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§1 Differential Algebra.

Throughout these notes ring will mean commutative ring with identity.

A derivation on a ring R is an additive homomorphism D : R — > R such
that D(xy) = xD(y) + yD(x). A differential ring is a ring equipped with a
derivation.

Derivations satisfy all of the usual rules for derivatives. Let D be a deriva-
tion on R.

Lemma 1.1. For all x G R, D(xn) = nxn~lD(x).

Proof.
By induction on n. ^(x1) = D(x).

D(xn+1) = D(xxn) = xD(xn) + xnD(x)

= nxnD(x) + xnD(x)

= (n + l)xnD(x).

Lemma 1.2. If 6 is a unit of R, D(f ) =

Proof.
U(α)

Thus

examples.
1) (trivial derivation) D : R -> {0}.
2) Let C°° be the ring of infinitely differentiate real functions on (0, 1) and

let D be the usual derivative.
3) Let U be a nonempty connected open subset of C. Let Ou be the ring

of analytic functions / : U — > C and let D : Ou -+ Ou be the usual derivative.
[Note: Ou is an integral domain, while the ring of C°° functions is not.] Similarly
the field of meromorphic functions on U is a differential field. In appendix A,
we show that every countable differential field can be embedded into a field of
germs of meromorphic functions.

4) Let α G R. Let D : R[X] -> R[X] by £>(£ αt-X ') = α(£ iαjX1'-1). [Note:
If α = 1, then D is .̂]
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5) Let DQ : R -» R be a derivation. We form R{X}, the ring of differential
polynomials as follows. R{X} = R[XQ,Xι,. . .]. Let D extend DQ by D(Xn) =

l

We identify X0 with X and Xn with χ(n), the nth derivative of X.

Definition. If D is a derivation on Λ, we let CR denote the kernel of D. We call
CR the constants of R. (If no ambiguity arises we will often drop the subscript
R).

-C is a subring of R. Moreover if 6 £ C is a unit in R and α £ C then | is
in C. In particular, if R is a field then so is C.

-If a G C, then D(αa?) = α/)(ar), thus D is C-linear.

Our first goal is to develop the basic ideal theory for differential ideals. We
will be studying K C L where K and L are differential fields. If α G £ we will
want to consider the ideal of differential polynomials over K which vanish at α.

Definition. We say that an ideal I C R{X} is a differential ideal if for all / £ 7,

€ /.

In general if If C L and α 6 L then the ideal {/(X) G # {X} : /(α) = 0}
is a prime differential ideal. For f ( X ) G R{X}, we let (f(X)) be the differential
ideal generated by f ( X ) . Even if f ( X ) is irreducible, (f(X)) may not be prime.
For example let f ( X ) = (X11)2 - 2X' . Then D(f) = 1X"(X"' - 1) is in
but neither 2X" nor X'" - 1 is in

Definition. If f ( X ) G Λ{X} \ R, the order of / is the largest n such that X (n)
occurs in /. (For completeness if f / G R we say / has order -1.) If / has order
n we can write

»=0

where 0, G R[X,X*',... ,X(n~1)]. If gm φ 0, we say that / has degree m.
We say that f ( X ) is sπnp/erthat g ( X ) and write / <C <7, if either the order

of / is less that the order of g or the orders are equal and / has lower degree.

Definition. Let f ( X ) G R{X} have order n > 0. The separant of / is

Of

For example if f ( X ) = (X")2 - 2X' , then β(X) = IX".
If f ( X ) = Σ,Γ=o9i(X, .,X<n-V) (X^Y, then

m-1

i=0

So s(X) < f ( X ) .
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Definition. For f ( X ) G R{X} let /(/) = {g G R{X} : skg G {/> for some k}.

We will show that if R is a differential field and / G Λ{^} is irreducible,
then /(/) is a prime differential ideal and that every prime differential ideal is
of this form.

Lemma 1.3. /(/) is a differential ideal.

Proof.
Clearly R { X } I ( f ) C /(/). If sng0,s

m

gι G (/), and n < m, then sm(g0 +
9ι) € {/). Thus /(/) is an ideal.

If sng G {/), then D(sn+lg) G (/). But D(^+1(7) = (n+l}sngD(s)+sn+lgf.
Hence sn+lg' G (/). Thus if g G /(/), then g1 G /(/).

The following division lemma is central to our analysis of differential ideals.
For the rest of this section we will consider the case that is most important to
us. We assume that R is a differential field K of characteristic zero. (The next
lemma is false if K has characteristic p > 0.)

Lemma 1.4. If / is irreducible of order n and g G {/) \ {0}, then g has order
at least n and if g has order n, then / divides g.
Proof.

Let s be the separant of /. We need the following claim.
claim: We can write /« = βX(n+0 + /,(X, . . . , X ("+'-1)), for / > 1.

Let / = Σ™ o hi (X(n))', where Λ, has order at most n - 1. Then

«=o

where /i = £ Λ (X(n))1'. Thus the claim is true for / = 1.
Given /W = sX(n+l^ + //, where // has order at most n + / — 1, / > 1, we

have /C+1) = s'X(n+0 + 5X(n+/+1) + //. Let //+1 = // + 5'χ("+0. Then //+1

has order at most n + / and /(/+1) = Sχ(n+l+^ + //+1.

Let 0 = αo/ + . . . + <*kf^ If fc = 0, the lemma holds, so we assume fc > 1.
Assume </ has order at most n.

Replace all instances of χ(n+k) by — , Since χ(n+k) does not occur in #,

and /(*) = 5X(n+fc) + /jb, we get a new equation (after clearing denominators)

We next replace all instances of x(»+*-i) by -
Continuing we find an m and c G K{X} such that smg = cf. The degree of

5 is less than the degree of /. Thus / does not divide s. Since / is irreducible,
/ divides g. In particular, g has order exactly n.
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Repeating the previous proof starting with smg, we can prove the following
lemma.

Lemma 1.5. Let / be irreducible of order n and let g G /(/) \ {0}. Then g has
order greater than or equal to n and if g has order n, then / divides g.

Lemma 1.6. Let / be irreducible of order n. For any differential polynomial g,
we can find g\ of order at most n such that for some m, smg — g\ (mod (/)).

Proof. Suppose g has order n + fc, where k > 1. Suppose the lemma is true
for all h <C g. As above we can find /& of order at most n -f k — 1 such that

f(k) _ 8χ(n+k) + fk Suppose g has degree m and g = £™ 0 Λ, (*("+*))'. Let
gl = sm</ — (f(k))mhm. Then 0ι = sm0 (mod {/)). Moreover #ι is simpler than
g (if m = 1, 0ι is of lower order, otherwise it is of lower degree). Thus, by
induction on <C, we are done.

Corollary 1.7. Let / be irreducible of order n. Then /(/) is a prime differential
ideal.

Proof.
Suppose t/o^i G /(/)• There are VQ,VI of order < n and mo and πii such that

sm*Ui = Vi(mod (/)). Thus smo+mιu0uι = VQVI (mod {/)). Since u0uι G /(/),
^0^1 G J(/) Since i>o^i has order at most n, lemma 1.5 implies f\VQV\. Since /
is irreducible f\vQ or /|vι. I f/ |v», then sm'u, G {/) and u, G /(/)•

Lemma 1.8. Every nonzero prime differential ideal is of the form /(/) for some
irreducible /.

Proof.
Let / be a prime differential ideal. Let / G / be irreducible such that there

is no g G / with g φ 0 and g •< /. We call / a minimal polynomial of /. We
claim that / = /(/).

Suppose g G /(/) and smg G (/) C /. Since / is prime and s £ /, g G /.
Thus /(/) C /.

Let g G /. Let g\ have order at most the order of / and m be such that
smg = 0ι(mod {/)). Let d be the degree of /. Using the division algorithm we
can write gι = af + ri, where α, ri G K(X ... χ(n~l))[χ(n)] and TI has degree
< d. Clearing denominators, there are αι,α2,Γ2 G K[X,.. .X^] such that r2

has degree < d, a\ is of order < n and a\g\ = α2/ + Γ2 Since ^ G / and (/) C /,
flΊ G /. Thus r2 G /. But r2 <C /, so r2 = 0. Thus f \a\g\. Since αi has order
< n, /|0ι. Hence 5my G (/) and 0 G /(/).

Definition. RD(I\ the differential rank of /, is the order of the minimal poly-
nomial of /. If / = {0}, we define RD(I) = ω.

Let L/K be differential fields with a G L. We let I(a/K) denote the ideal of
differential polynomials in K{X} which vanish at a. Clearly I(a/K) is a prime
differential ideal. IfI(a/K) is not {0}, we say a is differentially algebraic over K.
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Otherwise a is differentially transcendental. [Warning: differentially algebraic
does not imply algebraic in the model theoretic sense, as differential equations
usually have infinitely many solutions.] We let K(a) denote the differential field
generated by a over K.

Lemma 1.9. If L/K are differential fields and α G L then RD(I(a/K)) is equal
to the transcendence degree of K(a)/K.

Proof.
If I(a/K) = {0}, then K(a) is isomorphic to K(X^^Xι,X ^, . . .), a purely

transcendental extension of K. Thus K(a)/K has transcendence degree ω.
If not we can assume I(a/K) = /(/) where / is a minimal polynomial. Then

/ has order RD(I) — n. Clearly or, α/, . . . , α^""1) are algebraically independent
over K, so the transcendence degree is at least n. It is also clear that a^

depends on α, α', . 5 α^"1) over K.
For all k > I we can write /(*) = sXn+k + /&, where fk has order < n + k

(this is the claim in the proof of lemma 1.4). Then /<*) 6 /(/), thus /(fc)(α) = 0
for all k > 1. So

/<*>(*) = s(α)α(n+*) + Λ(α, . . . , α^*'1)).

Thus α(n+*) depends on α, . . . ,a(n+k~1^ over K. Thus, by induction,
α,. ..,e*(n~1) is a transcendence base for K(a)/K. So K(a)/K has transcen-
dence degree n.

Note that we have shown that in the later case

We next show differential prime ideals extend when we extend the base field.

Lemma 1.10. Suppose L/K are differential fields. Let / £ K{X} be irreducible
and let /i G L{X} be an irreducible factor of / in L{X}. Then I κ ( f ) -
IL(fι)nK{X}.

Proof.
Suppose / has order n. If f factors in L{X}, then / factors in

L[X, X1 , . . . ,χ(n^]. Moreover any irreducible factor must have order n, since
whenever k C / are fields of characteristic zero, / G k[X] is irreducible and Xn

occurs in /, then Xn occurs in any irreducible factor of / in l[X]. (This is an
interesting exercise in Galois theory).

Let Sf and s/x be the separants of / and f\. Suppose g G IL(/I) Π K{X}>
Let 0ι be of order at most n such that for some m s™g = g\ (mod {/)). Then
sjg = 0ι (mod (/i)) and g1 G /L(/I) Thus fι\gι. Since g1 G K{X}, all
conjugates of f\ (over the algebraic closure of K) divide g\. Thus f\g\. So

9 € /*(/).
Suppose gf 6 I κ ( f ) Say s^<? € {/). Let / = /!/2. Since / is irreducible,

/i //a- Since s/ = /aβΛ+/ι«/a, s/1*/ = /P«/ίtf (mod (/j)). Thus /f </ € 7£(/ι).
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If /2 G /L(/I), then, by 1.4, /ι|/2, a contradiction.

Our next goal is to prove a version of Hubert's Basis Theorem for differential
ideals. Strictly speaking this is false. Even in K{X} we do not have ACC for
differential ideals. For example consider the ideals, IQ C h C . . ., where:

For the rings we care about we will be able to prove ACC for radical differ-
ential ideals. Recall that if / is an ideal, then \/7 = {α : 3n an G /}. We say
that / is a radical ideal if / = ^/ϊ.

Let R be a differential ring.

Lemma 1.11. If I is a radical differential ideal and ab G 7, then aD(b) G / and
D(a)b G /.

Proof.
If ab G /, then aD(b) + bD(a) G /. Multiplying by D(a)b we see that

D(a)D(b)ab + (D(a)b)2 G /. Since / is radical, D(a)b G I. Similarly aD(b) G /.

Lemma 1.12. Let / be a radical differential ideal, let S C R be closed under
multiplication and let T = {x G R : xS C /}. Then T is a radical differential
ideal.

Proof.
Clearly T is an ideal. If xS C /, then, by lemma 1.11, D(x)S C I. Thus T

is a differential ideal. Suppose xn G T. Then for all s G 5, xns G /. In particular
for all s G 5, xnsn G /. Since / is radical, for all s G 5, zs G /. Thus x G T.

For any 5 C Λ, let {5} denote the smallest radical differential ideal con-
taining 5.

Lemma 1.13. a{S] C {aS}.

Proof.
By lemma 1.12, T = {x : ax G {aS}} is a radical differential ideal. Since

S C T, {5} C T.

Lemma 1.14. Let S,T C R. Then {S}{T} C {5T}.

Proof.
By the previous lemma {x : x{T} C {ST}} contains {S}.

Lemma 1.15. Let R D Q be a differential ring. If 7 is a differential ideal, then
\/7 is a radical differential ideal.

Proof.
Suppose αn G /. We will prove by induction that an~k D(a)2k~l G /.
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We know D(αn) G I. But D(an) = nan~lD(a). Since Q C Λ, αn-1D(α) G
7, so the claim is true for k = 1.

Suppose an-kD(a)2k'1 G 7. Then

(n - k)an-(k+^D(a)2k + (2k - l)an~k D(a)2k~2 D(D(a)} G /.

