 - (2.66)

In particular when we specialize to the case of scalar field theory without
interaction one can obtain another interesting expression which is associated
with a specific choice of a time function.

If one considers the coordinate function zy as a globally defined time
function 7 the level sets of which define simultaneity surfaces, a solution of
Klein-Gordon equation whose values at 7 = 71 and 7 = 75 are given by the
two functions ¢;(x) and ¢o(x) respectively, is

b(x,7) = — /R dk e (1(0) sin il = 72) — Ball) sinwy(r — 7))

(2m)3 Jgs sinwy (12 — 71)

This can be seen as the superposition of harmonic oscillators with k-dependent
frequencies. The commutator Green function can be written as follows

- dk ) . .
G(z,y) = / ) ™Y (sin(wpz0) cos(wiio) — cos(wipTo) sin(weyo)) -
RS k

After some lenghty computations one can write the Peierls bracket according
to the following formula:
dk 0A OB
A B — d4 d4 / o ik(y—z) o . v =
(ABYp = [ s [ty [ e sinfetn - 20) 5 055 ).
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which can be seen as the superposition over the modes labelled by k of Peierls
brackets for a harmonic oscillator. Furthermore each one of these modes can
be interpreted as the superposition of a forward propagating mode and a
backward propagating mode, J, and J_ respectively. Causality is respected
as can be shown by computing the brackets between the two functionals

P(x1) = [pa d(x)0(x — x1) and @(x2) = [p4 d(2)d(x — x2), that is:
{$(21), 9(x2)}p = Gla1 — 22). (2.67)

2.2.2 A final comparison

In the final paragraph of this section we will make a brief comparison between
the covariant description of the previous sections and the Hamiltonian co-
variant description recently elaborated in the paper [44]. This will allow us to
clarify the relationship between this description and Hamilton-Jacobi theory
seen as the theory of generating functions of canonical transformations.

Let us start from the space of fields. These are sections of a fibre bundle
over a (d + 1)-dimensional manifold M equipped with a metric tensor g.
The space of physical states for a system described by a second order partial
differential equation are section of the first jet bundle J'E which are first
prolongation j'¢ of sections ¢ of the fibre bundle £. Let us introduce on
J'E the following coordinate functions {x“, u®, ul‘j}

It is possible to equip this space of sections I'; with some suitable differ-
ential structure (for instance Hilbert spaces if one considers solutions which
belong to some Sobolev spaces, but in general this choice will depend on the
physical interpretation of the fields). Therefore we will suppose to be able
to perform, at least formally, the usual operations of the differential calculus
on manifolds.

In order to define an action functional one can introduce the following
(d + 1)-form on J'E which is written by means of the natural vector-valued
(d + 1)-form S on the first jet-bundle and a Lagrangian function £. This
form can be written as follows:

oL , oL
9£ = ds£ + Lw = a_%dua A Zauw — (8UZUZ - £) W, (268)

whereas the corresponding action functional assumes the following form:

Sle) = /M(jlcb)*@c. (2.69)

Variations U of a field ¢ can be identified with a vertical vector field along
the field ¢; in particular, since the action involves the first prolongation of the
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field ¢ the corresponding variation is the first prolongation U of the vertical
field associated with U along j'¢. Critical point of the action functional
satisfy the following equation:

dS,[U] = 0, (2.70)

for a generic variation U. Let us show how to obtain Euler-Lagrange equation
in this approach. Indeed one has that

ASl0) = S-S0lo = [ S0M0)Oelco = [ (P0) Lo (00) =

Mm ds M

= [ Gorivdoc+ [ Gordivo. 271)
M

M
If the manifold does not have a boundary the second term in the last equality

vanishes as a consequance of Stoke’s theorem whereas the first term gives
Euler-Lagrange equation, as can be seen by a direct computation which gives
the following result:

o (oL oL
-1 * - _ a
(7 ) igrdf, = —U (89&” (8uz) - 8u“> w. (2.72)

Furthermore one can interpret the previous term as the definition of a one-
form

ELy[U] :/M(]'lﬁb)*iwd@c, (2.73)

over the space of physical fields and the zeros of this one-form are the solution
of Euler-Lagrange equation. We will denote the space of these solutions by
EL.

Let us suppose now that the spacetime admits a time function and let
us consider a volume contained between two simultaneity surfaces, >, .
Equation (2.71) restricted to this volume has both a contribution from the
bulk and another from the boundary. If one considers only fields which are
solutions of Euler-Lagrange equations the bulk contribution vanishes and one
gets only the boundary terms, which are:

/M(j1¢)*diU19£= / 5,10 Gunte) ~ / i G (i) (2.74)

31
where

oL
ous,
Equation (2.74) defines a one form agpq on the manifold which is the cartesian

product Zy, X Iy, of the manifolds corresponding to the boundary values

{¢?, 7.} of the fields ¢* and the normal momenta p, = ”MaaTﬁgg on the surfaces

iU19£ = U“iauw . (275)

3n# denotes the normal vector to the surface under analysis.
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1 and Y. The differential of this one-form detemines a two-form on the
same manifold which in general will be only presymplectic. This two-form
coincides with the expression in equation (2.65) when evaluated on vertical
vector fields. If the Lagrangian is not degenerate the manifold is a symplectic
manifold and the space £L is an isotropic submanifold. If Euler-Lagrange
equations give rise to a vector field and its flow determines a one-to-one
correspondence between the data on ¥; and ¥, for any possible choice of the
two surfaces Y; and X, the vector field is complete and the space £L£ is a
Lagrangian submanifold of Zy;, X Zy,,. Therefore smooth tensors on the space
of solutions £L can be associated to smooth tensors on the space Zy, which
can be considered as the manifold of the initial data of the physical fields.

Furthermore, if for any pair of values %, , 5, there is only one solution
connecting them, the dynamical system is completely integrable. Therefore
smooth tensors on the space of solutions of Euler-Lagrange equations are
related to smooth tensors on the product manifold F x F corresponding to
the values of the field on the two surfaces ¥; and .

After this comparison with the covariant formalism in [44], next section
will be devoted to the introduction of a Jacobi bracket on the space of solu-
tions of Euler-Lagrange equations coming from an action functional S with
a given Lagrangian density £. However, before entering into the details, the
first paragraph of next section will contain of a series of considerations origi-
nated from the reading of some enlightening papers which has motivated the
subsequent investigation on Jacobi brackets.

2.3 Covariant Jacobi Brackets for Test
Particles

2.3.1 Historical Remarks: On Relativistic Forms of
Dynamics and Jacobi Brackets

The advent of relativity has forced physicist to think of dynamics in different
terms. In the case of special relativity Dirac [33] explains very well what
would be a resonable meaning of relativistic dynamics: the construction of a
set of observables closing on the Lie algebra of the Poincaré group. In order
to preserve covariance with respect to this group, Dirac suggests to replace
the conventional time translation with the full translation subgroup of the
Poincaré group and various realizations of the Poincaré algebra are called
forms of relativistic dynamics.

In modern mathematical language one would say that a form of relativis-
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tic dynamics consists in a realization of the abstract commutation relations
of the Lie algebra of the Poincaré group as derivations of a certain associative
algebra of observables. Notice that this formulation does not discriminate
between classical and quantum systems and can be used in both instances.
Indeed one of the most relevant achievement of modern mathematics as ap-
plied to Physics has been the possibility of using abstract relations to under-
stand and discuss physical laws without using a specific realization. This way
of formulate problems allows to separate the aspects which are general from
the ones that are related with a chosen realization. For instance the language
of abstract algebras is at the base of Dirac’s analogy principle that allows to
relate the quantum description of physical systems and their corresponding
classical counterparts.

In a two pages paper Wigner raised the question[45]: to what extent do
the equations of motion determine the commutation relations? Adopting
Dirac’s point of view ,one might rephrase Wigner’s problem by searching to
what extent the invariance under the Poincaré group would determine the
commutation relations.

As the Lie algebra structure is essentially determined by the associative
structure which admits the Lie algebra as an algebra of derivations [46],this
amounts to ask for all possible associative products which admit as deriva-
tions the infinitesimal generators of the Poincaré group. Obviously the an-
swer is not unique: for instance, in the quantum setting the two associative
operator products A- B and A - K - B where K is any operator function
of the Casimir operator for the Poincaré goup, admit the Lie algebra of the
Poincaré group as derivations. Nevertheless in both cases these derivations
are inner (see Ref. [46]), i.e. they are realized as commutators with an ele-
ment of the algebra itself. Actually, in the case of the algebra of observables
of a quantum mechanical system, all the derivations are inner. However the
classical limits (for instance in the sense of Moyal products see Ref. [47]) of
these two associative products and of the corresponding commutators have
different properties; in the first case the commutator is related to a Poisson
bracket, whereas for the second situation the limiting algebra defines a Jacobi
bracket.