Multiplying by by D(ά), we see that

(n - i)αn-<fc+1>D(α)2*+1 + (2k - l)an~k D(a)2k~l D(D(a)) G 7.

But (2k- l)an-kD(a)2k-lD(D(a)) G 7. So (n- t)αn-<*+1)D(α)2*+1 G /. Since
Λ 2 Q , αn-(*+1)J5(α)*+1 G 7.

Thus T^α)2"-1 G 7, so £>(α) G V7.

We can now prove the relevant version of Hubert's Basis Theorem. We say
that a radical differential ideal I is finitely generated if there are β\ . . . βn G 7 such
that / = {/?ι,. . . , βn} It is easy to see that R has ACC on radical differential
ideals if and only if every radical differential ideal is finitely generated.

Theorem 1.16 [Ritt-Raudenbush Basis Theorem]. Let R D Q be a differ-
ential ring such that every radical differential ideal is finitely generated. Then
every radical differential ideal in R{X] is finitely generated.

Proof.
Suppose not. By Zorn's lemma there is a non-finitely generated radical

differential ideal 7 which is maximal among the non-finitely generated radical
differential ideals. We claim that 7 is prime. Suppose ab G 7, a 0 /, and b £ I.
Then {α,7} and {6,1} are larger radical differential ideals and hence finitely
generated. Let ci, . . . , cr, di, . . . , ds G I be such that {α, /} = {α, ci, . . . , cr} and
{6,7} = {6,</ι, . . . ,ds}. [In general: suppose {a,S} is generated by a\...as.
By lemma 1.15 {α,5} = ^/(α,5). Thus for each i, there are bij G S and
ry, rt j,fc G 72 such that:

In this case {α,,?} = {a,6i,j}.]
Thus {α,7}{7,6} C jα6, . . . ,crc/5} C 7, by lemma 1.14. If z G 7, then

z2 G {α,7}{6,7} which is contained in {αδ, . . . ,crd5}, a radical ideal. Thus
z G {α&, . . . , crds}, so {α6, . . . , crds} = I. Since 7 is not finitely generated we
have a contradiction. Thus 7 is prime.

To complete the proof we need the following stronger form of lemma 1.6:

Lemma 1.17. Let 7? 3 Q be a differential ring and let / G R{X} \ R be

irreducible. Suppose f ( X ) = Σ?=o ai(X^)*ι where each α; has order at most
n — 1. Let s be the separant of /. For any g G R{X} there is </ι G R{X} such
that gi <C / and for some / and <, α^s**/ = 0ι(mod (/)).

Proof. We first note that the proof of lemma 1.6 we will work since R D Q.
Thus we can find #2 of order at most n such that stg = g z (mod {/)). Using the
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standard division algorithm for polynomials we can find g\ of degree < d such
that al

dg2 = 9ι (mod {/)).

We return to the proof of 1.16.
We have I a non-finitely generated differential prime ideal. By assumption

7 Π R is finitely generated. Let J be the finitely generated radical differential
ideal of R{X} generated by 7 Π R. Let f ( X ) £ I — J be of minimal order and
degree. Say f ( X ) = a(χW)d + /0(X), where /0(X) < f ( X ) . If α € /, then
/o £ 7, contradicting the choice of /. Thus a £ I.

Further, s, the separant of /, is not in 7. If s £ 7, then, since s <C /, s £ J.
But then /(-X") — ̂ X^s would be in / — J, contradicting the minimality of /.
Since / is prime as £ I. Thus {as, /} is a radical differential ideal extending /
and hence finitely generated. Let {as, 7} = {as, GI, . . . , cm}, where each ct £ 7.

Let </(X) £ 7. There are /,* such that alstg = <7ι(mod (/}), where g\ <C /.
Thus 0ι £ 7. Since yi < /, we must have g\ £ J. Thus αV0 £ {J,/}. Since
this is a radical ideal, αs# £ {J,/}. Thus αs7 C {J, /}. Thus

7 C 7{αs, 7} = 7{αs, ci , . . . , cm }

C {αs7,7cι,...,7cm}

C {J,/,cι,...,cm} C 7.

If z £ 7, then z2 £ 72. Thus z1 £ {J,/,cι . . . ,cm}. Since this is a radical
ideal, z £ { J, /, GI . . . cm}. Thus 7 is finitely generated.

Let fc be a differential field. We say that X C kn is D-closed if there are
/i j j /m € k{X] such that

The basis theorem insures that the intersection of any collection of D-closed
sets is equal to the intersection of a finite subcollection. Thus the 7)-topology is
Noetherian.

The next theorem gives the differential version of primary decomposition in
Noetherian rings.

Theorem 1.19 [Decomposition Theorem]. Let R be a differential ring
with ACC on radical differential ideals. Any radical differential ideal is the
intersection of a finite number of prime differential ideals.

Proof.
Suppose not. By ACC there is a radical differential ideal 7 which is not the

intersection of finitely many prime differential ideals and is maximal with this
property. As 7 is not prime, we have ab £ 7, α,6 ^ 7. Then {7,α} and {7,6} are
intersections of finitely many prime differential ideals.

Note that {7,α}{7,6} C {α&,7} C 7. For c £ {7,α}Π{7,6}, c2 £ 7, so c £ 7.
Thus {7, α} Π {7, 6} = 7, and 7 is a finite intersection of prime differential ideals.
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As usual there is a unique irredundant representation of I as a finite inter-
section of prime differential ideals. We say that a D-closed set is irreducible if
it can not be written as the union of two proper D-closed subsets. The decom-
position theorem implies that any D-closed set is a finite union of irreducible
D-closed sets.

References

For the most part the work in this section is due to Ritt.
Kaplansky's monograph Differential Algebra is an excellent reference for the

material in this section. It is very thin and elegantly written. In particular our
treatment of the Ritt basis theorem is taken from there. Kolchin's Differential
Algebra and Algebraic Groups is encyclopedic but notationally dense.

Buium's Differential Algebra and Diophantine Geometry and Magid's Lec-
tures on Differential Galois Theory are two excellent recent references.

Much of the basic material on differential polynomial rings can also be found
in Poizat's book Cours de Theorie des Modeles.

§2 Basic Model Theory of Differentially Closed Fields.

We begin by defining the theory of differentially closed fields (DCF). Let £
be the language with binary function symbols + , - , — , unary function symbol D,
and constant symbols 0 and 1. DCF is axiomatized as follows:

i) axioms for algebraically closed fields of characteristic zero
ii) Vx, y D(x + y) = D(x) + D(y)
iii) Vx, y D(xy) = xD(y) + yD(x).
iv) For any non-constant differential polynomials f ( X ) and g(X) where the

order of g is less than the order of/, there is an x such that f ( x ) = θΛ</(x) φ 0.

One could also consider the theory DCFp of differentially closed fields of
characteristic p > 0. This theory is much less well behaved (see [Wood]). Hence-
forth all fields will be assumed to have characteristic 0.

Suppose K is a differentially closed field. Then as a pure field (!£,+,•) is
algebraically closed. Moreover the next lemma shows that the field of constants
is also algebraically closed. To avoid confusion between the field theoretic and
model theoretic notions of "algebraic", we say that α is strongly algebraic over
k if there is a polynomial p(X) £ k[X] — {0} such that p(a) = 0. [In §5 we will
give the precise relation between algebraic and strongly algebraic.]
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Lemma 2.1. Let K be a differentially closed field. If α G K is strongly algebraic
over C the field of constants, then α G C.

Proof.
Let ppQ — Σ£Lo δ*-^1 ke the πώώna l polynomial of α over C. Since

p(α) - 0, D(p(a)) = 0. But D(p(α)) = (Σ!£?(i + l)ft,-+ia'')I>(<0- Since p is the

minimal polynomial of α, Σ™ o^2' + ̂ M-i0' / ° τhus D(a) = 0, so α G C.

Lemma 2.2. Every differential field k has an extension /f which is differentially
closed.

Proof.
Given k let / be of order n and let g be of order < n. Let f\ be an irreducible

factor of / of order n. Let / = J(/ι )• Then g £ I. Let F be the fraction field
of k{X}/L [Note: the quotient rule gives us a way of extending a derivation on
an integral domain to its fraction field.] Let α G F be the image of X(mod /).
Since / G /, /(α) = 0. Since g£I, g(ά) φ 0.

Iterating this process we can build K D k a differentially closed field.

The next lemma is crucial for quantifier elimination.

Lemma 2.3. Let K and L be ^-saturated models of DCF. Let α G K, b G L,
k = Q{ct) and / = Q(6). Suppose σ : fc — >• / is an isomorphism such that σ(cϊ) = 6.
For all α G J^ there is an extension of σ to an isomorphism σ* from k(a) into L.

Proof.
Let α G K. First suppose α is differentially algebraic over k. Let / be the

minimal polynomial of I(a/k) , the ideal of differential polynomials in k{X}
which vanish at α. Say / has order N. Let g be the image of / under σ. Let

Γ(v) = {g(v) = 0} U {Λ(v) ^ 0 : A(X) G /{^} where ft has order < N}. For any
ΛI, . . . , Λn G /-PO, where each A, has order < AT, we can find /? G L such that

,0(/J) = 0 Λ ΠM/?) ^ O Thus by ω-saturation there is β in L realizing Γ(v).
Extend σ by setting σ*(α) = β. It is easy to see that I(β/ΐ) is the image under
σoΐl(a/k). Thus k(a) S /{/?}.

If α is differentially transcendental over fc, we use ω-saturation to find β G £,
/? differentially transcendental over /. We can now extend σ by sending a \— >• /?.

Theorem 2.4. DCF has elimination of quantifiers.

Proof.
It sufficed to show that if K, L \= DCF, k C K, k C L, a G *, 6 G K,

0(v,ΰJ) is quantifier free and K \= <£(f>,ά), then L \= 3v φ(v,a) (see [Marker] 1.5

)•
Since we may replace K and L by elementary extensions if necessary, we

may without loss of generality assume that they are ^-saturated. We may also
assume that k is the differential field generated by a. By lemma 2.3, we can find
βeL such that k(b) S k(β). Thus L |= φ(β,a). So L μ 3v φ(v,a).
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Corollary 2.5. DCF is complete and model complete.

Proof. Let K and L be models of DCF. Then Q (with the trivial derivation)
is a substructure of both fields. Every sentence φ is provably equivalent with a
quantifier free sentence φ. But

Thus K = L, so DCF is complete.
Every quantifier eliminable theory is model complete.

Quantifier elimination leads to the following Nullstellensatz of Seidenberg.

Corollary 2.6 (Differential Nullstellensatz). If k is a differential field and
Σ is a finite system of differential equations and inequations over k such that Σ
has a solution in some / I) fc, then Σ has a solution in any differentially closed
KD k.

Proof.
By quantifier elimination the assertion that there is a solution to Σ is equiv-

alent in DCF to a quantifier free formula with parameters from k. Thus if there
is any differentially closed L D k containing a solution to Σ, then every differ-
entially closed K D k contains a solution to Σ. But if there is any differential
field / D k containing a solution to Σ , then by lemma 2.2 there is a differentially
closed L D /. Thus Σ has a solution in any differentially closed K D k.

Exercise. Let K be differentially closed. Let Σ be any set of differential poly-
nomials mX1...Xn. Let V(Σ) = {x G Kn : f ( x ) = 0 for all / G Σ} and let

I(V) = {ge K{Xι ...*„}: g(x) = 0 for all x G V(Σ)}. Then I(V(Σ)) = {Σ}
the smallest radical differential ideal containing Σ.

Let's make the quantifier elimination explicit. The atomic formulas in £
are of the form f(Έ) = 0 where / is a differential polynomial. Thus by quantifier
elimination every formula φ(v^'a) over a differential field k is equivalent to one
of the form:

n TO, rt

k=l

where fij,9ij G k{X). Of course Λ^»,j(π) ί ° if and only if

Thus every formula is equivalent to one of the form:
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We next show that there is an intimate relationship between types for DCF
and differential prime ideals. Let k be a differential field and let SΊ(fc) be the
1-types of DCF with parameters from k. For each 1-type p(v) £ S\(k}. Let
Ip = {/ £ k{X}: "f(v) = 0" £ p}. It is easy to see that Ip is a prime differential
ideal.

Lemma 2.7. p H+ Ip is a bijection from Sι(k) to the space of prime differential
ideals over k{X}.

Proof.
Suppose p, q £ SΊ(fc) and p ^ q. Then there is a formula <^(v, cz) £ p\ q. By

quantifier elimination there are differential polynomials f i j , g i such that

φ(v,a) O V(Λ /«'» = ° Λ ΛM * °]

Thus <£(v,ά) € p if and only if for some i all /y £ 7P but </t 0 /p. Since
φ(V)~a) £ p — g, we must have Ip φ Iq. Thus p\-> Ip is one to one.

For any differential ideal 7, let K be a differentially closed field containing
the fraction field of k{X}/I. Let p be the type over k realized by the image of
the indeterminate X. Then Ip — 7, so p ι— > 7p is onto.

For p £ Sι(k) we let flD(p) = RD(IP).
Let K D k. If α £ if, / £ fc{X}, and /(α) = 0, we say that a is a generic

solution of /, if and only if for all g £ k{X} if g <C / then </(α) / 0. For /
irreducible, α is a generic solution of / if and only if I(a/k) = /(/).

Definition. Let k be a differential field. We say that K D k is a differential
closure of k if K [= DCF and for any L \= DCF, if L D k} then there is an
embedding σ : K — » L.