Therefore in the final section of this chapter it will be shown a possible
generalization of the covariant formalism outlined in previous sections by
replacing Peierls Bracket with a more general Jacobi Bracket. This idea has
been presented in a recent work by Asorey et al. [37]. We will focus on
a single example, the Lagrangian describing unparametrized geodesics for

4More general in paper [47] it is shown that in presence of KMS states, the classical
limit is indeed a Jacobi bracket.
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the Minkowski spacetime, but the result can be generalized to the space of
geodesics of more general manifolds equipped with a metric tensor.

Before entering this discussion we will start from a digression which will
be useful to properly interpret the final result.

2.3.2 Contact Manifolds out of the Klein-Gordon
Equation

As above announced in this paragraph we will start with a discussion on the
possibility of defining contact structures and Jacobi brackets on physically
meaningful submanifolds of the cotangent bundle T*R*, where the base man-
ifold R* is equipped with the Minkowski metric tensor already defined in the
previous section.

On this base manifold one can define a set of linear coordinate functions
{z#}. In this coordinates Klein-Gordon equation assumes the form (2.55) or
in a more compact form

(O+m*)y =0, (2.76)
2

where [J = % — V2 is the d’Alembert operator.
Lo

This equation was proposed by Oskar Klein and Walter Gordon to de-
scribe relativistic electrons [48]. However, as electrons carry also a spin, the
equation does not provide with a satisfactory description of them and it is
suitable only for spinless particles. For instance it could describe composite
particles like pions, or Higgs boson.

By associating a “symbol” to this differential operator by means of the
functions e*P+*"  see Ref. [22], one can find a function on the cotangent bun-
dle T*R* which is quadratical in the momentum four-vector of the relativistic
particle

e=ent OeFiene” — p pt (2.77)
The dispersion relation defined by means of the symbol above, determines a
seven-dimensional submanifold ¥,,, of the phase space T*R* as follows

Yo = {(:1:, p)Fp'p, = m2} . (2.78)
Denoting with is, the canonical immersion of Y, into T7*R*, one has that

the pull-back i3,(6y) = 0., of the natural Liouville one-form 6, = p,dz*,
defines a contact structure (see Appendix B for some basic definitions. A
more detailed exposition can be found in [32]). Indeed a direct computation
shows that:

Oy A (d0,)3 = (pPdp® A dp* A dp? — p*dp° A dp A dp® + p'dp® A dp? A dp® +

+p%dpt A dp? A dp®) A dx® A dxt A dz? A dad £ 0.
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As explained in the appendix, a contact structure is defined up to mul-
tiplication by a non vanishing function. Using as a reference one form the
canonical Liouville one form, one can consider all the family obtained by
means of a conformal factor. The adapted lifting of the Poincaré algebra
from the configuration space to the phase space is obtained by requiring that
the associated vector fields on the phase space preserve the chosen one form.
The Lie algebra on which the lifted vector fields will close is the Poincaré
algebra itself if the conformal factor is function of a Casimir. In particu-
lar, if the conformal factor is function of the Casimir p* = p,p*, then, on
the submanifold ¥, it becomes actually a constant. This means that the re-
quirement of Poincaré invariance for the potential one-form on T*R* selects a
particular contact form 6,,, on X, which is unique apart from a multiplicative
constant.

It is worth noticing that both 6y and the submanifold p*p, = m? are
manifestly Poincaré invariant.

Having obtained a contact structure out of the Klein-Gordon equation,
let us now introduce the Jacobi bracket associated with it. As one can see
from the definition (3.83) in appendix B, this bracket is entirely defined in
terms of the exterior differential d and the contact one-form 6,,, hence, being
these ingredients invariant with respect to the Poincaré group, the Jacobi
bracket itself will be fully invariant with respect to Poincaré group.

As explained in appendix B, one may write the Jacobi bracket in terms of
a suitable pair (Ay, I'). At this purpose, let us consider the following tensor
fields on T*R*

pip”\ 0 0
As = (g™ — 2.
and ‘g
_pr 9
P= 5o (2.80)

It is easy to verify that even if we have used a set of coordinate functions
of the full phase space, say (z#,p"), these two tensors are actually written in
terms of vector fields which are tangent to the submanifold >3, and therefore
belong to the tensor fields built out of the tangent bundle of 3,,. This
follows because both of them vanish when contracted with the differential of
the Casimir function.

Direct computations show that these two tensors satisfy all the properties
discussed in appendix B. Therefore one can introduce the following bracket
on the set of differentiable functions on X,,:

[f. 9] = As(df,dg) + fLrg — gLr [ . (2.81)
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According to this bracket, for instance, the four spacetime coordinate func-
tions do not commute. At the quantum level they would not describe local-
ization on space-time. Indeed one gets the following commutation relations

PO — TP
[wr,27] = 22 mf P (2.82)
[p,27] = g*° (2.83)
[p*.p7] = 0. (2.84)

Let us point out once more that both tensors fields Ay, and I' are invariant
under the Poincaré group P. Therefore the associated Lie algebra p acts as
an algebra of derivations for the Jacobi bracket and maps the subalgebra of
functions which are invariant under I' into itself. Because p also preserves Ay,
it is also an algebra of derivations for the Poisson subalgebra associated with
Ay, and, consequently, when the bivector field is not degenerate it may be
realized in terms of Hamiltonian vector fields associated with the conventional
generators M7 = z,p” — x,p! and p".

The corresponding Hamiltonian vector fields in the sense of the Jacobi
structure are the vector fields

0 0 0 0
Xoo =G —GQor— +Dpr— — Dos— 2.
00 = U gpe T oG T PG T P (2:85)
0

and they coincide with the evaluation on the submanifold ¥, of the gener-
ators of the canonical action of the Poincaré group on T*R* with respect to
the symplectic structure w = db.

It would be possible to realize this algebra also in terms of Hermitian
operators, acting on square integrable functions on space-time. The physical
interpretation of this realization, however, is not straightforward and it is
connected with the definition of a time-operator in Quantum Mechanics, see
[49].

Two final remarks before ending this digression. Firstly, this construction
is quite general and could be dealt with in general abstract terms and for
scalar operators not restricted to be second order. It would also be possible
to consider Dirac-like operators by using the formulation in terms of Dirac-
Kahler differential operators on differential forms (for more details see Ref.
[50]).

Secondly, it is possible to introduce the same ingredients on the tangent
bundle TR*. However the geometrical structure of the tangent bundle does
not allow for the definition of a one form in a natural way and a Lagrangian
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function is required in order to derive the analogue of the canonical Liou-
ville one-form #y. In particular, coming back to the covariant description of
relativistic particles, one may consider on TR* the Lagrangian

L= \/guvrv”,

where g, is the Minkowski metric tensor. With this Lagrangian it is possible
to associate the following one form [51, 41]

On the submanifold ¥, defined by the equation g,,v*v” = 1, the pull-back
of 0, to ¥ defines a contact structure. The computations are analogous to
the ones already presented in this paragraph: it is enough to replace p, with
v, and fix m? = 1.

2.3.3 Beyond Peierls

After previous digressions, in this last paragraph we will adapt Peierls idea in
order to get a Jacobi bracket. Once more the starting point is the definition
of an action functional. Since we are interested in the description of test
particles moving in a metric space, we will consider the following action

functional: o
Shl = / V Guwvrvvds (2.87)
80

which describes geodesical motion of massive particles with mass m = 1.
Euler-Lagrange equations associated with the action functional (2.87) are

d (guwt"\
%( r )—O (2.88)

and a solution is a unparametrized geodesic, which for flat Minkowski space
is given by an equivalence class of lines with constant velocities. For what
is needed in the following part one can represent a solution by means of its
momenta, which are

g;wx'y
L
Following Peierls one selects a reference solution vy and linearize Euler-
Lagrange equations around it. Considering the action functional (2.87) one
obtains the following Jacobi operator acting on a variation d~
d? 1 d>

1 14
T [67] = Z (g;w - kukl/) d_$25’7 (3) = ZPMVd_SQ

—k,.

" (s). (2.89)
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Variations which are in the kernel of this operator (i.e. for variations
which solve Jacobi equation) actually define the tangent space to any of the
parametrized geodesic in the equivalence class of the solution 7. As the
scalar product

GOy = (07, 9) (2.90)

satisfies the equation
2

) =0, (2.91)

it follows that (07,%) = as + b with a,b two constants. Therefore a solution
of Jacobi equation for the variations can be always decomposed into the
orthogonal sum:

J(s) = JL(s)+ (as + b)Y (2.92)

and J (s) is such that (J,,7) vanishes. Let us notice that this decomposi-
tion is possible only for time-like or space-like geodesics because in this case
(%,%) = const # 0. Light rays satisfy (¥,%) = 0 and the component J, will
have a non vanishing projection along .

Let us fix now a given parametrization, for instance we will use proper
time. This choice amounts to put (¥, 7) = 1. Therefore solutions J of Jacobi
equation which are compatible with this “gauge” choice satisfy the following

condition p g

which implies that (J,7) is a conserved quantity along the geodesic. This
allows to define the following one form on the space of geodesics:

O] = {1.J) (2.93)

which defines a contact structure on the space of parametrized geodesics with
(%,%) = 1 [40]. In particular the component J, (s) are in the kernel of this
one form, or in other words they are the contact elements relative to this
contact structure.
Let us now consider the following difference:
d? d? d d d

T3l TPy = — (JfPW—Jg - —J{‘PWJ;) . (2.94)

JI'P,, —
Lon ds? ds ds ds

The left hand side of this equation vanishes when evaluated on variations
J* which are solution of Jacobi equation, which implies the conservation of
the expression in round brackets on the right hand side. This conserved
quantity defines a two form €2 on the space of geodesics and one immediately
realizes that this two form is degenerate, the kernel being made of variations
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J(s) = (as+b)¥(s). Therefore when one restricts this two form to a contact
element we get a non degenerate antisymmetric bilinear operator.

A simple argument allows to show that this two-form is actually the dif-
ferential of the one form ©. Indeed if one fixes a given value of the parameter,
for instance s = 0, each geodesic can be associated with its initial conditions
{7"(s =0), L4#(s =0)} = {z*,v"} and a solution J(s) of the Jacobi equa-
tion with the initial conditions {J*(s =0), LJ'(s=0)} = {;%,5%}. In
these coordinates the one-form O is given by

O = g, v"dx",
whereas the two form €2 is written as
Q= P, dv" Ndz" = (g, — v,v,)dv" Adz”.

Since v,dv* = 0 on the submanifold v,v* = 1, Q coincide with the differ-
ential of ©. Actually from this expression one can immediately notice the
relationship with previous construction. The constraint that has been intro-
duced in the previous paragraph can be seen as the constraint for the initial
conditions of the solutions of a set of differential equations which come from a
variational principle. Then the procedure outlined in this section permits to
transport the geometrical structure of the initial conditions along the whole
geodesic obtaining a description which does not require any splitting into
space and time.

Up to now the contact structure has been defined. In order to write a
Jacobi bracket we will adapt Peierls’ idea to this setting. Indeed let us con-
sider a functional A[y] defined on the space of geodesics. One can associate
with this functional a function on the finite dimensional manifold of the ini-
tial conditions. However it is possible to avoid the splitting into space and
time which is associated with the choice of a Cauchy surface and one can
define a bivector field according to the procedure described in the previous
sections. Therefore one can use the functional A to set a new variational
principle where the new action functional is given by S + AA. If one looks
for solutions which are perturbations of a given solution vy of the unmodified
Euler-Lagrange equation, one gets the Jacobi equation with a source term,

that is ' P i
Ty Dol gz0a7”(s) = =55 (2.95)

Then we should select a solution 5&:(5) given in terms of the commutator
Green function G* (s — ') [43]
0A

oy 4(s) = é ds'G""(s — s')W(s’) .
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Since the Jacobi operator has a kernel it is not possible to invert the linearized
equation. However one can look for a right inverse of this operator, i.e. one
can look for fundamental solutions satisfying the following equation

1 d>

ZPW[%]@G&)VP(S, s0) = P[0]0(s, so) - (2.96)

Eventually one gets the following commutator Green function
G*(s,5") = LP" [yo)(s — ), (2.97)

which is defined up to elements which are in the kernel of the Jacobi operator.
When one restricts this operator to solutions that belong to a contact element
it is no more degenerate and it coincides with the inverse of the two form
Q, for any possible choice of the right inverse é’“’(s, s'). Therefore this is a
possible bivector A which can be used in the definition of a Jacobi bracket.

Let us now come back to the contact structure ©. The corresponding
Reeb field (see Appendix B) is given by the solution of the Jacobi equation
J(s) = as can be proven by a direct computation:

oM = (1,7 =1.

Eventually one can write a Jacobi bracket between two functionals A, B
according to the following formula

/ / dsds' 22 ()@ (s — )28 ()4

57“ 07y

v /R st A5 () = [ [ dsdsBE 5. (299

This formula represents a generalization of the Peierls bracket in the form
of a Jacobi bracket. The appearance of the vector field along the geodesics
is reminescent of the eleventh generator considered by Dirac [33]. A Pois-
son subalgebra is given by the set of functionals which are invariant under
reparametrization of the geodesic, which are the functionals, say A, for which

[ s 550 =0,

As an example one can compute the commutation relations between two
functionals of the form

A= / (s — s1)ds B = / x70(s — s9)ds
R R
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and the result is
[A, Bl (y) = P"(s1 — s2) + 2"(s1)k" — 2" (s2) k"
For s; = s, one gets that
[A, B (y) = 2"k — 2"kH

which coincides with expression found in the previous paragraph, showing
once more that space-time “positions” do not commute in this setting.
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Chapter 3

Hamilton-Jacobi Approach to
Potential Functions in
Information (Geometry

In this final chapter we will describe how it is possible to define a “canoni-
cal” potential function by means of a complete solution of a Hamilton-Jacobi
equation which is associated with a suitable dynamical system [52].
Potential functions are a generalization of the divergence functions which
have been introduced in information geometry in order to define the concept
of relative entropy. Given a manifold with a metric tensor g and a sym-
metric tensor of order three T, a potential function is a two point function
which contains all the information on this geometric structure. In particular
by means of an algorithm it is possible to recover both tensors g and T and
consequently a pair of dual connections which play a relevant role for instance
in estimation theory (for an introduction to the methods of information ge-
ometry and the corresponding applications see [24, 25]).

After an introductory section in which we will shortly present some concepts
of information geometry, the remaining part of this chapter will be devoted
to the definition of the canonical potential function mentioned above. Then
some aspect of such an approach will be further discussed.

3.1 An Introduction to Information
Geometry

In this fist section we will give a short introduction of the basic concepts of
information geometry which will be used in the rest of the chapter. Among
the pioneers of this approach to satistics there is Shun-Ichi Amari and the
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most of the contents of this introduction comes from his book [24].

Information geometry began as the geometric study of statistical estima-
tion. This study involves the interpretation of probability distributions over
a measurable set as points of a manifold and consequently all the methods de-
velopped in differential geometry can be used to analyze statistical problems.
Let us start with some definitions.

Let us consider a measurable set (y, B)!, where x is a set and B is the
algebra of all its measurable subsets [53]. A probability density is a function
p : X — R such that

p(x) >0, Vo € x (3.1)
Jp(e)di =1, (52)

where du denotes the given measure on y?.

The space of all probability densities can be equipped with the structure of
a smooth infinite dimensional manifold (see [54]) called statistical manifold.
However as far applications to estimation theory are concerned one can limit
himself to the study of finite dimensional submanifolds, called statistical
models. It is possible to build a statistical model by means of a smooth
injective map which associates a probability density on x with any point &
of a manifold of parameters =. An element of this model, therefore, will be
a parametrized probability density pe(z), where £ € =.

An example is the space of normal distributions where y = R and £ =
(u,0) € 2 =R x R;. A normal distribution is a probability density on R
parametrized as follows:

1w
ol (3.3)

Do) () =
2o

This manifold can be equipped with a metric tensor gg, called Fisher-Rao
matric, which is invariant with respect to diffeomorphisms of x. and plays a
relevant role in inference problems (see [25] for a more recent review on the
applications of information geometry). The components of gr in a coordinate
system {é’k} are written as

9x1(§) = B[Ok log(pe) O log(pe)] = /P(33)3k log(pe ()0 log(pe(z))dpe
(3.4)

1T will use the same symbol x for both discrete and continuous sets. In case of a finite
set the symbol [ has the meaning of a sum over the points of the set.

2In a more general treatment one should consider probability measure dp absolutely
continuous with respect to the given measure du. Consequently the probability density
p(x) is the Radon-Nikodym derivative of the measure dp with respect to du.
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where E¢|-] denotes the expectation value with respect to the probability
distribution associated with the point £ € =.