Of course DCF is a model complete theory. Thus any embedding σ : K — » L
is necessarily an elementary embedding. Therefore a differential closure of k is a
model of DCF which is prime over k. Model theoretic considerations will allow
us to prove that every k has a differential closure.

Recall that a theory T is ω-stable if for any M |= T and A C M, \Sn(A)\ =

Lemma 2.8. DCF is ω-stable.

Proof.
Let k be a differential field. We must show that |5ι(*)| = |t|. But there is

a bijection between Sι(fe) and the space of differential prime ideals on k{X}. By
lemma 1.8, each prime differential ideal is of the form /(/) for some / £ k{X}.

We may now appeal to the following important basic results from the model
theory of ω-stable theories. If M D A we say that M is prime over T if and only
if for any N \= T with N D ^4, there is an elementary map j : M -+ N fixing A.
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We say that M is atomic over A if and only if every m G M realizes an isolated
type in Sn(A).

Theorem 2.9 Let T be an ω-stable theory.
a) (Morley) For any A a substructure of a model of T, there is M |= T,

such that M D A and M is prime and atomic over A.
b) (Shelah) If M and TV are prime over A, then there is an isomorphism

σ : M — » TV, which is the identity on A.

Corollary 2.10. If fc is a differential field then k has a differential closure
K. If K and L are two differential closures of fc, then there is an isomorphism
σ : K = L such that σ is the identity on k. Moreover K is atomic over k.

Excercise. a) Show that a type p G SΊ(fc) is isolated if and only if there is g of
order less than RD(IP) such that Ip is the only prime differential ideal containing
the minimal polynomial of Ip and not containing g.

b) Show directly that the isolated types are dense, [hint: For <£(υ,α), let
p G S\(k) be such that RD(p) is minimal. Let / be the minimal polynomial of
Ip. Show that φ(v,~a) Λ f ( v ) = 0 isolates p.]

[Note: The above arguments can be used to show that DCFP has prime
models even though DCFp is not ω-stable.]

The following lemma will be useful when we begin differential Galois theory.

Lemma 2.11. Let fc be a differential field and let K be the differential closure
of k. Then CK is algebraic over Ck- In particular, if Ck is algebraically closed,

Proof.
Let a G CK- Since K is atomic over &, p — t(a/k) is atomic. Clearly

«D(v] = 0" G p. Thus RD(p) < 1.
If RD(p) = 1, then, by the excercise above, there must be f ( X ) of order 0

(ie. / G k[X]) such that "I>(υ) = 0 Λ f ( v ) / 0" isolates p. But there are c G Ck

such that /(c) / 0 so this is impossible. Thus RD(p) = 0.
Thus there is f ( X ) G k[X] such that /(α) = 0. We claim that α is strongly

algebraic over Ck We may assume that / is the minimal polynomial of α over
k. Thus f ( X ) = Σ"=Q biX\ where bn = 1. Since /(α) = 0, D(f(ά)) = 0. But

n — 1 n

I>(/(α)) = LWΣ^ + ̂ '+^ + Σ^K
i=0 »=0

Since D(α) = 0, D ( f ( a ) ) ==Σ?=o £(*•>'• Since δ« = 1. Σ?=o £(*•>' = 0.
Since / is the minimal polynomial of α over fc, we must have all D(b{) — 0. Thus
all of the b% G Ck - So α is strongly algebraic over Ck .

The next lemma is another useful consequence of the fact that the differen-
tial closure of K is atomic over K.
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Lemma 2.12. Let K be a differential field. Every element of the differential
closure of K is differentially algebraic over K.

Proof.
Suppose a is in the differential closure F of K and α is differentially tran-

scendental over K. Let ψ(v) isolate tp(a/K). Since a satisfies no differential
polynomial equations over K, φ(υ) we can assume that ψ(v) is "f(v) φ 0"
for some / £ K{X}. Suppose / has order n. There is b £ F such that
j(n+ι) — o Λ /(&) φ 0. Clearly a and 6 have different types over k} contra-
dicting the fact that φ isolates the type of α over K.

Definition. A type p(u) £ S(A) is definable if for each formula φ(y,w) there is
a formula dφ(w) with parameters from A such that for all α £ A φ(v,a) £ p if
and only if dφ(a).

In a stable theory all types are definable. This has a very simple proof for
differentially closed fields.

Exercise. Let k be a differential field and let p £ Sn(K). Show that p is
definable. [Hint: Use the Ritt basis theorem to find /ι,...,/m £ h{X} such
that {g : "g(y] = 0" G_p} is the smallest radical differential ideal containing
fιL - . , Λn For A e k{X}, if 0(ΰ) is «g(v) = 0" , then dφ is Vz (Λ Λ(t ) = 0 ->
p(ϊj) = 0). Use quantifier elimination to get definitions of all formulas.]

We conclude this section by proving that differentially closed fields satisfy
uniform bounding.

Theorem 2.13. Let K \= DCF. Suppose <^(a:ι, ... ,a?m,t/ι, . . . , ? / / ) is an C-
formula then there is an N such that for any ~a G K1 if {x : φ(x,ά)} is finite then
it has cardinality at most N.

Proof.
We first note that it suffices to prove this for m = 1. If we can find uniform

bounds for ψι,...,^n, then we can find uniform bounds for \J φi. Thus by
quantifier elimination it suffices to consider

φ(x,y) = /\Λ(*,y) - O Λ g(x,y) + 0.

Let ψ(x,y,v) be the formula

Suppose α G K1 and
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Then the collection of formulas {φ(x, α, ί>ι), . . . , ψ(x,a, bn)} is inconsistent, while
every proper subset is consistent. This shows that theorem 2.13 is a consequence
of the following lemma.

Lemma 2.14. Let K be a differentially closed field. Let Λ , . . . , fn G K{X, Y}
and let φ(x>y) be the formula /\/, (^,y) = 0. There is a number s such that
if {φ(x, C i ) , . . . , <^(af, cm)} is inconsistent, then some subset of size at most s is
inconsistent.

Proof.
Let m i , . . . , r r i M be a listing of monomials in X^ containing all monomi-

als occuring in any // (in particular assume mi = 1). Thus we can find α, j

differential polynomials in Y such that /,- = Σ?=ι α»,jmr
Suppose N > M + 2. We will show that for any ci , . . . ,c#, if {<^(ϊ7, Cj) :

1 £ z ^ TV} is inconsistent, then there is a subset of size M + 1 which is
inconsistent.

Consider F{(Z\,..., ZM, y) = Σ α»,j^j For each c; , let σj be the system
of linear equations

n

and let
N

j=ι

Using elementary linear algebra we see that if Σ is inconsistent, there are
such that Λj=ι σ«j ^s inconsistent. In this case surely

inconsistent.
On the other hand if Σ is consistent there are ή , . . . , ZM such that the

solutions to Σ are exactly the solutions to /\J =1σ, J. Suppose {<£(«, CiJ : j —
1, . . . , M} is consistent. Let α be a solution. Building up monomials from Έ we

get (1, /?2 , . . . , βu] a solution to /\^=l σij . But then (1, /%, . . . , /?M) is a solution

to Σ and α is a solution to Λj=ι Φfii'cj)-
Thus if every M + 1 element subset of {φ(x, Cj) : j = 1, . . . , N} is consistent

then the entire set is consistent.

Lemma 2.14 is a special case of a more general fact.

Definition. Let T be a first order theory. We say that φ(x,~a) has the finite
cover property if for arbitrarily large N there are αi, . . . , a^ such that {φ(x, αt ) :
i < N} is inconsistent with T while every subset of size N — 1 is consistent. We
say that T has the finite cover property (FCP) if there is a formula with the
finite cover property. Otherwise T is said to be NFCP.

In T is unstable then T has the finite cover property. Both uniform bounding
and lemma 2.14 are weak forms of NFCP. Poizat showed using the method of
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pairs that the theory of differentially closed fields has NFCP. In fact, by a result
of Shelah, if T has uniform bounding and elimination of imaginaries (which we
will prove for DCF in the next chapter), then T has NFCP.

References
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to use stability theoretic methods. The proof of uniform bounding given here is
due to van den Dries and works equally well for separably closed fields.

The model theoretic results of Morley and Shelah can be found in Sacks'
Saturated Model Theory or Lascar's Stability in Model Theory.

Differentially closed fields of prime characteristic are also interesting. They
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§3. Elimination of Imaginaries

Shelah introduced the structure Meq obtained by adding imaginary ele-
ments which are names for equivalence classes of 0-definable equivalence rela-
tions. Imaginaries smooth out many arguments from stability theory. In some
cases we can show that the introduction of imaginary elements is unnecessary.
Elimination of imaginaries turns out to be one of the central ideas in the model
theory of fields. In particular if we can eliminate imaginaries then we may rep-
resent definable quotients as definable objects.

We will show that differentially closed fields have elimination of imaginaries.
We first work in a general setting.

Definition. Let T be any theory and let M be a suitably saturated model of
T. Let p be a (possibly incomplete) type over M. We say that B is a canonical
base for p if B is definably closed and whenever σ is an automorphism of M, σ
fixes the realizations of p (setwise) if and only if it fixes B pointwise.

Since we do not require p to be complete it makes sense to talk about
canonical bases for formulas.

Lemma 3.1. Suppose B is a canonical base for φ(v, a). Then there is a formula

ψtyiW) and 6 £ B such that φ(v^) *-+ φ(v^b) and $(y,T)) ψ+ ψ(y,b ) for all
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Proof.
Let Γ(ϊ7) = {φ(U) : ψ has parameters from B and φ(v,ά) —»• ψfi)}. We will

show that Γ(U) —> φ(v,'a). Suppose not. Then by saturation there is c E M such
that Γ(c) and -^(c, α). Ift(l?/B) — t(c/B), then there is an automorphism of M
fixing B and sending c to c'. Since any automorphism which fixes B normalizes
<^(ΐ7,α), we have -><£(c',α). Thus t(c/B) -+ -ιφ(v,~a). Hence there is a formula
Θ(U) with parameters from B such that θ(v) £ t(c/B) and 0(U) —>• -u£(ϊ7, α). But
then -ι0(ΐ7) £ Γ, contradictingj^c). Thus Γ(ϊΓ) —»• <^(U,α) and by compactness
there is a formula VΌ(^, b) with 6 E 5 such that 0(ϊ7, α) <-»• VΌ(^, 6). (Here we have
just reproven the well known fact that a set X is definable from A if and only
if in any saturated enough model every automorphism that fixes A, normalizes

*)•
If b and 6 realize the same type over the empty set then there is an auto-

morphism σ taking b to b . Since this automorphism does not fix 5, it does not

normalize φ(v, a). Thus φ^(v^K) </+ ^oO>»&) Thus there is θ(w) 6 *(6), such
that

θ(c)Λcίb^(fo(v,b)^(ψQ(v,c)).

Let ψtytw) = ψo(lϊ,w) Λ ί(t/J).

In particular the canonical base for a formula will be the definable closure
of a finite set.

Definition. A theory T admits elimination of imaginaries if every formula
<^(U, α) has a canonical base.

The next lemma gives the connection between elimination of imaginaries
and equivalence relations.

Lemma 3.2. Suppose T admits elimination of imaginaries and has two constant
symbols. Let M [= T and let E be a 0-definable equivalence relation on Mn.
There is a 0-definable / : Mn -> Mm such that xEy & f ( x ) = f ( y ) .

Proof.
By elimination of imaginaries and 3.1, for each formula <^(v",ά), there is a

formula ψά{'v,'w) and a unique 6 such that <^(ΰ",α) «-»• ^("v, 6). By compactness
we can find ψι,^.., ̂ n such that for all α there is an i and a unique 6 such that
φ(V)~a) «-» ^<(17,6). By the usual coding tricks we can reduce to a single formula
V> (a sequence made up of the distinguished constants is added to the witnesses
6 to code up the least i such that ψi works).

To prove the lemma let φ(v,w) be UEw and let / be the functions Ίϊ i—» 6,
where 6 is unique such that vEά O> ψ(Έ,])).

The next lemma gives a test for elimination of imaginaries. We say that
B is a canonical base for a finite set of types if and only if an automorphism
permutes the types if and only if it fixes B.



55

Lemma 3.3. Let T be an ω-stable theory and let M |= T be suitably saturated.
If every finite set of conjugate complete types over M has a canonical base, then
T admits elimination of imaginaries.

Proof.
For any formula <^(x,y), let Eφ(y^) <& Vx (φ(x,y) «-+ φ(x,Ί}). An auto-

morphism of M fixes φ(x, α) if and only if it preserves the E^-class of ~a. Let
Pi, . . . ,pn be the global types of maximal rank that contain Eφ(y,a).

We can partition {pi, . . . ,pn} into finitely many conjugacy classes. For each
class we can find a canonical base B.

Let A be the union of the canonical bases. Clearly an automorphism per-
mutes the pi if and only if it fixes A. An automorphism of M permutes p\ , . . . , pn

if and only if it fixes the Eφ class of α. Thus A is a canonical base for φ(x,a).

Elimination of imaginaries for algebraically closed fields, differentially closed
fields and separably closed fields can be proved using the following classical
theorem from algebraic geometry.

Definition. Let K be a field and let / be an ideal in ίίpf]. We say that k is a
field of definition for / if I is generated by polynomials in k[X].

Theorem 3.4. Every ideal I in K[X] has a unique smallest field of definition
k. Any automorphism of K which fixes I fixes k pointwise.

Proof. Let M be a basis of monomials for K[X]/I as a vector space over K.
Each monomial u £ K[X] can be written as ^α^m,- -I- gu where au>l £ K,
mi £ M and gu £ /.