Remark 8 More generally Fisher-Rao metric is invariant with respect to
a wider class of transformation called sufficient statistics (see [24]). This
theorem was proven by Cencov in [55] in the case of finte measure spaces x
and extended to the space of all probability densities on a compact manifold
with boundary in [54].

Another tensor of interest for the applications of information geometry
to inference problems is a symmetric tensor T' of order three, called skewness
tensor, which in coordinate has the following components

Tia(€) = Ex[0;10g(pe) Ok log(pe) i log (pe)] - (3.5)

By means of this symmetric tensor is possible to build a family of dual
torsion-less connections called a-connections. A pair (V, V*) defines a pair
of dual connections with respect to a metric tensor g iff the following equality
is satisfied:

Lx (9(Y,2)) = (9(VxY, Z)) + (9(Y, VX Z)) , (3.6)

for any vector field X, Y, Z. Here Lx denotes the Lie derivative with respect
to the vector field X and Vi is the covariant derivative with respect to the
vector field X associated with the connection V. According to this definition
the only self-dual torsionless connection is the Levi-Civita connection.

The Christoffel symbols of a a-connection can be written as follows:

o 0 «a
F§kl) = ng)z - §Tjkz ; (3.7)

where Fﬁ)l are the Christoffel symbols of the Levi-Civita connection associ-

ated with the Fisher-Rao metric (3.4). The pair of connections (V(®), V(=)
forms a pair of dual connections with respect to Fisher-Rao metric.

From a more abstract point of view it is possible to define a statisti-
cal model as a triple (Z,¢g,T) where = is a manifold the points of which
parametrize a family of probability densities, g is a metric tensor and 7" is a
symmetric tensor of order three.

It is possible to prove (see for instance [56, 24]) that the geometrical
structure of every statistical model can be completely encoded in a two-
point function S: = x = — R called contrast function. This is a distance-like
function such that:

S(fl ,52) >0 VvV (51,52) €= X E, (38)
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SE,&L)=0 iff & =6&. (3.9)

Here, the first = is thought of as the manifold of initial points whose coor-
dinates are denoted by ¢;,, and the second = is the manifold of final points
whose coordinates are denoted by ¢g,. If S is at least C? it follows that (see
[56] for more details):

os
oq,

08
Oql,,

—0. (3.10)

4in={fin

4in={fin

The metric g and the tensor T" are recovered from it as follows:

& S . »S s - -
e M X R KA M
A gin=qfin fin™Hfin | g —gq, fin=Hin | g —ggn
93S 93S (3.12)
I Ak A T a0 A kA = gkl :
aqinaqﬁnaqﬁn ¢in={fin 8qﬁnaqin3qin ¢in={fin

It is important to note that S is never unique, and this leads to the need
for the definition of a contrast function which is canonical in some suitable
sense [57).

3.2 A Canonical Potential Function

After introducing some necessary vocabulary we will present in this section
a recent proposal [52] by Ciaglia et al. They suggest to interpret the task
of finding a canonical potential function for the statistical model (Z,g,T)
in the context of Hamilton-Jacobi theory associated with a particular La-
grangian built directly from the metric g and the symmetric tensor 7. Note
that the dynamical approach to potential functions presented here is purely
geometric in the sense that it relies only on the geometrical structure of =.
This means that = needs not to be a statistical manifold endowed with the
Fisher-Rao metric and the canonical skewness tensor of information geome-
try, but it could be a generic manifold endowed with a generic metric tensor
g and a generic skewness tensor 7. This is particularly useful with respect to
quantum mechanics, where quantum states are probability amplitudes and
not genuine probability distributions, and where, for invertible mixed states,
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there is an infinite number of possible generalizations of the Fisher-Rao met-
ric® ([58], [59]).

The fact that S is a two-point function allows to read the problem of find-
ing a canonical contrast function on a statistical manifold as the Hamilton-
Jacobi problem associated with suitable Lagrangian and Hamiltonian func-
tions. Indeed, let us consider a statistical model (2, g, T), let o # 0 be a
real number, and let us define the following Lagrangian function

1 ) o )
L.(q,v) = §gjk(q)vjvk + ETjkl(q)v]vkvl . (3.13)

A complete solution S, of the Hamilton-Jacobi equation associated with this
Lagrangian is a potential function for our statistical model in the sense that
it allows to recover the geometric structure of the manifold as follows:

0% S,
9d’ ¥ = ~Yjk> (3.14)
Qﬁn qin qin=4fin
S 98,
baokod.| | omadod| T B0
in~4in™~ 4fin @in=0fin fin™~ 1fin~ {in Gin=qfin

Equation (3.15) is slightly different from equation (3.12), consequently,
the name potential function has been chosen instead of contrast function for
S, because S, allows to recover the geometrical structures of the statistical
manifold. Notice further that S, does not need to be positive semidefinite,
while a contrast function must be so.

Remark 9 In the following, the term “contrast function” will be used for
a two-point function satisfying the conditions given in equations (3.8) and
(3.9). The term “potential function” will be employed for a generic two-point
function by means of which it is possible to recover the geometrical structure
of a statistical manifold (Z, g,T) using a suitably defined procedure, such as
that given by equations (3.14) and (3.15).

Note that it is possible to write the Lagrangian (3.13) in intrinsic form
as follows:

1
o= 2+ 3L, (3.16)

3These are metric tensors satisfying the so-called monotonicity property, i.e., the scalar
product they induce on tangent vectors does not increase under the action of completely
positive trace-preserving (CPTP) maps.
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where £, is the metric Lagrangian associated with g and ,I" is the second
order vector field [41] associated to the affine connection V* (3.7). By looking
at this expression one can notice that this Lagrangian can be considered as
a sort of first-order approximation of a more complete function £, which
also includes all successive Lie derivatives with respect to the vector field I,
shortly:

Lo =clerg, = (99)" ¢, (3.17)

where ®¢ is the flow of the second order vector field ,I" on the tangent
bundle T= of the statistical manifold Z. However, only (3.16) contributes to
the determination of metric and skewness tensors, as it will be proven in the
following.

Since S, is the generating function of a canonical transformation, the
following relations are valid:

0S5,

}n - _ 3q,j , (3.18)
oS
fin a
p; = o (3.19)

where {pijn} (resp. {pjﬁn}) are the canonical momenta associated to qﬂl’s

(resp. ¢.’s).
Furthermore, the momenta p; can be expressed in terms of the Lagrangian
function as:

0L
b= (3.20)
in particular, for the Lagrangian under investigation one gets:
@
p; = gir(q)v® + 5 Tira(q)v*ot. (3.21)
From this, it follows that:
95, in k@ kol
aqun =P, = _gjk<qin)vin - 5 jkl(qm>vinvin7 (322)

where the v/ ’s must be expressed in terms of the initial and final positions.
The link between initial and final positions (¢, ¢sn) and the initial veloc-
ity (vin) is provided by the dynamical trajectories . associated with the
Lagrangian £. The Euler-Lagrange equations associated with £ are:
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(gjk(q) T aTjklvl) o= - gijwlvk—l—

oT; OTiim  OTikm  OThim
2 JM i Jhm 2R ey (3.23)
6 \ Og™ OqgF g 0qJ
where v/ = dditj and 1/ = dd%j. A series expansion of 7.(t) = (¢*(t),- -, ¢"(t))
around ¢t = 0 yields:
. d¢ 2 2
)y =q, +t — — O(t%). 3.24
One knows that vy, = Chitj 80 that naming qﬁn = ¢’(1), it is possible to
write: -
A — 3.25
Uln qﬁn qln 9 dt - ) ( )

where higher order terms in the expansion have been neglected. Since vy,
is function of ¢;,, gan, One can express the derivatives with respect to gg, in
terms of the derivatives of vy, and viceversa. Indeed?:

0 ok 9
— = s (3.26)
o oqt,, vy,
0? ol 0 ol o, 9 0
dak J - k J l + j k r 1 (3-27)
qﬁnaqﬁn 8qﬁnaqﬁn avin a(]ﬁn aqﬁn avin avin

and all these expressions need to be evaluated on the diagonal gg, = .
Note that the condition gz, = ¢in is equivalent to the fact that the dynamical
trajectory is ¢?(t) = ¢, and thus, according to the equations of motion, this
corresponds to vy, = 0.

Equation (3.23) can be written as follows:

ik < gl (8Tjkr I jrm i I _ aTkvjm oo™
aqm gk aq" o
(3.28)
If one supposes that 97 is an analytic function of {v’} in a neighbourhood
of vJ = 0, it is possible to write:

4Note that, at this level, formula (3.26) and (3.27) are valid for every dynamical curve
7.
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O = Z Z aj”l,.,jmvjl VA (3.29)

m=0 jlv"' 7jm:1

By inserting this expression into equation (3.23) one gets the coefficients

at = 0, (3.30)
ab =0, (3.31)
k k
aj1j2 == —grﬁjz 9 (3.32)
and so on.

Therefore v/ is a function of order O(Jv|?) and higher order derivatives
{97, ---} will be at least of order O(|v|?). These results can be put into
equation (3.25) to obtain

. . 1
v = dho — o+ 5Ty + O(P). (3.33)

Deriving this expression with respect to ¢z, and then evaluating it at
v; = 0 one has

ok
ol =9 (3.34)
qﬁn 4in={4fin
0!
Sk ol = T (3.35)
Qﬁn Qﬁn din={fin
Eventually one has:
825a B 8p;n ., (3 36)
k. 0d1, =T k| T Tk |
945, 0n |, _, - i | =0
e ) o i I
04,045, 0, dnmdn Moo |y ook | g+ gkl gk -

(3.37)

From them it follows immediately that the metric tensor is derived from
the metric Lagrangian only, whereas information about the connection de-
pends on the “interaction term”, as it should be since quadratic terms alone
cannot contribute to third order derivatives. In particular, when oo = 0 the
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Christoffel symbols of the Levi-Civita connection associated to the metric g
are obtained.

In order to extract the symmetric tensor from the potential function S,
it is necessary to take derivatives in a different order, according to equation
(3.15). The main difference with respect to the previous description is the
fact that

0Sa«  fn
~=p;",
Ot
which is the canonical momentum at the extreme y(t = 1) = gg.
Following the procedure just outlined, one has to express the dependence

of vg, on the variables (¢, ¢sn). This relation is provided by the dynamics,
which is reversible. Then it follows that

(3.38)

1 .
5 grilvlgnvllfin + O<|U‘3> : (339)
Eventually the following result is valid:

Jjo_ . J J
Vgin = Qfin — @in —

92 S, 8pﬁn
gt 0ql,, " o = 9k (340)
qin qﬁn qin=dfin fin Ufin=
0*Sa opi" o*pl
od 9a* g’ T ;’ﬁ W = —glju + aTju.
4in 99in 950 Gin=0fin fin Vfin= fin™ fin Van=0

(3.41)

From equations (3.14) and (3.15) it follows that S, is actually a potential
function for the statistical model (=, g,T). Note that S, needs not to be
positive as a contrast function would be, however this is not an obstruction
in determining metric and skewness tensors. Indeed it is sufficient that S,
has a local extreme on the diagonal ¢, = gan (or v = 0), and it is true in
this case as shown above, by calculating the Hessian matrices (3.36), (3.40).
Furthermore, as already noticed, one could also think to add other interaction
terms to the basic Lagrangian (3.16), and by a suitable choice of the coupling
constants it is possible to make the contrast function positive definite.

3.3 Some Comments

This section will be dedicated to the discussion of some aspects related to
this approach for defining canonical potential functions.
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Let us start pointing out the connection between the potential function
S, defined here and the canonical contrast function defined on self-dual sta-
tistical model ([24]). A self-dual manifold is a statistical model for which the
symmetric tensor 1" identically vanishes, so that the associated connection is
the self-dual Levi-Civita connection V, associated with the metric g.

For self-dual manifolds, a canonical contrast function S; exists which is
given by:

1
Sd(qm ) qﬁn) = 5 dQ(qin ) qﬁn) ; (342)

where d?(gin , ¢an) is the square of the Riemannian geodesic distance associ-
ated with the metric g on M.

Applying the procedure outlined in previous section to the case of self-
dual manifolds, it is clear that the derived potential function is precisely
the canonical contrast function Sy defined above. To see this, recall that
the metric Lagrangian £, associated with the metric tensor g, and all of its
functions F'(£,) with F' analytic, give rise to the same dynamical trajectories
([41]). Furthermore, £, and F(£,) are all constants of the motion for the
dynamics. Denoting with . the geodesic connecting ¢, = 7.(0) and qg, =
7e(1), this implies that:

tin
IF(sg)(QimQﬁn) 3:/ F(£g>dt = F(sg)
t

in

(3.43)

Ye(t)
Now, the Riemannian geodesic distance d(g;y , ¢an) is given by:

tfin
d(qin ) qﬁn) = / V 2£g dt s (344)
tin

i

and thus:

& (dtin , Ain) = (/;ﬁn \/2_£gdt>2 = (@)2 _

in

'Yc(t)
tﬁn
— 28], =2 /t €, dt = 215, (chn » i) (3.45)

It is immediate to realize that the Hamilton characteristic function associated
with the Lagrangian £, = £, is precisely the canonical contrast function of
equation (3.42).

A physically interesting example of self-dual manifold is given by the
manifold P(H) of pure states of quantum mechanics. As it is shown in [60],
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a meaningful notion of statistical distance between pure states can be defined
by means of the concepts of distinguishability and statistical fluctuations in
the outcomes of measurements. It turns out that this two-point function on
pure states coincides with the Riemannian geodesic distance associated with
the Fubini-Study metric, so that the statistical structure determined by this
two-point function makes P(H) a self-dual manifold. Consequently, we can
apply our procedure and conclude that the statistical distance introduced by
Wotters coincides with the Hamilton principal function associated with the
metric Lagrangian of the Fubini-Study metric on P(#H). The relevance of the
statistical structure on P(H) emerging from Wotter’s statistical distance is
enforced by the results of [61, 62], where it is shown that the set of pure states
of quantum mechanics does not admit a dually flat statistical structure.

Now, consider the statistical model (Z,g,T), where = = R*, g = gi%
Jd = —% is the Christoffel symbol of the Levi-Civita connection and T" = _g%'
This manifold arises as the statistical model associated to the exponential

distributions

ple, &) =¢e™  &a>0. (3.46)
The metric g and the tensor T" are then obtained by:

) e (dld—ggp)f dz, (3.47)

T = /Om pz,€) (%gg(p)f dz . (3.48)

The “deformed” Lagrangian function £ with respect to the connection V
reads:

vt av?
Lo=—5——=, 3.49
262 383 (3:49)
where £, = % is the metric Lagrangian. It is clear that £, is a function of

3
£,, specifically, it is £, = £,+ 2‘?0‘ (£4)2. Consequently, the solutions of the
Euler-Lagrange equations associated with the metric Lagrangian £, i.e., the
geodesics of g, are solutions of the Euler-Lagrange equations associated with
the Lagrangian £,, and the explicit expression of the dynamical trajectories

Ve(t) = &(t) is:

Yin

E(t) = &netn ", (3.50)
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A complete solution of the Hamilton-Jacobi problem for £ is given by:

tin

o) = [ L0 (ult) 7ul0) dt, (351)
tin

where the curve 7, has fixed extreme points &, = V.(tim) and &sin = Ye(tan),

and integration is performed between t;, = 0 and t5, = 1. In this case, since

the Lagrangian £, is a constant of the motion, one gets:

2 3
Uin QO Uy,

22, 38
The link between &gy, &g, and vy, can easily be extracted form the explicit
expression of 7,(t), indeed:

Ia(ch) - (352)

Uin = gin In (%) s (353)
and thus, the contrast function S reads:
()
&in Q. 3 &hin
in,Sfin) — — &~ —1 - . Y
S ) = —5 2 — 1 (52 350
An explicit calculation gives:
9%5, 1
—_— =——=, 3.55
Dol e € (359
338, 200+ 1
it =———=—T—-aT, 3.56
agﬁnagﬁnagin Efin=Ein=E 63 J ( )
%S, 1—2a
_— =—=—T+aT, 3.57
agﬁnaginaéin Efin=Ein=¢ 53 g ( )

showing that S, is a potential function for the statistical model (Z,g,T) of
exponential distributions.