Let k be the subfield of K generated by all the auj.
For any / £ .K^-X"], / can be written as £^ 6uw, where each u is a monomial.

Thus

= bu(u -

If / is in /, then, since each u — Σ αU)l m, is in I and the mt are a basis for
K\X]/I, each of the a — 0. Thus the u - ^α^ra,- generate the ideal /, but
u — Σ αu>t m, £ k[X]. So k is a field of definition for /. _

Suppose / is a second field of definition for /. Let /i, . . . , fs £ l[X] generate
/. For each monomial tί, there are gUtι , . . . , gUjS in K\X] such that iί— ̂  αιt,«m* —
Σ,9u,ifi Viewing the αu>l and 0U)i as variables, we get a system of linear equa-
tions over l[X] This system has a solution in K and hence in /. But then the
mi form a basis for K\X]/I, so if u - ^cU)t mt £ / we must have cUjt = αU j t .

Thus fc C /.
Let α be an automorphism of K fixing 7. For each monomial u, a(u -

Σα«,*'m«') = u- Σα(α",*')m«' ^ 7. Again since the mβ form a basis for K[X]/I,
we must have a(aU)i) = αU j l . Thus α fixes fc.



56

Corollary 3.5. Let {/ι,...,/n} be a set of conjugate prime ideals in . .
There is a subfield k such that if α is an automorphism of K, a permutes
/!,...,/„ if and only if a fixes k pointwise.

Proof.
Let 7 = Π^j Since the Ij are conjugate, this is an irredundant primary

decomposition of I. Let k be the field of definition of I. Any automorphism
of K which permutes the Ij fixes / and hence fixes k pointwise. On the other
hand, if a fixes k pointwise, α fixes I. Hence by the uniqueness of primary
decomposition £there is a unique way to write a radical ideal as an intersection
of prime ideals), a must permute the Ij.

We next give a version for differential fields.

Corollary 3.6. Let {/i, . . . ,/n} be a set of conjugate differential prime ideals
of K{Xι, . . . , Xm}. There is a subfield k C K such that an automorphism of K
permutes the ideal Ij if and only if it fixes k pointwise.

Proof.
Let J = Π^j J is a radical differential ideal. Thus by the Ritt basis

theorem it is the radical of a finitely generated differential ideal. Let /i, . . . , Λ

be such that J = {/i, ...,/,}. There is an N such that all /,• G K[X^ : i <

mj < N]. Let J0 = J Π K[X\j) : i < m, j < N]. Let k be the field of definition
of JQ Clearly any automorphism of K fixes J if and only if it fixes Jo if and only
if it fixes k pointwise. By theorem 1.19 and the uniqueness of the decomposition
for radical ideals, an automorphism fixes J if and only if it permutes the Ij.

Theorem 3.7. The theory of algebraically closed fields and the theory of dif-
ferentially closed fields admit elimination of imaginaries.

Proof.

a) algebraically closed fields:
Let K be algebraically closed. For p £ Sn(K), let

, . . . , Xn] : «/(ΰ) = 0" € p}.

This map is a bijection between n-types and prime ideals in -Kpf]. If pi, . . . ,pn

is are conjugate complete types, we get a canonical base for the set by taking
the field of definition for Ipl , . . . , Ipn given by 3.5. By lemma 3.3, the theory has
elimination of imaginaries.

b) differentially closed field:
Similar using 3.6.
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§4. Linear Differential Equations

In this short section we will review some of the basic theory of linear differ-
ential equations. This will be used in our analysis of ranks in §5.

Let k be a differential field.

Definition: We define the Wronskian of ΛΌ, . . . , Xn to be the determinant

W(X0,...,Xn) =

χ(n) χ(n)
ΛQ Λl

Xn

Lemma 4.1: Let XQ,...,xn £ fc, then W(XQ, ... ,xn) = 0 if and only if
XQ, .. , ) X n are linearly dependent over Ck>

proof:
(<=) Suppose CQ, . . . , cn £ Ck are not all zero and J^ c, x, = 0. Taking the

derivative: 0 = D(^c, a?t ) = 5^ct aj( . Continuing we see that

= 0.

Since the columns of the matrix are linearly dependent, W(x$,..., xn) = 0.
(=>) We proceed by induction on n. Suppose W(XQ, . . . , xn) = 0, then there

are αt £ fc, not all zero such that

= 0.
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Without loss of generality we assume that αo = 1. By induction we may assume
that W(xι,. . . , xn) ± 0. Thus a#) + £?=1 αt xp} = 0 for each j < n. Taking
the derivative we see that

*?> = <).

Thus
/ *< \

=°

But then the columns of the Wronskian determinant for #ι, . . . , xn are linearly
dependent unless all D(α, ) = 0.

Let L(X) = X^ + ΣΓJo1 αi-X W, where α0 ϊ . . . , αn_ι £ k. We consider first
the homogeneous linear equation L(X) = 0

Lemma 4.2: If xQ, . . . , xn £ fc are solutions of L(X) = 0, then XQ,...,xn

are linearly dependent over Ck

proof:

W(x0...xn)= , . " =0,

as the rows are linearly dependent over k.

Let K D k be differentially closed.

Lemma 4.3: In K there are x\,..., xn linearly independent solutions to L(X) =
0.

proof:
Given a ? ι , . . . , arm with m < n. We can find xm+ι G -K" such that L(xm+ι) =

0 but W(#ι,. . . , xm+ι) φ 0. (VF(a?ι, . . . , #m+ι) has order m so this system can
be solved in any differentially closed field.)

It is also easy to see that if a ? ι , . . . ,xn are solutions to L(X) = 0. Then
dXi) = 0 for any constants c i , . . . , cn. Summarizing:

Theorem 4.4: If X D fc is differentially closed then there are x i , . . . , xn £ K
which are linearly independent over CK such that the solution set for L(X) — 0
is exactly the span of x i , . . . , xn over Cκ

We call {x\... xn} a fundamental system of solutions to L(X) = 0.
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If 6 G K and y0,2/ι are solutions to L(X) — 6, then L(y0 - yι) =
L(yι) = 0. Thus if y is a fixed solution to L(X) = 6, then every other solution is
of the form x + y where x is a solution to L(X) = 0. In particular if x\,..., xn £
K is a fundamental system of solutions to L(X) = 0 then {y + Σ c*x* : c» ^ ̂ )
is the set of solutions to L(X) = b m K.

Definition: Let K/k be differential fields. We say that K is a Picard-Vessiot ex-
tension of k if there is a linear differential equation L(X) = 0 and {x\,..., xn} C
K a fundamental system of solutions such that K = &{zι , . . . , xn) and Ck = Cκ
We say that K/k is a Picard-Vessiot extension for L.

The following theorem of Kolchin follows easily from the construction of
differential closures.

Theorem 4.5: Let k be a differential field with Ck algebraically closed and let
L(X) = 0 be a homogeneous linear differential equation over k. There is K/k a
Picard-Vessiot extension for L. Moreover K is unique.

proof:
Let F be the differential closure of k. By lemma 2.13 CF = C*. By theorem

4.4 we can find x\,..., xn £ F a fundamental system of solutions for L(X) = 0.
Thus K = k(xι,..., xn) is a Picard-Vessiot extension of k.

Suppose K\ is a second Picard-Vessiot extension of k. Let F\ be the differ-
ential closure of K\. By lemma 2.12 Cpi — Cκλ

 = Cfc.
Since F is the differential closure of fc, we can embedded F in ί\. Let

2/1 - - 2/n be a fundamental system of solutions of L(X) = 0 such that KI =
k(y\ - - 2/n) But then each x, is in the span of (y i , . . . , yn) over Cfc and each yi
is in the span of (x\ ...xn) over C*. Thus A' = KI. Thus Z/(X) = 0 determines
a unique Picard-Vessiot extension of k.

References

Most of the material in this section can be found in any basic differential
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extensions is in [Kolchin 1].
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§5. Types and Ranks in Differentially Closed Fields

Throughout this section we work inside K a very saturated differentially
closed field.

Recall that a is algebraic over a set B if and only if there is a formula φ(v, w)
and 6 G B such that φ(a,b) and {x : φ(x,b)} is finite. We say that a is strongly
algebraic over B if a is a zero of an ordinary polynomial with coefficients in the
subfield generated by B. For any 6, D(b) is algebraic over 6 but not necessarily
strongly algebraic over 6. The next lemma sorts out the relationship between
these notions.

Lemma 5.1: Let k be the differential field generated by B. Then α is algebraic
over B if and only if it is strongly algebraic over k.

Proof:
Suppose a is algebraic over B. Consider / = I(a/k). If RD(I) = 0, then

α is strongly algebraic over k. Suppose RD(I) > 1. Let f ( X ) be the minimal
polynomial of /. Let K be the differential closure of k. Let fι G K{X} be an
irreducible factor of /. Then f\ and / have the same order. By saturation there
is 6 G K such that I(b/K) = 7(/ι). By lemma 1.10, I(b/K) Π k{X} = I. Thus
6 and α realize the same type over k. But 6 ̂  K, while, since α is algebraic over
fc, anything with the same type over k must be in the differential closure K, a
contradiction.

The other direction is obvious.

Exercise. As a corollary show that the definable closure of B C K \= DCF is
just the differential field generated by B.

We next give a concrete algebraic characterization of forking for one types.
Suppose K C L, q G Sι(K), p G Sι(L) and q C p. We will show that p forks
over K if and only if RD(p) < RD(q). We begin by recalling some basic facts
and definitions from stability theory. [Alternatively, the reader could just take
this as the definition of forking.]

Definition: Let p G Sι(k). We say that φ(v,w) is represented in p if and only
if for some α G fc, φ(v^ά) G p.

We say that q D p is an heir of p if every formula represented in q is
represented in p.

If K \= DCF and L D #, then any p G Sι(K) has a unique heir in Sι(L).
We use the following as our definition of forking.

Definition: Let k C /, p G Sι(i), q G Sι(/) and p C q. We say that q does
not fork over k if for all M,N \= DCF such that fc C M, M U / C TV, there is
Pi G SΊ(M), #ι G Sι(N) such that p C pi, q C gx and #ι is the heir of p\.

We will also use the following lemma.



61

Lemma 5.2: Let fc, /,p, q be as above. Suppose for every K \= DCF with / C K
there is pi £ Sι(K) such that Pi I> p and for all qι £ 5ι(^), if q\ 3 g, then <ft
represents a formula not represented in p\. Then g forks over k.

We can now give our characterization of forking.

Theorem 5.3 Let k C / be differential fields, let p £ Sι(k),q £ Sι(l) and p C q.
Then q forks over k if and only if RD(q) < RD(p).

Proof:
Suppose RD(q) < RD(p). Let K (= DCF, with # D /. Let / be the

minimal polynomial of Ip. Let /i £ K{X} be an irreducible factor of the same
order. Let p\ £ Sι(K) be the type of a generic solution of /i. Then 7P1 = /(/i)
and /(/!) Π fc{X} = /(/), so p C Pl. Then ΛD(pι) = RD(p). Let βl £ Sι(K)
be any extension of q. Since g contains some equation of order less than RD(p),
qι represents a formula not represented in pi (namely a formula asserting that a
non-trivial differential polynomial of order less than RD(p) vanishes). Thus by
lemma 5.2, q is a forking extension of p.

Suppose RD(p) = RD(q). Let K,L \= DCF with K D k and L D / U X.
Let / be the minimal polynomial of 7p, and g be the minimal polynomial of Iq.
Then g\f (by lemma 1.4). Let gι be an irreducible factor of g in £{X} of the
same order and let q\ be the type of a generic solution to g\. Then p C qι and
RD(qι) = RD(p). Let pi be the restriction of q\ to K. It suffices to show that
qι is the heir Of pi.

Let /i be the minimal polynomial of pi. Then /j is irreducible in -K{X}
and remains irreducible in L{X}. But since /i £ I ( g ι ) , gι\fι> Thus 5fι = α/i
for some α £ L. Without loss of generality, we may assume that g\ — f\.

Let φ(v^~a) be a formula in q\. By quantifier elimination, there is a differ-
ential polynomial Λ(v,α) of order < RD(q\) such that

DCF \ - ( f l ( v ) = QΛh(v,w)ΪQ)-+φ(v,:w).

But /ι(ϋ) = 0 £ pi and h(vj)) φ 0 £ pi for any 6. Thus φ(v,T>) is represented in
Pi. Thus gi is the heir of pi and q is a nonforking extension of p.

Exercise: For n-types we can give the following characterization of forking. For
p £ Sn(K). Let K be a differentially closed field, p(x) £ Sn(K), and Jb C K.
Then p does not fork over k if and only if V(Ip\k) is an irreducible component
of V(/p), where 7(7) - {x : f ( x ) = 0 for all / £ /}.

We now define several notions of rank.

a) U-rank:
Let p £ Sι(fc). We say RU(p) > a + I if and only if there is q a forking

extension of p with RU(q) > a. For β a limit ordinal Λί7(p) > β if and only if
for all a < /?, Λ(7(p) > α. In particular RU(p) = 0 if and only if p is algebraic.
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b) Morley rank:
Let p e Sι(k). For β a limit ordinal RM(p) > β if and only if for all α < /?,

RM(p) > a. We say RM(p) > α+ 1 if and only if for any K D fc, if # |= DCF,
then p is a limit point of the types g £ S\(K] with RM(q) > a.