The statistical structure of = can be alternatively derived starting with
the Kullback-Leibler divergence function Sk :

+o0 : '
SKL(&in,fﬁn):/o p('r7£in>ln <%> dlen(gm)—i—éﬁ—l.
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Kullback-Leibler divergence function plays an important role in information
theory since it defines the mutual information of two probability distribu-
tion. As it is clear, the potential function S, in equation (3.54) does not
coincide with the Kullback-Leibler divergence. This is not surprising since,
for a given statistical model, there are infinitely many potential (contrast)
functions generating the same statistical structure. However, it is possible to
read the Kullback-Leibler divergence Sk, as the Hamilton principal function
Ik, associated with a suitably defined Lagrangian. At this purpose, let us
perform the following diffeomorphism between = =R, and © = R:

&y =1In(€). (3.59)

This diffeomorphism gives rise to a diffeomorphism between = x = and © x O:

(gin 7€ﬁn> — (yin - 1n(£in) s Yfin = 1n<§ﬁn)> . (360)
The Kullback-Leibler divergence Sk becomes:

Skr (Yin , Ysin) = eUan=¥fin) _ (Yin — Yin) — 1. (3.61)

Now, consider the following Lagrangian on 7'O:

Lrrly,u)=¢e"—u—1, (3.62)

and let us calculate the Hamilton principal function associated with L.
Since £k depends only on the velocity coordinate u, it is an alternative La-
grangian for the 1-dimensional free-particle on N'= R ([41]). Consequently,
the dynamical trajectories of the system coincide with the geodesics of the
Euclidean metric, that is, they are straight lines v.(¢) = vint + yin. Setting
tin = 0,tg, = 1, the connection between v, , ¥, and vy, is easily seen to be
Vin = Yan—Yin. Furthermore, £ is a constant of the motion, and thus, it can
be brought out from the integral defining the Hamilton principal function:

Ixr (Yin » Yan) = £x2 Win > Vin Yin , Yan)) = eWin 780 — (g — 9y — 1. (3.63)

Confronting equations (3.61) and (3.63), one can conclude that the Hamil-
ton principal function associated with £y is precisely the Kullback-Leibler
divergence Si, as claimed.

Let us point out now an interesting connection between the Lagrangian
Lx1, associated with the Kullback-Leibler divergence of equation (3.58) and
the Lagrangian £, associated with the potential function of equation (3.54).
At this purpose, let us apply the tangent lift of the diffeomorphism given by
equation (3.59) to the Lagrangian £, of equation (3.49):
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2
ut g

Qa(y,u):?—gu . (3.64)

Now, let us perform a series expansion of £y around u = 0:

u? ol 4
SKL(y,u) = ?—FE—FO(U ) (365)
Confronting equations (3.64) and (3.65) one immediately sees that, upon
taking o = —%, the Lagrangian £, is precisely the third order approximation

of £ KL-

This line of reasoning can be pushed a little further, and show that, if
the Kullback-Leibler divergence Sk generating the statistical structure of a
statistical manifold (=, ¢,7) is the Hamilton principal function associated
with a Lagrangian £x, then the Lagrangian £, proposed here is the third
order approximation of £x up to a constant factor, and provided one choose
a=—3.

Let us consider a statistical model (Z,¢,7T) and the Kullback-Leibler
divergence Sk generating the statistical structure of =Z. Let us assume
that Sk admits a Lagrangian £x such that Sk, is the Hamilton principal
function associated with £x . Assuming £k analytic in v as in the previous
section, an expansion of £, in a power series of the velocity vector v around
v = 0 gives:

0LkL " vt
Cxp = L - v ‘
KL KL|V:0+ i |,_, v Ovi Hvk veo 2! +
OB vivkyt
- O ! ’
+ ovIQukot | _, 3! +OV)

Let us now examine the terms of the expansion up to the third order.

Concerning the first order term, Sk; must have a minimum on the di-
agonal q;, = qg, of Z x =. Therefore, recalling equations (3.18) and (3.10),
and expressing the derivatives with respect to v/ by means of the derivatives
with respect to qgn, one has:

0LkrL
ovJ

o 0SkrL
v=0 aqun

=0. (3.66)

Qin=dfin

This equation implies that £ is at least of second order in v. Consequently,
the analysis of the previous section for the functional dependence between
v and qg, stemming from the Euler-Lagrange equations can be analogously
repeated in order to give the first order relation:
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dql. :
a_?Jﬁj =47 (3.67)
v=0

This result, together with equations (3.10), (3.11) and (3.66), allows to see

that the second order term of £x becomes:

*Lxr
OviOvk

Sk
v=0 05,04,

4,
ovk

Qin=dfin

= Gjk (3.68)
v=0

Once obtained the second-order term of the Lagrangian, one can proceed in
the analysis of the functional dependence between v and qg, and find that:

Py,
Ovkovi

Consequently, the third order term of the Lagrangian is:

= —, I (3.69)

v=0

P | PSkr (% %) N
Qvigukouvt | _, 4., 0q1,0G), _— vk 0t /|,y
0*Sk1, O*qf, B DPSkr ro— T
AT A OVl Ok T 9.0 a4k A4l 9Tk T Ty
8qﬁnaqm Qin=Afin VO lv=0 aqmﬁqﬁn({)qﬁn din=dfin
(3.70)
where, in the last equality, the following fact has been used:
S T;
e e | = elw (3.7)
Biniin iin | g, g4,
which is formula 4 of Lemma 2.1 in [56].
Collecting the results, one can write:
vivk Ty vivk!
Lxr = LxiLly—o + gik — = + 01, (3.72)
2! 2 3!
from which it follows that, choosing o = —%, the Lagrangian £, differs from

the third order approximation of £k, only by the constant factor £xr|,_,
as claimed. It would be very interesting to understand the conditions under
which the Kullback-Leibler divergence of a given statistical model is the
Hamilton principal function of some suitably-defined Lagrangian.

This appears to be relevant in the context of quantum information ge-
ometry of mixed states ([24] Chapter 7). Here, the quantum counterpart of
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the Fisher-Rao metric has been studied extensively by Petz and coworkers
([58], [59] and references therein), who found that there is an infinite-number
of metrics providing a meaningful generalization of the classical Fisher-Rao
metric. Furthermore, unlike the classical case, there is no preferred definition
for a skewness tensor T'. This means that there is a good amount of freedom
in the choice of a statistical structure on the space of quantum states. The
usual way in which a statistical structure is defined is to start considering a
generalization of some classical divergence function, and then derive a metric
g and a tensor T" on the space of quantum states. Interestingly, it is possible
to use well known examples of quantum relative entropies as quantum diver-
gence functions ([63]). As it is clear, in this quantum setting the statistical
structure of the space of quantum states depends on the explicit form of the
quantum divergence one starts with. Now, it has been shown above that
the tensors g and T' of a statistical manifold, being it classical or quantum,
are completely encoded in the first four terms of the expansion of the La-
grangian associated with a divergence function, therefore, it is reasonable to
argue that there must be some other geometrical informations hidden in the
divergence function that are not fully captured by g and T" alone. However
the dynamical characterization of the quantum divergences stemming from
the Hamilton-Jacobi approach outlined here can be frutifully exploited to
better understand the relations between the quantum divergences, the sta-
tistical structure they induce, and the geometrical structure of the space of
quantum states.

Lastly this dynamical perspective naturally paves the way to an interest-
ing interchange of tools and methods between information geometry and the
theory of dynamical systems. For instance, the “unfolding-reduction” atti-
tude towards dynamical systems clearly illustrated in [17] could be a powerful
technique in the search of potential functions. Let us briefly comment on this
point.

Let us consider a two dimensional sphere embedded into R? through the
map ig2 : S? — R3. A local expression of this map is given by

1 = sinfcos¢

2 = sinfsing (3.73)
3 = cosf

8 8 8

—

where 6 € 0, 7[ and ¢ € ]0,2x[. By means of this immersion it is possible to
pull-back covariant tensors on R? to S?.

Let us consider the following statistical model: R3 equipped with the
Euclidean metric g = §,,dz? ® dz* and the skewness tensor T’ = dz' ® dz' ®
de' +dr? @dr? @da? +da® @dx® @ da®. According to the prescription outlined
in previous section a canonical potential function is
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S(xilﬁ .fliﬁn) = Jk(x%n_xfnxx’gn_‘rfn)—i_g ((xi}in - xiln>3 + (xigin - xiZn)g + ('rgn - ‘riBn>3) :

By means of the previous immersion one can pull back this potential to S
obtaining the following function

Ssz((6o, d0), (01, 01)) = % (sin Oy sin 0y cos(¢1 — ¢o) + cos by cos by) +

—l—% ((sin b cos g — sin 0 cos ¢1)* + (sin G sin ¢o — sin by sin ¢;1)°® + (cos by — cos 61)%) .