If # is a forking extension of p then RM(q) < RM(p). Thus RM(p) >
RU(p).

c) depth:
For P a differential prime ideal in k{X}} let the depth of P be the largest

N such that there are differential prime ideals P C PI C PI ... C PN
We can define RH(p) to be the supremum of the depths of differential prime

ideals P C K{X] where K D k and P Π i{X} = V fNote in [Poizat 2] there
are three possibly inequivalent definitions of depth. Poizat refers to this notion
as "height" though we find "depth" more descriptive.]

Lemma 5.4 Let p £ Sι(Ar). Then RU(p) < RM(p) < RH(p) < RD(p).

Proof:
1) We always have RU(p) < RM(p).

2) We claim that for any differentially closed field K the depth of a differ-
ential prime ideal is at most RD(p). Suppose PQ C PI are differential prime
ideals. Let /t be the minimal polynomial of P,. If the order of fι is equal to the
order of /o then /i divides /Q. Since PQ is prime this contradicts the fact that
/o is the minimal polynomial of PQ.

3) We claim that RM(p) < RH(p). It suffices to prove this for types over
a suitably saturated K \= DCF. In this case RM(p) > α + 1 if and only if p is a
limit point of the types of Morley rank at least α.

Let Dn(K) be the types of rank at least n. By induction, if p € Dn(K],
then RH(p) > n. Suppose p £ Dn(K) and Ip has depth n. Let / be the
minimal polynomial of Ip and let s be the separant of /. Suppose q £ Dn(K)
and "/(«) = 0 Λ s(υ) ± 0" £ q. Then Iq^.Ip. Since, Ip has depth n and Iq has
depth at least n, we must have p = q. Thus "f(v) — 0 Λ s(v) φ 0" isolates p in
Dn(K) so ΛM(p) = n.

Note in particular that p is an algebraic type if and only if RU(p) =
RM(p) - RH(p) = RD(p) = 0. This yields a simple but useful corollary.

Corollary 5.5: If RD(p) = 1, then RU(p) = ΛM(p) = RH(p) = 1.

In algebraically closed fields there are analogous notions of rank: U-rank,
Morley rank, depth and Krull dimension (transcendence degree) and these no-
tions are all equal.

We next argue that the constant field of a differentially closed field is a pure
algebraically closed field.
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Lemma 5.6 Let K be a differentially closed field. Suppose A C Oχ is K-
definable. Then A is definable in the pure field (£#,+, •)•

Proof:
By quantifier elimination, it suffices to prove this for sets^of the form f ( x ) =

0, where / G K{X}. Say f ( X ) = g(X) + Λ(T), where g(X) G K\X], h(X) G

K{X} and every monomial in h involves some Xf' where j > 1. Thus for
~x G Cj£, Λ(af) = 0. Thus without loss of generality the definable set A is just
the points in CK which are solutions to a polynomial equation over K.

By definability of types (in the theory of algebraically closed fields), if B C
Kn is definable in the pure field K, then C^ Γ) B is definable in the pure field
Cκ Thus our set A is definable in the pure field CK-

Corollary 5.7: If p G Sn(K) is a type of an n-tuple of constants, then RU(p)
is equal to the transcendence degree of K(oi)/K where ~cϊ realizes p.

Corollary 5.8: If p is the type of a generic solution of an nth order linear
differential equation L(X) = 0, then RD(p) = RU(p) = n.

Proof:
Let RD(p) = n. Let K [= DCF with L(X) G K{X}. Let xlt... ,zn G K be

a fundamental system of solutions for L(X) = 0. There is a definable bijection
between solutions to L(X) = 0 and Cg . Thus the rank of the set of solutions
is equal to the rank of Cn. But RU(Cn) is the same as the rank computed in
the pure algebraically closed field. For a generic solution, c are algebraically
independent, thus RU(p) = n.

Corollary 5.9. If p is the type of a differential transcendental, then RU(p) —
RD(p) =ω.

Proof.
For each n, p has a forking extension where for some new element α we look

at the generic solution of X^ = a. This is a type of U-rank n.

Corollary 5.10 DCF has Morley rank ω + 1.

We next give two bad examples. The first shows that it is possible to have
RM(p) = I with RH(p) = 2. In the second we show that it is possible to have
RH(p) = I and RD(p) = 2.

Open Problem. Do we always have RM(p) = RU(p}Ί

We first give a non-linear example where ί7-rank is equal to the differential
rank. Let f ( X ) G C[X] be a polynomial with constant coefficients and consider
the differential equation X" = X'f(X). Let g(X) G C[X] be a primitive of /,
that is -jfe = f. Let K be a differentially closed field and let p be the type of
a generic solution of X" = X'f. Suppose F D K and let c G CF - CK- Let q
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be the type of a generic solution to X' = g ( X ) + c. It is easy to see that q is a
forking extension of p and RD(q) = I . Thus RU(p) = RD(p) = 2.

Consider next the differential equation X" = ^-. If we apply the same ideas
we are tempted to say that for c a new constant any solution to X' = ln(X) + c is
a solution to the original equation. This does not work since the second equation
is not an algebraic differential equation and hence does not make sense over an
arbitrary differential field. We will see that in fact the type of a generic solution
to X" = ~- has Morley rank one.

We first argue that this type has depth two. Let P0 be the ideal I(XX"-X')
and let Pl = I(X'). Clearly if X1 = 0, X" = 0. So XX" - X1 = 0. Thus
PO C PI. Further for any constant c, I(X — c) D PI , thus P0 has depth at
least two. But the depth of P0 is bounded above by RD(PΌ) — 2. Thus PQ
has depth two. Lemma 5.12 shows that I(X') is the only depth one prime ideal
containing XX" — X' . Before that we give a simple lemma about differentiating
polynomials.

Definition. Suppose f ( X ) G K [ X ] . Let /*(X) G K^\ be the polynomial
obtained by differentiating the coefficients of /. That is if f ( X ) =

where mt is a monomial in the various X^ , then f*(X) =

Lemma 5.11. For f ( X ) G K[X], D ( f ( X ) ) = f * ( X ) +

More generally: If f ( X ) G K[X, X' ... XW], then

t=0

Proof.

Let / X = aiχi Then:

ί + X'

The general case can be proved inductively in a similar manner.

Lemma 5.12. Let f ( X ) = XX" - X1 . Suppose g ( X ) is irreducible of order
one and / G I(g), then X1 G I(g).

Proof.

Let g(X) = ΣLofln(^)(^/)n

> where an G K[X], N > 0 and aN φ 0.
Then, by lemma 5.11,

D(g(X)) = f; <(*')" + f; ̂ (X')"+1 + X" Σ n«» W1-1-
n=0 n=0 n=0
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Let

AW = f; naa(xr + *(Σ <(*τ + Σ ̂ (*
n=0 n=0 n=0

Consider XD(g(X)). Substituting ^ for X" ', we see that
/ι(mod {/)). Since D(g(X)) and /(X) are in 7(0), we must have /i G
Since /i has order one, g must divide A .

The leading term of /i is X%$-X' , while the leading term of 0 is aNX'N.

Thus for some λ G K we must have Xηffi = λαjy Suppose a^ — Y^u^X* '.

Then X^ - £ι6l -X'ί. Then A6m = m6m, so λ = m. It is then easy to see
that for all i < m, 6, = 0. Thus αjv = bmXm. Replacing g by -̂ if necessary,
we may assume that α^ = Xm.

case 1. m = 0.
In this case ON = 1 and /i has degree N.
The coefficient of X'N in /! is

. - v ΛΓ ,+ - X = N +

that

.

Consider the coefficients of (X')Q on both sides of the equation. We get

Suppose αo φ 0. There is a largest M such that XM divides OQ. Then
XM+l\a*0X, but then we must have X\(N+ ^%±X), which is impossible. Thus
α0 = 0. But if α0 = 0, then X'\g. Since g is irreducible and aN = 1, X' = g, as
desired.

case 2. m > 0
Then /i = m(X' + u(X))g, for some u(X) G /f[X]. Considering the coef-

ficients of (X1)0 we see that Xa^ = miί(X)αo As in case one, this tells us that
either α0 = 0 or X\u(X). If α0 = 0, then as above g ( X ) = Xt ', contradicting
the fact that αjy = Xm. Thus we may assume there is v(X) G K[X] such that

= Xv(X).

Looking at the coefficients of X1 we see that:
Λ

NCLN + AΌjv + X ς^ J1 - m«JV-i +
σX

Since α^ = Xm, a*N = 0, thus

(7A



Thus Xm divides X a£χ

 l — raαjv-i- An easy calculation shows that
Xm \VN-I. Say αN_ι = w(X)Xm, where w € K[X]. Then

Thus I^F = mu — 3Jr. But this is impossible since v and w are polynomials.
Thus we have a contradiction.

Corollary 5.13. Let p be the type of a generic solution to XX" — X1 . Then p
has Morley rank one.

Proof.
The formula XX" = X1 Λ X' ^ 0 isolates p from all other non-algebraic

types.

We next consider an example of an order two equation where the depth is
one. Let F be a differential field and let x £ F be such that D(x) = 1. Consider
the Painleve equation X" = 6X2 -f x.

Theorem 5.14 (Kolchin) If η is a solution to the Painleve equation then the
transcendence degree of F(η)/F is either two or zero.

Corollary 5.15 If p is the type of a generic solution to the Painleve equation,
then p has depth one.

Proof. If RH(p) = 2, then there is a differential prime ideal I such that Ip C I
and RH(I) = 1. But if μ is a generic solution for 7, then μ satisfies the Painleve
equation and the transcendence degree of F(μ)/F is one.

proof of 5.14.
Suppose not. Then RD(I(η/F)) is one. Let / be the minimal polynomial

of I(η/F). f has order one. By lemma 5.11,

But η" - 6η2 + x. Thus

0 - D ( f ( η ) )

Thus -j^X1 + (6X2 + x)j^τ + f*(X) is in I(η/F). Thus / must divide

•j^X1 + (6X2 + x} §χϊ + /*PO The next lemma shows that this is impossible.

The next lemma is about polynomial rings.

Lemma 5.16. Let p(X,Y) G F[X,Y] - F. Let q(X,Y) = Y j% -f (&X2 +
c)^v "̂ ~ I7*- Then q is not divisible by p.
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Proof.
Suppose p divides q. The degree (in the usual sense) of q is at most the

degree of p + 1, thus q = (α + bX + cY)p.
Let j be largest such that Y; occurs in some term of p.
Let i be largest such that dX{Y^ is a term of p. The coefficient of XΎ^1

in q is zero, while the coefficient ot Xιγi+l in (α + bX + cY)p is cd. Thus c = 0.
Similarly the coefficient of Xl+lγi in q is zero, while in (a + bX)p it is 6d. Thus
6 = 0. Thus for some α £ F, g = αp.

Let p = Y^j=QpjX^ where PJ £ F[Y] and pn φ 0. For notational simplicity
we let pi = 0 for i < 0 or i > n.

Since q = αp,

This yields the system of differential equations:

We solve for j = n + 2, n + 1 and n.

6^ = 0. Thus pn = iί0, for some w0 G F with % / 0.

6 ^y1 = 0. Thus pn_ι = VQ, for some VQ E F.

6 p£γ2 = — lίό + αw0 Thus pn_2 = t^o^ + ^o» where WQ = — ̂ (u'Q — αιt0)
and

We claim that for any k we can write:

The above arguments show that it is true for fc = 0. Assume it is true k.

1= n-3k-l
Using the inductive assumptions we see that

= (n - 3*)«fcy
2*+1 + (-v'k + avk

Thus pn_3*_3 = «ife+ιy2*+2 + rfc+1y2fc+1 + . . ., where

1 fn-3k\
= ~6 (2ikT2 J «*•



and
v'k - avk - (n -

Γk+1 = ~
6 2*

Similar arguments for the cases j = n — 3k — 2 and j = n — Zk — Z yield

and

Pn-3(*+l)-2 =

where:

\
Vk+1 = ~ 6 - 2ΪT2 - J (3)

l)aru>t + (n - 3fc -

and

(1) gives a recursive definition of u^. This yields:

We know that t/0 is nonzero. If n is not divisible by three, then (7) would
imply that for all i, u^ φ 0. Since pn-3k = 0 for Ar > ^, we must have n = 3m
for some m. Then by equation (7) for u^ = 0 if and only if k > m + 1.

Using (7) and (5) we have

β

This giver a recurrence relation for the wk. Solving this we get:

. (8)

For 1 < / < 3, pn-3m-i = P-i = 0, thus um = rm = vm = sm = wm=tm =
0. Since wm = 0, equation (8) implies that r/ό — auQ = 0 (note that all of the
terms in the product are 1 nonzero). But then (8) implies that for all fc,

wk = 0. (9)



and (7) implies that for all fc,

u'k - aUk = 0. (10)

Since all of the wk = 0, (3) implies that for all k vk — 0 and then (2) implies
that all of the rk = 0.

Using (7) and the fact that all of the r^ = 0 we can simplify (6) to

-3i+ 3 l / n - 3 k - 2

Solving this reccurence relation for tk we get:

t+1/-l\ ^n-Si + S n-Si +
= X U°Σ(Π— — Π — 2ϊ—

h=0 \i=l ί=Λ+l / / Ί 1 x

'-Λ*. Λ n - 3 i + l

Since tm = 0, the above equation yields:

Substituting the above into (11) and simplifying we have that if 1 < k < m
then:

In particular for each fc such that α < k < m, there is a positive rational
number βk such that (-l)k+ltk = βkxuQ. Thus (-1)*^ = A(«tιό + «o) [note:
this is the one point in the proof where we use the fact that D(x) = I (though
any positive rational would do)].