A direct computation shows that this is a potential function on the subman-
ifold S? and it generates a metric tensor gs: and a skewness tensor Ty which
coincide with the pull-back to S? of the metric and skewness tensors on R3.
Indeed

gs2 = d0 ® df + (sinh)* do ® dg, (3.74)

Ty = — ((:os3 ¢ cos® 0 + sin® ¢ cos® @ — sin® 9) df ® df @ df —

— cos® 0 sin 6 sin ¢ cos ¢(cos ¢ — sin ¢)df ® df @ d¢ +
+ sin? 6 cos 6 sin ¢ cos ¢(cos ¢ + sin ¢)df ® dé @ d¢ +
+ sin® §(sin® ¢ — cos® ¢)do ® dp @ d¢ . (3.75)

This simple example shows that in some cases it is possible to obtain a
tensor which is no more constant, the metric tensor on the sphere, starting
from an Euclidean space, and the potential on the Euclidean space induces a
potential on the submanifold. However one could also invert this procedure.
If one starts from a manifold with a non constant tensor it is possible to en-
large this manifold to a larger space equipped with a constant metric tensor:
this is the meaning of the word “unfolding” in such a context.

80



Conclusions and Outlooks

Hamilton-Jacobi theory and the theory of canonical transformations are the
central themes of this thesis which allow to put in contact all the topics which
have been discussed in the previous pages. First chapter has been devoted
to Quantum Mechanics, the second has focused on covariant description of
particles and fields mechanics whereas the subject of last chapter has been
information theory. Different motivations have suggested to investigate the
role of these geometrical methods in all these distinct situations, leading to
the results presented in the previous chapters.

The connection between Hamilton-Jacobi theory and Quantum Mechan-
ics roots back to the foundations: Bohr and Sommerfeld, for instance, in-
troduced the first quantization rules by looking at action-angle variables
of completely integrable systems. Furtheromore WKB method has shown
the connection between phases of wave functions and solutions of suitable
Hamilton-Jacobi equations. However in this chapter two different aspects
have been accented. From one side it has been presented how to define
classical-like completely integrable dynamics by reducing a quantum systems
to a subset of states which has a manifold structure. We could summarize as
follows: “dequantization” as a reduction procedure from linear to nonlinear
evolution, along with a “quantization” considered as an unfolding procedure
to associate a linear system out of a nonlinear one. On the other hand vari-
ous attempts of defining variational formulation of a Quantum dynamics have
been illustrated, both in particle and fields dynamics. Here a “Langrangian-
like” formulation allows for a covariant description which avoids the splitting
into time and space.

As far as covariant description of fields dynamics is concerned we limited
our analysis to a more geometrical interpretation of Peierls bracket. Since
this bracket involves fields evaluated at different space-time points, it has
been reasonable to investigate the relationship between this formulation and
the one obtained through a canonical transformation from 7*M to M x M,
as the one generated by Hamilton principal function (7).

Similarly divergence functions in information theory share some of the
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the properties characterizing Hamilton principal functions. Indeed in the last
chapter we have shown that actually a potential function can be obtained as
the Hamilton principal function associated with a given dynamical system
built out of the geometrical ingredient contained in a statistical model.

Of course the results presented in this thesis are not the end of the story.
Many questions can now be raised and further investigations related to the
contents of the previous chapters would be interesting from many points of
view.

For instance the relationship between divergence functions and Hamil-
ton principal functions permits the introduction of techniques coming from
Lagrangian mechanics in information theory. This might also lead to a new
way of interpreting relative entropies according to a more dynamical perspec-
tive. Perhaps one could use relative entropies to formulate proper variational
principle relevant for thermodynamics instead of thermostatic.

As far as Peierls bracket is concerned new developments are now allowed.
From one side one should better understand what happens if the action
functional may not be written in terms of a density. From another side it
would be very interesting to have a deeper look at the relationshp between
contact structures and constrained dynamical systems, in particular gauge
theories.

Finally, the idea of using systems of Hamilton-Jacobi equations seems
to be interesting in order to preserve covariance. Further investigations are
necessary in order to understand its applicability in the case of general rela-
tivity and a comparison with the approach by Bergmann and Komar, briefly
outlined in the introduction, could be helpful to achieve this goal.
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Appendix A: A Short
Introduction to the Geometry

of First Jet Bundles

In this appendix we will introduce some basic notions on the geometric struc-
tures which characterize the first jet bundle J'E which we have employed
throughout the second chapter of this thesis. The contents of this appendix
are collected from the book [64].

Let us consider a fibre bundle 7 : E — M and a point p € M. Let ¢, ¢
be two local sections of the bundle E. 1 and ¢ are said to be 1-equivalent at
p iff

o(p) = ¢(p) (3.76)
do*| oY
gzv |~ Qar| (3:77)

for some adapted coordinate system (u®, z*). The equivalence class contain-
ing ¢ is called the 1-jet of ¢ at p and it is denoted by j;gb.

Even if this definition is based on the use of local section, the equivalence
relation is not influenced by the given choice of coordinate system. Indeed
the following lemma is valid:

Lemma 1 Lemma Let (E,m, M) be a bundle and p € M. Suppose that the
two sections ¢, 1 satisfy ¢(p) = ¥ (p). Let (x*,u) and (y*,v°) two coordinate
system around ¢(p). If

dutog|  Outor
ozt | - Oz -
Vi<pu<mand V1l <a<n, then
ov’ o ¢ ovP o)
9" |, 9" |,




Proof 1 From the chain rule and the hypotheses it follows that:

o’ o ¢‘ _ obop| dat| a_vb N ov® ou® o ¢ Ot
dy” P Ot P Ay~ P Ozt (p) Que &(p) Ozt P dy” p
b b a m b
_ ((9_12 n 8va Ju iw > 8xu _ ov c:zﬁ (3.78)
Ot |y Outlypy Ozt |, ) Oy|,  dy” |,

In reference [64]it is proven that the set J'E of all 1-jets of sections of
E form a finite-dimensional smooth manifold and an atlas on J'E can be
constructed in terms of an atlas on the bundle F.

Definition 1 Let (E, 7, M) be a bundle and let (U, u) be an adaped coordi-
nate system on E where u = (z#,u®). The induced coordinate system (U', u')
on J'E is defined as

U' = {j,¢:0(p) €U}

u' = (z#,u®, uf)

where x“(j;gb) = z"(p), Ua(j;ﬁf)) = u’(¢(p)) and UZ(J;QS) .

- OxH p'
Furthermore it is possible to equip this manifold with two structures of
fibre bundles, one with base manifold E, the other with base manifold M.

These two bundle structures are given in terms of the following surjective
projections:

mo: J'JE — E
Jpd — o(p)
and
m o J'E - M
Jp® = p
In particular it is possible to prove the following theorems (a proof is con-
tained in [64]):

Theorem 1 The triple (J'E,m 9, E) can be given the structure of an affine
bundle modelled on the vector bundle 7™ (T* M)QV E® over the base manifold
E, in such a way that for each adapted chart (U,u) on E the map

tu : To(U) = U x R™
¢ = (6(p), ug(559))

is an affine local trivialisation.

5The space VE is the space of vertical tangent vectors to the bundle E.
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Theorem 2 If (E, 7, M) is a bundle, then (J'E, 71, M) is a bundle.

Example 1 Let us consider the trivial bundle E = R? x R, with global
coordinates (z',x*wu). The corresponding global coordinates on J'E are
(z', 2% usur,up). To each 1-jet ji¢ where p = (p',p*) € R* there corre-
sponds an inhomogeneous linear map ¢ : R?> — R defined as follows:

U(q) = ¢(p) + w1 (jp0)(q" — p') + u2(jpd)(¢* — p*) . (3.79)

It is possible to associate to the map v a section 1 = (idg2,v) of the bundle
E and from the definition it is easy to verify that j;¢ = j;w. Therefore the
jet jp}¢ is a coordinae-free construction which contains the same information
on the derivatives of a section ¢ as its first order Taylor polynomial 1.

Example 2 Let E be the trivial bundle R x M with local coordinate functions
given by (t;q%). Sections of this bundle are curves of M and consequently the
first jet jtlofy of a curve v is a tangent vector ot the point y(to). Therefore the
manifold J'E ~ R x TM, where TM is the tangent bundle to the manifold
M. A set of coordinate functions of J'E are written as (t;q% ¢*).

With this interpretation a section ® of the bundle (J'E, w0, E) can be
interpreted as a vector field on E and has coordinate representation

0
O =X, ¢")—.
(%) -
Corresponding to each local section ¢ of the bundle (F,m, M) there is a
uniquely determined local section of the bundle (J'E, 71, M) which is called
the first prolongatioin j'¢ of the field ¢.