Thus

(-l)*+1(*ί - <4) = βk(x(u'0 - αtio) + no).

But u'0 — auo = 0, so (— l)*+1(ί'j. — at'k) is a positive rational multiple of UQ.
Since all of the u>jt = 0, (4) simplifies to:

- 3* -

So
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But for 1 < k < m, (—1)*^ — atk is a negative rational multiple of UQ.
Using this and the fact that s0 = 0, it is easy to show by induction that if
1 < k < m, then ( — l ) k S k is a positive rational multiple of UQ. In particular
sm φ 0, a contradiction. This concludes the proof.

Note: The 6 in the Painleve equation plays no role in the above proof, (ie.
it would work just as well for X" = X2 + x).

Lemma 5.16 can also be used to show that Cp(η) — CF>

References
All of the details on forking and ranks can be found in Lascar's book Stability

in Model Theory. Most of the material in this section is taken from [Poizat 2].
The analysis of the Painleve equation is due to Kolchin, extending work of
Kovacic. As far as I know it is unpublished. The version I have seen is in a
letter from Kolchin to Carol Wood.

§6. Non-minimality of differential closures

In this section we will show that differential closures need not be minimal.
We will find a differential field k with differential closure K such that there is
a differentially closed L D k with L properly contained in K. In this case L is
also a differential closure of fc, so K and L are isomorphic over k. Thus we can
properly embed K into itself fixing k. This theorem was proved independently
by Kolchin, Shelah and Rosenlicht. We will follow Rosenlicht's proof.

The first lemma gives a criteria for telling if a prime model is minimal.

Lemma 6.1. Let T be an ω-stable theory. Suppose M \= T is prime over A. If
M is minimal over A, then whenever 7 C M is a set of indiscernibles over A, /
is finite.

proof.
Suppose M is minimal over A and / C M is an infinite set of indiscernibles

over A. Let 6 E 7 and let J = 7 \ {b}. Let N \= T be prime over A U J.
There is an elementary embedding of TV into M fixing A U J. Thus, since M
is minimal over A, N = M and M is prime and atomic over A U J. There is
a £ A, GI, . . . , cn £ J and a formula <^(t;,ά, c) isolating the type of 6 over A U J.
Let d G J \ {ci,..., cn}. Since φ(v,a,c) isolates t(b/A U J),

M |= <£(v,α, c) —> v φ d

and
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Since b and d are indiscernible over AU{CI, . . . , cn}, we must have M |= φ(d, α, c),
a contradiction.

The next theorem is the algebraic core of the proof. This result will also be
useful in the next section when we build many models.

Theorem 6.2 (Rosenlicht). Let k C K be differential fields such that the
CK is algebraic over Ck Let C denote Cfc. Suppose / G C(X)} cι,...,cn G

Suppose xι,£2 £ K are solutions to Xz = αt /(Xt ), where 01,02 G fc. If xi
and #2 are algebraically dependent over fc, then each x, is algebraic over k or

We give two partial fraction decompositions which will prove useful.

Ex 1): f ( X ) = τfc.

/(*) ~ X
d

Ex 2): f(X) = X3- X2.
Let u(X) = Zf± and v(X) = jf.
Then

du -1

So

and
1 1

X3 - X2

1 1

dX'

CoroUary 6.3. Let C be a field of constants and f ( X ) = ̂  or f ( X ) =

X3 — X2. Let K be the differential closure of C and let xlt. .. ,xn £ K be
nonconstant solutions to X'{ = α</(X, ), where α, 6 (7\ {0}. Then xlί...,xn are
algebraically independent over C.
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proof.
By 2.13 CK is algebraic over C.
We first examine the case where f ( X ) = ^T In this case v(X) = X.
If a,jv'(xi) — α,V(xj), then

did,- - = α7 α, - — - — .J 1 + x{

 3 1 + Xj

In this case x, = Xj .
Suppose c is a constant solution to X1 = α, /(X). Then /(c) = 0, so c = 0.
Let #i, . . . ,~zn £ A" be nonconstant such that x\ — o>ij(xϊ) and n is minimal

such that EI, . . . , xn are algebraically dependent over C.

n = 1. Then #ι is algebraic over C*. But then xι is constant (by 2.1), a contra-
diction.

n > 1. Then xn and xn_ι are algebraically dependent over G(XI, . . . ,xn-2)
Neither xn-i nor xn is algebraic over C(xι, . . . , #n-2), so by Theorem 6.2,
αnv(xn_ι) / = αn-iKχn)' But then, zn_ι = zn, a contradiction.

In the second case v(x) = £. Thus if αiί/(xj)αjt/(xi), x^ = x; . The only
constant solutions of X' = a i f ( X ) are zero and one. The remainder of the proof
is similar.

Corollary 6.4. Let C be a field of constants. Let K be the differential closure
of C. Then K is not minimal over C.

proof.
Since K is differentially closed it contains infinitely many solutions to t/ =

/(y), where / is one of the above functions. Let xi, X2ι be NO nonconstant so-
lutions. By 6.3 the x» are algebraically independent over C. For any Xjl , . . . , Xjm ,
since xJ - /(*,-) and /(X) G C[X], C ,̂ . . . ,xjm) = C(x^...,xjm). Thus
the type of Xjl , . . . , Xjm is determined by

= /(v ) Λ ̂  ̂  0) Λ ?(»!,. . . , wm) ̂  0,

for p a nonzero polynomial over C. Thus the x, are a set of indiscernibles. So,
by 6.1, -fiΓ is not minimal over C.

The proof of Rosenlicht's theorem uses the abstract theory of differential
forms.

Suppose k C K are fields. We define Ωκ/k the space of differential forms
on K over k (when no ambiguity arises we will drop the subscripts).

Let Ω be the ^-vector space generated by the set {dx : x £ K}, where we
mod out by the relations:

d(x + y) = dx + dy,

d(xy) = xdy + ydx, and

d(a) = 0 for α G k.
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It is easy to see that for p(X) G k[X]9 d(p(x)) - -J£(x)dx.
The space of differential forms Ω satisfies a universal mapping property

given by the following lemma.

Lemma 6.5. If D : K -> K is a fc-derivation (ie. k C C#), then there is a
^-linear ξ : Ω -* K such that D = ξ o d.

Proof.
Let £(cfx) = D(x). This is well defined since:
ξ(d(x + y)) - L>(* + y) = £>(*) + D(y) = ζ(dx) + ζ(dy),
ξ(d(xy)) = D(xy) = x/J(y) + yD(x) = xξ(dx) + yξ(dx), and
ξ(da) = D(ά) = 0= ί(0), for α G k.

We next show that the dimension of Ω as a X-vector space is equal to
the transcendence degree of K/k. The proof uses two facts about extensions
of derivations which we summarize in the next lemma (for proofs see Lang's
Algebra).

Lemma 6.6. Let K be a field and let D : K — > K be a derivation.
a) Let α be any element of K(X), then D extends to a derivation D* :

K(X) -> K(X), with D*(X) = α.
b) If L/K is separable algebraic, then D extends to a derivation on L.

Lemma 6.7. dim^Ω = td(K/k).

Proof. _
Suppose 1 1 , . . . , tn G K and p(X\ , . . . , Xn) G k[X] is of minimal degree such

that p(ΐ) = 0. Then

i=ι

Since the degree of p is minimal, for some i, j£-(t) / 0. Thus ctti, . . . ,cKn, are
linearly dependent over K. Thus dimχ(Ω) < td(κ/k).

Suppose ti, . . . ,tn are algebraically independent over fc. By 6.6, we can find
derivations Di : K -+ K such that

, otherwise.

Let & : Ω -> K such that A = & o d.
Suppose α i , . . . , a,, G K and
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Then

J=l

= α;.
Thus dti, . . . , cftn are linearly independent, so dimj^Ω > td(K/k).

Corollary 6.8. If t £ ff , then t is algebraic over k if and only if dt = 0.

Suppose D : /f — + /f is a derivation. Let D1 : Ω — »• Ω, be defined by

The following properties are easy to verify for x 6 K, ω, η £ Ω:

D'(ω + η) = D'(ω) + D'(η)

XX(«ω) = D(ar)ω + xD'(ω)

D'(dx) = d(D(x)).

Lemma 6.9. Let D : K — > K, be a derivation such that D\k is a derivation on
fc. If x,y in K are algebraically dependent over Ck, then D(y)dx = D(x)dy and

Proof. Let p(X,Y) E Ck[X,Y], be such that p(x,y) = 0
Since p(x, y) = 0, d(p(x, y)) = 0. But

Q Λ

So

Also, since the coefficients of p are constant, D(p(x, y))
(see lemma 5.11). Thus

So £>(a;)eίί/ =

Finally
D'(xdy) = D(x)dy + xd(D(y))

= D(y)dx + xd(D(y))

= d(xD(y ) ).
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Lemma 6.10. Suppose KI, . . . ,tιn, υ £ K and all the Ui are nonzero. Suppose

ci, . - . , cn £ k are linearly independent over Q. Let

n j
-̂Λ dtif

α; = αi; + > c, - .

Then α; = 0 if and only du\ = ...=. dun = dv — 0 (ie. all of the iί, and v are
algebraic over k).

Proof.
case 1. ιtι, . . . , un are algebraic over fc.

Then all of the dut = 0. Thus ω = 0 if and only if dv = 0 if and only if t; is
algebraic over k.

Thus we may assume that some Ui is transcendental over k. Without loss
of generality assume u\ is transcendental over k. We will show this leads to a
contradiction.

case 2. u\ is transcendental over k and 1/2, . . . , u n j

 v G &(wι).
We can give formal Laurent series expansions for Uj and v in terms of u^.

Say

00

otjtiU\, and

i=ί

Then

i=/-l

In particular in this expansion dv = /(ιiι)diίι, where /(«ι) is a Laurent
series where the coefficient of t/j"1 is zero.

Thus

—3- — duι(πijU^1 + higher degree terms)
Uj

If ω = 0, then comparing the lίj"1 coefficients we see that

This is a contradiction, since c i , . . . , cn are linearly independent over Q.
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Finally we show that we can reduce to case 2. Suppose u\ is transcendental
over k. Let HI , ti . . . tm be a transcendence base for iίχ , . . . , un , v over k. Consider
the natural homomorphism φ : Ω#/fc — > Ωjκγ]b(tι...tn) If ω = 0, then <^(ω) = 0.
We replace k by k(tι . . .tn). Thus we assume that HI is transcendental over k
and t/2 . . ttn, v are algebraic over fc(ι«ι).

We also replace K by a finite algebraic extension of k(uι , . . . , un , v) so that
K/k(uι) is Galois.

Let G = Gα/(ff/i(tiι)). For σ G G, let

ω =
i

\-dσv

Each ωσ = 0. Let 77 = Σσ€Gωσ.
For j = 2 , . . . ,n , let

ιιf=

Then t/f G Ar(tiι) and

dυf =

Let

Thus

, = [/C:*(«1)]c1ίίί.01

Replacing iίj by w* for j > 2, v by v^6, and Ci by [K : AΓ(UI)]CI, we have
reduced to case 2.

Remark. The fact that the constants ci, . . . ,cn are linearly independent over
Q is a red-herring. Note that:

\ d(ary) _ d£ , ^
V a?y a? "•" y

ϋ) ̂  - «f fom G N.

Using these two facts it is easy to see that for any ̂  c» v^ can ^e rewr^ten

as 5^tf~^ where the 6j are linearly independent over Q.

We are now ready to prove theorem 6.2 which we repeat for convenience.



77

Theorem 6.2 (Rosenlicht). Let k C K be differential fields such that the
CK is algebraic over Ck Let C denote C*. Suppose / G C(X), cι,...,cn G

Suppose £ι,#2 € K are solutions to Xt = α,/(X, ), where αι,α2 G k. If #ι
and X2 are algebraically dependent over fc, then each x, is algebraic over k or

proof of 6.2.
We may assume that K = k ( x ι , X 2 ) . Suppose x\ and x^ are algebraically

dependent over fc, but neither is algebraic over k. Thus td(K/k) = 1. By lemma
6.7, A'm/fΩ = 1. In particular, -̂ v generates Ω as a /^-vector space. Thus

there is a nonzero c G K such that

We claim that c is a constant.
By lemma 6.9 (with x = T^TY, y = £»)•

since αt G fc.
Thus

But then D(c) = 0 so c is constant and hence algebraic over k.

We now use our expression for / and the fact that d(w(x)) = fy<fa for
w(X) e Ck(X).
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Soby.(l)

Since c £ CK, c is algebraic over Cfc. Thus by corollary 6.8 dc = 0. Thus
we can rewrite (2) as

j=ι

We now apply lemma 6.10 (and the remark following it) to (3). Thus

d(v(x2) - cυ(xι)) = 0 (4).

Finally,

dx

Similarly

By (1) and (4)

Thus

as desired.

We conclude this section with a proof that in Rosenlicht's extensions we do
not add new constants. This will be useful in the next section.

Definition. We say that E/F is a function field if there is t £ E transcendental
over F and E is a finite algebraic extension of F(t).

If F is algebraically closed, then function fields correspond to isomorphism
classes of smooth projective curves over F. If E/F is a function field, then the
genus of E is the genus of the corresponding curve.

Lemma 6.11. Let K/k be differential fields such that K/k is a function field
and Cfc is algebraically closed. If CK φ Cfc> then Cκ/Ck is a function field and
the genus of Cκ/Ck is at most the genus of K/k.
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Proof.
Suppose CK φ Ck and t G CK — C^. Then t is transcendental over C^. The

arguments from the proof of 2.13 show t is transcendental over k.

claim. Ck(t) = Ck(t).
Suppose D(p(t)) = 0, where p(X) = Σaiχί £ k[X]. Then

D(p(t)) = D(t) Σ iαrf'-1 + Σ D(α ')*'' = Σ

Since t is transcendental over fc, we must have all £>(α, ) = 0, so α, G Cfc. Thus

p(0 € Cfc(ί).
Suppose ppQ and q(X) are in fc[X] and -D(^τ|τ) = 0. We may assume that q

is monic and that for any go of lower degree there is no po such that ^W = ^W.

Since £>($}) - 0, q(t)D(p(t)) - p(t)D(q(t)) = 0. But then §gg =° gjj. But

if q(X) = Xn + Σni=vbiχi> then D(q(t)) = Σ^Q D(bi^^ contradicting the
minimality of q.

claim. Cκ/Ck is a function field.
We know that t is a transcendence base for K over k. Assume that K/k(t)

is an algebraic extension of degree N '. Let x G CK ~ Gfc(ί) Let /(-X") G fc(t)[X],
be the minimal polynomial of x over .K. The degree of / is at most N . Let
f ( X ) = Xm +ΣbiXi 0 = D(f(x)) = Σ"=o β(6.>'' Since this polynomial
has lower degree, we must have all of the D(b{) = 0. So f ( X ) G C^) [X] . Thus
[CK : Cf

fc(t)] < TV. So Ctf/Cfc is a function field.

Let α be a generator for Cκ/Ck(t). Let f ( X , Y ) G CΆ ^Y] such that
f ( t , Y ) is the minimal polynomial of α over Ck(t)- By the above arguments
f ( t , Y ) is also the minimal polynomial of α over &(/). Thus k(t,a) is a function
field of the same genus as Cκ/Ck- Since fc(/,α) C K, the genus of X/fc is at
least the genus of k(t, a)/k (there can be no maps from a curve of genus g to a
curve of genus g\> g [by Hurwitz formula]).

Theorem 6.12. Let k be a differential field such that C = Ck is algebraically
closed. Let f ( X ) G Ck(X) and let x be a solution of the differential equation
D(X) = f ( X ) , where x is transcendental over fc. Suppose that γτχ\ is not of

the form cj^/u or c j% for any ti or v G C(X), c G C. Then (?*(*) = C.

Proof.
Suppose Ck(x) φ C. By 6.11, Ck(x) is a genus 0 function field over C. Thus

there is t G Cfc^) such that Ck(x) = C(t).
Consider the non-zero differentials dt and jπ in Ωk(x)/k. By 6.7 there is

g G k(x) such that j4|τ = gdt.

&(gdί) = D(g)dt + gD'(Λ) = D(g)dt + gd(D(t)) = D(g)dt. While by 6.9
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Using the partial fraction decomposition of J^T G C(x), we can write

dx _ Y^ dui

J\x) , _ι uί

where c, G C, Ui,v G C(x). Using the remarks after the proof of 6.10 we can
choose this decomposition so that c i , . . . , cn are linearly independent over Q.

Since g G C(t), we can use the partial fraction decomposition of g to write

m ,

gdt = Σh—- + dy

where 6, G C and Wi, y G
Let C i , . . . , cn, cn+ι,..., CAT be a basis for the span of c i , . . . , cn, 61 , . . . , bm

over Q. Using the remarks after 6.10, letting HJ = 1 for j = n + 1, . . . , N and
suitably defining the iϋ, , we can may assume:

dx N '
Σ

aui
Ci \-dv

ί=ι Uί

N

t=l

where 6t = -̂  for some M G Z.

Note that

Me,
αtίi αiί;,- / d( u^ /Wi)\

•i c\ — ci ( TϋΓΊ
Ui Wi \ Uf JW% )

Thus we may use the fact that gat — j^ to conclude that

N M«M /-,,Λ

By 6.10, d(ufί/Wi) — 0 for each i and d(Mv — y) = 0. Since A:(x) is a purely
transcendental extension of fc, by 6.8 each u^ JW{ G k and Mv — y £ k.

For each i, D(£) = ̂ ^-^(ti,-), since tι;, G C(ί) - Ck(x). Thus ^gil e

t. We also have D(υ) G *. But t i i , . . . ,tιn,t; G C(a?). Thus ^^ and D(v) G
t Π C(x) = C.

For any Λ G C(x), D(Λ) = j^D(x) = -j£f(x). At least one of w i , . . . , UN,V
θut

is not in Ar, for otherwise c?ar = 0. Thus at least one of -J*-/ or |̂ / is a nonzero

element of C. Thus π is of one of the forms stated in the theorem.
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References

The nonminimality of differential closures was proved in [Kolchin 3], [Rosen-
licht 1] and [Shelah]. Shelah's and Rosenlicht's arguments are discussed in [Gra-
main 1] and [Gramain 2].

[Rosenlicht 2] contains some of the theory of differential forms that we use.
This work is an extension of earlier work of Ax.

[Brestovski] contains several extensions of Rosenlicht's ideas.

§7. The number of non-isomorphic models

In this section we will prove that if /c is uncountable, then there are 2*
non-isomorphic differentially closed fields of cardinality «, while also analyzing
orthogonality and strongly regular types. The number of countable models was
only recently shown to be 2N° by Hrushovski and Sokolovic. Pillay's paper in this
volume contains a proof of this result. [Through out this section we assume a
reasonable knowledge of stability theory. References [L] are to Lascar's Stability
in Model Theory, while [B] is Baldwin's Fundamentals of Stability Theory]

We say that a and 6 are independent over k if the t(~a/k(b)) does not fork over
k. We write άX^fc. Recall that the αXj if and only if RD(a/k) = RD(a/k(b)).
We say that a type is stationary if over any extension of the domain there is
there is a unique non-forking extension. For p G SΊ(fc), p is stationary if and
only if the minimal polynomial of p is absolutely irreducible.

Lemma 7.1. Suppose K \= DCF and F is the differential closure of K(b). If

α G F-K then α V 6.^ */ K.

Proof.
Let ψ(v,b) isolate t(a/K(b)). For all m G #, ψ(υ,b) -* v φ m.
Suppose αX^t. By symmetry b^κa ( see [L] 3.5). Thus t(b/K(a)) is the

heir oft(b/K). Since t(b/K(a)) represents ψ(v,w), there is α0 G K such that
V>(α0,6). But then ψ(a0lb) — »• α0 φ OQ, a contradiction.

Note that the above argument works for any stable theory with prime mod-
els.

Definition. Let K |= DCF and p,q € Sι(K). We say that p and q are
orthogonal if and only if for any a realizing p and 6 realizing g, αX 6. We write

The above notion is usually called almost orthogonality. For types over
models of an ω-stable theory these notions are equivalent (see [L] 8.23). If
p G S(k) and q G 5(/), we say that p _L q if and only if for any differentially
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closed K D k U /, if p' and q1 are non-forking extensions of p and q to K, then
p1 _L g'. In general if p _L g and p1 and #' are nonforking extensions of p and q
respectively, then p1 J_ q1 .

Lemma 7.2. If A |= DCF, p,q G 5Ί(#), p -L ?, α realizes p and ί1 is the
differential closure of K(a), then q is not realized in F.

Proof. Clear from 7.1.

Lemma 7.3. Suppose F D K are differentially closed, φ(v) is a formula with
parameters from K and every element of F that satisfies φ(x) is already in K.
Let α G F — Jf , let p = t(a/K) and let # G Sι(K) be a type containing φ(v).

Then p -L ςf .

Proof. Let b realize q. Let r(A") G AΓ{X} be the minimal polynomial of q. If
δj^α, there are g(X),h(X) G #{α){X}, such that g(b) = 0, the order of g is
less than the order of r, the order of ft(^) is less than the order of g(X) and

Since φ(v) has no new solutions in F,

{* G F : F |= 0(2?) = 0 Λ ή(a?) / 0} = {x G ff : F f= 0(x) = 0 Λ ft(x) ̂  0}.

By definability of types and model completeness, there is a formula ψ(v) with
parameters from K such that {x G K : F \= g ( x ) = 0 Λ h(x) φ 0} = {x G A' :
# μ V(«)}= {^ € F : F |= ^(x)}. Note that V>(6) holds. But F \= "there are
polynomials g and ft such that g has order less than r and Λ has order less than g
such that (g(x) = 0 / \ h ( x ) φ 0) if and only if ψ(x). Thus by model completeness
there are #0,^0 G K{X} such that g v ( x ) — 0 Λ ΛO(#) / 0 is equivalent to ψ(x).
In particular ^o(^) = 0 contradicting the fact that r is the minimal polynomial
oΐt(b/K).

As an application of 7.3 suppose p G Sι(K) is the type of a differential
transcendental. Let Kp be the prime model over a realization of p. We first note
that every element of Kp \ K is differentially transcendental over K. Suppose
not. Let 6 G Kp \ K, and suppose /(&) = 0 for some f ( X ] G K{X}. Then
RD(b/K) < ord(f), but by 7.1 a^Rb. Thus RD(a/K(b}} < ω. But RD is
transcendence degree. Thus iΐtd(K(a,b)/K(b)) < ω and td(K(b)/K) < ω, then
td(K(a)/K) < ω contradicting the fact that α is a differential transcendental.

In particular if / G K{X}, f ( X ) = 0 has no solutions in Kp — K. Thus by
7.3 if q G Sι(K) and q φ p, q _L p.

Definition. Let K, F \= DCF. Let p G S(F). We say p ± K if and only if for
all q G S(K), if q1 is a non-forking extension of q to F then p _L q' .

We use the following fact (see [B] VI 2.23).
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Lemma 7.4. If M C N \= T and / is an elementary map with domain N such
that N^Mf(N), then p _L M if and only if p _L f ( p ) .

Definition. T has the dimension order property (DOP) if and only if there are
MO, MI, M2, M3 models of T such that:

1) MO C M! Π M2

3) MS is prime over MI U M2 .
4) There is p such that p _L MI, p J_ M2, and p ./. MS.

The interest of the dimension order property is the following theorem of
Shelah (see [B] XVI).

Theorem 7.5 If T is ω-stable with DOP, then for any uncountable K there are
2Λ non-isomorphic models of T of power K.

Theorem 7.6 Differentially closed fields have DOP.

Proof.
Let K |= DCF. Let &ι,62 be independent differential transcendental over

K . Let Ki, i — 1, 2 be the differential closure of K(b{). Let K% be the differential
closure of K(bι, 62).

Let p £ SI(KS) be the type of a generic solution of X1 = 6ι&2/(X), where
f ( X ) = X3-X2 (or f ( X ) = JL-). Clearly p / K3.

We claim that p L K\. By 7.4 it suffices to show that if 63 is differentially
transcendental over K, b$^ 62, and q is the type of a generic solution of

Let F be the differential closure of -K (61,^,63) and identify p and q with
their non-forking extensions to F. Let #ι and x2 be realizations of p and q over
F. We claim that £ιXF#2. Let L = F{xι,x2). Since zj £ F(xi), it is easy to
see that F(XΪ) = F(zz ) and L = F(XI, x2). Since RD(p) = RD(q) = 1, these are
types of [/-rank. If t(x2/F(xι}) forks over F, then x2 is algebraic over F(XI).

We will apply Rosenlicht's theorem with k — F and K = L. We need
to show that CL is algebraic over C^. By theorem 6.12, CF — C F ( X I ) In
general if K/k is algebraic then Cκ/Ck is algebraic. [Let c £ CK, let Ϋ^aiX1

be the minimal polynomial of c over fc, where the leading αz = 1. Then 0 —
D(Σaicί} = ΣD(ai)cί + D(c)ΣίaίJ~l So Σ^(αO^Z vanishes at c but this
has lower degree unless all of the α^ are constants.] Thus CL is algebraic over

CF.
By Rosenlicht's theorem, 6ι62v(x2)

/ = 6ι63τ;(xι)/. As we saw in 6.3, this
implies x\ = x%, but this is impossible since 6χ62 φ 6163.

Similarly p _L ίί2 , so p witnesses DOP.

Corollary 7.7 For « > NI, there are 2* non-isomorphic differentially closed
field of power «.
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The idea of the proof is the following. Fix M a differentially closed field of
power K containing (aaιba : a < /c) independent differential transcendentals.

Let R be a binary relation on K. We can find MR differentially closed of
power K. Such that R(a,β) if and only if X1 = aabβf(X) has NI solutions and
-ιβ(α, /?) if and only if X1 = aabβf(X) has NO solutions. This idea can be used
to build 2Λ non-isomorphic models. (For example this shows that if Q is the
quantifier "there exists uncountably many" DCF is unstable in L(Q).)

We conclude this section with some remarks on strongly regular types and
orthogonality.

Notation: If K [= DCF and p £ Sι(K) we let Kp denote the prime model over
a realization of p and we let fp denote the minimal polynomial of p.

Definition. Let K [= DCF. A nonalgebraic type p £ Sι(K) is strongly regular
if and only if for any a £ Kp \K,Ίt fp(a) = 0, then p = t(a/K).

If p £ Sι(k) is stationary, p is strongly regular if and only if for any differ-
entially closed K D fc, the non-forking extension of p to K is strongly regular.

If K, F \= DCF, K C F, p £ Sι(K), q £ 5Ί(F), g is a non-forking extension
of p and p is strongly regular, then q is strongly regular. (See [L] 8.9).