Definition 2 Given the bundle (E,m, M) and a local section ¢ of E, the
first prolongation j'¢ of ¢ is the local section of the bundle (J'E, 71, M)
defined by

J'e(p) = 4.

It is possible to define the first prolongation of bundle morphisms of first
jet bundles over diffeomorphic manifolds: this is related to the description of
point symmetries in Lagrangian mechanics. However we will not enter into
these details because we have not used these concepts in chapter 2.

Example 3 Let E be the trivial bundle (E = R? x R, pri, R?) with coordi-

nates (x', x%;u). If a section ¢ is defined as

(zt, 2?) = (2', 2% ' sin 2?)
then the first prolongation j'¢ is written as

2 2 1 2).

j1¢(x1,x2;x1 sinx”,sinxz”, x" cosx
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Analogously it is possible to associate to a vector field X on E the firs
prolongation X! of X which is a vector field on the first jet bundle J'E. Tt
is possible to interpret this construction as the infinitesimal version of the
first prolongation of a section and more generally of a suitable bundle mor-
phism. However in this appendix we will consider only the first prolongation
of vertical vector fields. For more details see [64].

Let us start from the two bundles (J'E,m, M) and (VE,v,, M). The
vertical bundle (VJ'E, v, M) of the former and the first jet bundle
(J'VE, (vy)1, M) of the latter are canonically diffeomorphic.

Theorem 3 There is a canonical diffeomorphism i, : J'VE — VJ'E
which projects to the identity on M.

The coordinate corespondence between J'VE and VJ'E can be given as
follows. An element £ in VJ'E can be written as

0
ou®

0
+ & =
ji¢ " Oug,

§=¢"

ip®

The corresponding element in J'V E is written in terms of a section ¢ of E
and a vertical vector field over E satisfying 4,(j)(X o ¢)) = €. in coordinate

jé¢>

dX*® 0X*“ 0xe
; = o + ub(5'¢) 5 is called the total derivative
et s 0T o) v o)

of X Therefore the coordinate representation of the diffeomorphism i, is
dxe
€ = X°(o(p) and 6 = G|
The diffeomorphism 4, can be used to prolong vertical vector field on E to
give vertical vector field on J'E. So suppose that X is a vertical vector field
on F; the pair (X, idy), where idy is the identity map on M, can be seen
as a bundle morphism between (E, 7, M) and (VE, v, M). Therefore the
first prolongation of this bundle morphism is the map j'X : J'E — J'VE
and the map 4; 0 j'X is a map from J'E to VJ'E. Therefore i; 05! X defines
a vertical vector field X! on J'E.
If X = X2 then

X 09) = (p; X(6(p)), ~o X" (6(0)

where

0 dxe* o

ou®  dzH 8uﬁ

X! =Xo
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and if y is the flow of X, j'v (defined as j'y(p,t) = j,v) is the flow of X".

A final operation on the jet bundle J'E that we will introduce in this
appeendix is the notion of vertical lift. Starting from a covector n € T*M
and a vertical tangent vector ( on E it is possible to define a vertical vector
tangent to the bundle (J'E,m o, ). This is the content of the following
theorem:

Theorem 4 Let us consider a point j;gb € J'E, a covectorn € TyM and a
vertical tangent vector ¢ € Vyp)E. Let W be a neighbourhood of p € M and
let v: W xR — E satisfy [t = ~(p,t)] = ¢° and j} (¢ = v(q,0)) = jy¢. Let
f e C®(M) satisfy f(p) =0 and df, = n. Then the new tangent vector

[t = jpla = v(a,tf(9)))]

denoted by ne;1sC is a vertical tangent vector on JYE which does not depend
on the choice of f and ~.

If n = n,da* and ¢ = ¢° 6& he vertical tangent vector n 'j;qu can be written
as
0

~.
auu

nejis ¢ =nu(" (3.80)

From this vertical lift operation it is possible to define a vector-valued
one-form 5, which associates with a tangent vector § € T4/ 'E a canonical
vertical tangent vector S, (£). The definition of this canonical vertical tangent
vector requires the introduction of other elements which are not necessary for
the following discussion and consequently we will give directly the expression
of S, in a coordinate system; for more details see [64]. The vector-valued
one form S, can be written as follows:

S = wy(u” — uydat) ® % , (3.81)

v

where w = w,dz" is a one-form on M. In order to avoid the explicit depen-
dence on the one-form w one can introduce a new tensor field S of type (2, 1)
such that

C(S®w) =25,

where C(S ® w) denotes the contraction of the the tensor S ® w. However,
when M is orientable with a given volume form € it is possible to replace
the tensor S with a vector-valued m-form

So=C(S®0Q), (3.82)

5The symbol [y(t)] denotes the equivalence class of curves which v belongs to and
consequently defines a tangent vector.
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which in coordinates can be written as

, 3}
Sa = (u" —uyda") Nig, Q2 ® S

v

This vector-valued m-form allows to recover the vector-valued one-form S,
and therefore the definition of vertical lift.
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Appendix B: Basic Definitions
on Contact Manifolds

Contact manifolds are usually presented as the odd-dimensional counterpart
of sympectic manifolds. If one looks from the dual point of view of func-
tions [65], the space of functions on a symplectic manifold can be equipped
with a canonical Poisson bracket whereas the space of functions on a con-
tact manifold can be endowed with a “natural” Jacobi bracket. The unique
role of the Jacobi bracket originates from a theorem by Kirillov which ex-
amines the most general Lie bracket one may define on the algebra of func-
tions when an additional locality reuirement is assumed,locality meaning that
supp ([f, g]) C supp(f) N supp(g). Let us begin with some definitions.

On some (2n + 1)-dimensional manifold M, a differential form 6 defines a
contact strucure if @ A (df)™ # 0, i.e., it is a volume element. However if one
multiplies such a form by a never vanishing function the result is another one
form satisfying the same condition. Therefore a contact structure is actually
defined as an equivalence class of one forms related by multiplication by a
never vanishing function. By means of this contact one form hyperplanes
of the tangent space to the manifold which are called contact elements are
selected (for more details see Ref. [32]).

This arbitrariness may be reduced by imposing invariance requirements,
for instance invariance with respect to the Poincaré group.

A manifold M endowed with a contact structure, is called a contact
manifold. Given a contact manifold it is possible to define a Lie algebra
structure on the space of functions by means of the following formula

[f, g]O A (dO)" = (n—1)df Adg ANO A (dO)" " + (fdg — gdf) A (dO)™. (3.83)
This bracket is clearly local by construction, and satisfies the Jacobi identity

[ fylg. k]l =11f.9], hl+1g,[f, h]]

which expresses the property of defining a derivation of the Lie product. It
should be stressed that the bracket only depends on the one form.Therefore
it will possess all the invariance properties enjoyed by 6.
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To make contact with the usual definition of Jacobi bracket one defines a
vector field I" (also called Reeb vector field) and a bivector field A with the
help of 6 and df, satisfying the following properties

ir0 A (dO)™ = (dO)" (3.84)

A0 A (dO)™ =nb A (d§)" . (3.85)

Previous bracket may be given now in the more conventional form by setting
If, 9l = A(df,dg) + fLrg — gLrf, (3.86)

where Lr stays for the Lie derivative along I'. Jacobi identity in this case
corresponds to the following requirements on the pair (A, T'):

[A,Alg =20 AA (3.87)
LrA =0 (3.88)

where the bracket [-, -] is the Schouten brackets on the algebra of multivctors
on a manifold (see Ref. [66]).
Any function is associated with a first-order differential operator

X;=A(df,)+ fT — Lrf,

and it is worth pointing out that the identity function is not mapped onto 0
but gives the vector field I'.
Notice that Leibniz rule is replaced by

[f,ghl = f, 91 h+glf h] = [f, 1] gh

which explains the difference between Jacobi brackets and Poisson brackets.
This generalized Leibniz rule says that the bracket is actually associated
with a bidifferential operator instead of a bivector field like in the case of the
Poisson brackets.

In general one defines the Hamiltonian vector field, Xy, associated with
the function f, to be the vector field

Xy =A(df,")+ [T, (3.89)
and this association is a homomorphism of Lie algebra, i.e.
(X5, Xol = Xipg)-

On the subalgebra of functions f such that Lrf = 0, the Jacobi bracket
becomes a Poisson Bracket.

Eventually let us notice that the definition (3.86) of a Jacobi structure by
means of a bivector field A and a vector field I" satisfying properties (3.87) and
(3.88) is independent from the existence of a underlying contact manifold.
It is worth noticing that this definition also shows that a Jacobi bracket is
unrelated to the dimensions of the manifold.
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