Two important types are easily seen to be strongly regular. Let tc £ Sι(K)
be the type of a new constant and let tg £ Sι(K) be the type of a differential
transcendental. Clearly every constant in Ktc — K realizes tc and every new
element of Ktg — K realizes tg (see the argument following 7.3). Note that in
the case of tg the minimal polynomial is 0.

The next lemma shows that strongly regular types are abundant.

Lemma 7.8. If F, K \= DCF and K C F then there is α £ F - K such that
t(a/K) is strongly regular.

Proof. Choose a £ F - K such that RD(a/K) is minimal. If RD(a/K) = u>,
then a is differentially transcendental over K, and t(a/K) is strongly regular.
Otherwise, let / be the minimal polynomial oft(a/K). If 6 £ F—K and /(δ) = 0,
then RD(b/K) is at most the order of /. By the minimality of RD(a/K),
RD(b/K) is equal to the order of /. Thus / is the minimal polynomial of
t(b/K), and t(b/K) = t(a/K). Hence t(a/K) is strongly regular.

Lemma 7.9. If K |= DCF and p £ Sι(K) has RU(p) = 1, then p is strongly
regular.

Proof.
Let a realize p and let Kp be prime over K(a). Suppose 6 £ Kp \ K and

/p(6) = 0. By 7.1 a£χb. Thus RU(a/K(b)) = 0 and α is algebraic over K(b).
Let g(X) be the minimal polynomial of t(b/K). Since /(6) = 0, the order of g
is at most the order of /. The order of / is equal to the transcendence degree
of K(a)/K,while the order of g is equal to the transcendence degree of K(b)/K.
Since a is algebraic over K(V), f and g must have the same order. But then
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since / G /(</), / and 9 are multiples of each other by an element of K. So

t(b/K)=p.

Lemma 7.10. Suppose p G Sι(K) is strongly regular and f ( X ) is the minimal
polynomial of p. Let q G Sι(K) be such that uf(υ) = 0" G q and RD(q) <
RD(p). Then g J_p.

Proof.
Let g be the minimal polynomial of q. Then KP\K contains no elements

satisfying f ( x ) = g(x) — 0. Thus, by lemma 7.3, p J_ q.

Lemma 7.11. Suppose p G Sι(K) is strongly regular, and K C K' C Kp, and
tf ^ K', then #p Ξ #'.

Proof.
Let a realize p and let Kp be prime over K(a). Suppose 6 G K' \ K. First,

suppose K1 \ K contains no solutions to fp(X) = 0, then t(b/K) J_ p. But since

6 G Kp, α^κδ> a contradiction. Thus K' — K contains a solution d to /P(X) — 0.

Since p is strongly regular t(d/K) = p. Thus K1 contains a realization of p, and
hence is prime over a realization of p. By uniqueness of prime models K1 = Kp.

Definition. We define the Rudin-Keisler order on Sι(K) as follows. Let p, q G
Sι(/f). We say p >RK q if and only if q is realized in Kp. We say p ~RK q if

and g >β# p.

Corollary 7.12. If p G Sι(K) be strongly regular, q G SΊ( K') is non-algebraic
and p >fl# g, then p ~βχ g.

Proof.
We can embed Kq C Kp such that /Cg φ K. By 7.10, /Cg contains a

realization of p.

Lemma 7.13. Let p, g, r G 5ι(/C). Suppose r >## p and r J_ g, then p _L g.

Proof. Let α, 6 realize p, q. Since r >## p, we can find d realizing r such that
α is in the differential closure of K(d). Since q J_ r, &Xχd In particular we can
find a differentially closed field F D K(d) such that t(o/F) is the heir of the g.

Since K(a) C F, &X#α τhus pig.

Corollary 7.14. Let p,g G Sι(K) be strongly regular. The following are
equivalent:

i) #„ S /f g

ϋ) P >RK q
ϋi) P ~RK q
iv) p /. q.

Proof.
i) => ϋ) => iϋ) => i) is clear from 7.11,7.12.
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π) :z> iv). Is clear from 7.2.

iv) => ii). Suppose p ^RK <?• If Kp \ K contains no elements satisfying
fq(x) = 0, then by 7.3 p _L q. Suppose α £ Kp \ K and /g(α) = 0. By 7.10
q _L t(a/K). By 7.12 *(α/#) >ΛΛΓ p, thus by 7.13 p _L g, as desired.

Strongly regular types are important because they can be assigned dimen-
sions. (The reader is referred to [B] chapter XII for details.)

Let k C K. We say that A C K is k-free if and only if for all a £ A

αl^-H
If p £ SΊ(fc), we say that B C K is a p-base for /f if it is a maximal Ar-free

set of realizations of p. If p is strongly regular, then J^ is transitive on the
realizations of p. Thus any two p-bases have the same cardinality. We call this
cardinality the p-dimension of K/k. We denote this as diπι(p\K). If fco5 &ι
are finitely generated, pi £ SΊ(fcj) is strongly regular, and K D fco U fci, then
dim(pQ\K) differs from dim(pι]K) by at most a finite amount.

Two dimensions are clearly important invariants of a differentially closed
field. Let tc £ SΊ(Q) be the type of a new constant and let tq £ SΊ(Q) be the
type of a new transcendental. For any differentially closed field K, let IC(K) =
dim(tc\ K} and Ig(K) = dim(tg\ K). It is easy to see that for pair of cardinals
κ,λ, there is a differentially closed field K with IC(K) = κ> and Ig(K) = λ.
Until the work of Hrushovski and Sokolovic the only types known that were
nonorthogonal to tc and tg were trivial types like those arising from Rosenlicht's
examples. This lead Lascar to conjecture that perhaps any strongly regular type
which is orthogonal to tc and tg is No-categorical. Lascar's conjecture would have
implied that the number of countable models is NO- Indeed a countable model
would be determined up to isomorphism by Ig(K) and IC(K)> The work of
Hrushovski and Sokolovic shows that this is far from true. There are many locally
modular strongly regular types which are not No-categorical. These matters are
discussed extensively in Pillay's article in this volume.

References

Shelah ([Shelah 1]) proved that in uncountable cardinals DCF has the max-
imal possible number of models.

The analysis of orthogonality and strongly regular types is from [Lascar 1].
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§8. Differential Galois Theory

Let K/k be differential fields. We define G(K/k) the Differential Galois
Group of K over fc, to be the group of differential automorphisms of K which
fix k point wise.

We begin by looking at some important examples.

Examples:

1) Adjoining an integral:
Let a £ k. Consider the equation X' = α. Let it be a generic solution of

X' = a over k and let K = k(u). Since u1 = a £ k, K = k(u). If σ £ G(K/k),
then cτ(ιt)' = α, thus for some c £ CK> <r(u) = u + c. If c £ Cfc, then it ι— > u + c
determined a differential automorphsim of K fixing k.

We will assume that C* is algebraically closed. Then by theorem 4.5 K/k

is Picard-Vessiot (the equation X" — *-X' = 0 has linear independent solutions
1 and it). Indeed if X1 = α has no solution in fc, then K/k is Picard-Vessiot
(see [Kaplansky]). Since CK — C f c j the above argument shows that G(K/k) is
isomorphic to the additive group of Ck -

2) Exponentials
Let a £ k. Let it be a generic solution of X' = aX over k. Let K = k(u) =

fc(ιt). Suppose CK = Ck (for example, suppose Ck is algebraically closed), then
K/k is Picard-Vessiot. If σ £ G(K/k), then σ(t/) = cit, for some c £ Ck
Moreover if c £ Cfc, then u ι—> cit determines an automorphism of Jϊ. Thus
G(K/k] is isomorphic to the multiplicative group of Ck

3) We next exhibit a Picard-Vessiot extension where the differential Galois group
is GLn(C).

Let fc0 be any differential field and let K = kQ(Xι, . . . ,Xn). Let C =
Ck0 = Cκ Suppose A = (αt j) is a non-singular n x n matrix over C. Then A

determines an automorphism of K by σA(xfm)) = ΣaijXjm) Thus GLn(C)
is a subgroup of G(K/k$). Let fc be the fixed field of GLn(C). One sees that
G(K/k) = GLn(C).

Let

W(Xlt...,Xn) '

We claim that L(Y) is a linear differential equation over k. To see this note that
if A £ GLn(C) and X is the matrix such that W(Xι, ...,Xn) = \X\, then



while

1 0
0 Aτ

Thus L(Y) is invariant under σAl so L(Y) £ k{Y}. The elements
Xi,. . . , Xn are linearly independent solutions to I^^) = 0, thus K/k is Picard-
Vessiot.

In all of these examples the differential Galois group of the Picard-Vessiot
extension is a linear algebraic group over the constant field. We next show that
this is always the case.

For the following arguments we fix K a very saturated differentially closed
field. K will serve as a universal domain (ie. monster model) for all of our work.

Let k be a differential field and let K/k be a Picard-Vessiot extension. Say
K — k(uι,..., un) and L(Y) = 0 is the homogeneous linear equation determining
the extension. Recall that since K/k is Picard-Vessiot, CK — Cfc We denote
the common constant field C.

Suppose k C F and σ : K -» F is an embedding fixing k. Then σ(u, ) is a
solution of L(Y) = 0 for each i. Thus there are constants ct j £ CF such that

σ(ui) = Σ,ci,juj- We call (cij) the matrix associated with σ.

Theorem 8.1. There is Σ a system of equations in C[Xij.l < i, j < n] such
that:

i) If σ : K —* F is an embedding fixing fc, then the coefficients of the matrix
associated with σ satisfy Σ.

ii) If F D K and c £ CF satisfies Σ, then ut ι—*• ΣciJuj determines an
embedding of K into F fixing k.

This immediately yields:

Corollary 8.2. If K/k is a Picard-Vessiot extension of order n, then G(K/k) is
isomorphic to an algebraic subgroup ofGLn(C) (ie. G(K/k) is a linear algebraic
group over the constant field).

proof of 8.1.
Let p be the type of ¥ over k. Consider the map

φ : k{Yl9..., Yn} -> Kfaj : I < ij < n]

determined by Yί ι—>• ΣJ=1 ZijUj and let Δ be the image of Ip under φ.

In other words, Δ is the ideal of polynomials in K[Z] such that if d is in
the variety given by Δ and σ is the map tί, ι—> Σ d i j U j . Then <T(WI), . . . , <τ(un)
is in the variety given by Ip.



Let W be a vector space basis for K over C. For each / £ Δ, write

/ =

where fw G C\Z}.
Let Σ be the ideal generated by the {fw : f G Δ, w G W}.
Let L be the differential closure of K. Then CL is the algebraic closure of

C. Since the elements of W are independent over C, and K and CL are linearly
disjoint over C (as C is algebraically closed in K\ L ̂  " for all constants c, if
p(c) — 0, then for all w £ VF, p«/(c) = 0". By model completeness this is also
true in K.

Suppose σ : K — > K is an embedding fixing k and determined _by w, π->
ΣcijUj, for some constants c £ K. Then for every polynomial p(Z) £ Δ,
p(c) = 0. By the above remarks, for all w £ W, Pu,(c) = 0. Thus all of the
polynomials in Σ vanish at c.

Let F D K and let A = (c, j) be a nonsingular matrix in CF such that c
satisfies Σ. Let σ : K — >• F fix fc and send ιt, ι— »• ΣCJJ UJ. We claim that σ is
an embedding. We chose Σ to insure that σ is a homomorphism. It suffices to
show that σ is one to one.

Suppose not. Then td(K/k) > td(k(σ(ΰ))/k) (if σ has a nontrivial kernel,
then the Krull dimension of k(ΰ) is greater than the Krull dimension of k(σ(ΰ))).
Thus td(k(ΰ,σ(u))/k(ΰ)) < td(t{ΰ,σ(π))/i{σ(π))).

Also td(k(ΰyσ(u)))/k(ΰ) = td(k(ϋ,c)/k(ΰ)).
But if constants c are algebraically dependent over a differential field L they

are dependent over the constants of L. Thus td(k(u, c)/k(u)) = td(C(c)/C).
But C is also the field of constants of k(σ(ΰ)). Thus

a contradiction.

There is a beautiful Galois theory for Picard-Vessiot extensions. We state
the main theorem here and refer the reader to the books by Kaplansky and
Magid.

Definition. Let K/k be differential fields and let G(K/k) be the differential
Galois group. If H C G(K/k), let Fix(H) = {x G K : Vσ G H σ(x) = x}.

We say that K/k is normal if for any x £ K\k there is σ € G(K/k) such
that σ(x) έ̂ x.

Theorem 8.3. Let k be a differential field with Ck algebraically closed. If K/k
is Picard-Vessiot, then K/k is normal, G(K/k) is a linear algebraic group over
Ck and L H-» G(K/L) gives a one to one correspondence between the interme-
diate differential subfields of K/k and the algebraic subgroups of G(K/k). An
algebraic subgroup H is normal if and only if Fix(H)/k is a normal. In this case
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G(Fix(H)/k) is G(K/k)/H. Moreover if k is algebraically closed, then G(K/k)
is connected

Much as ordinary Galois theory can be used to prove that the general quintic
can not be solved by adjunction radicals, differential Galois theory can be used
to prove the unsolvability of differential equations by simple means.

Let f ( X ) G k{X}. We say that K is a Liouville extension of k if there are
extensions k — KQ C K\ C C Kn = K, where each ίf, +ι is obtained from
Ki by adjoining an integral, adjoining the exponential of an integral or making
an algebraic extension. We say that f ( X ) = 0 is solvable by quadratures if it is
solvable in a Liouvile extension.

Theorem 8.4. Let k be a differential field of characteristic zero with Ck alge-
braically closed. Suppose that K/k is Liouville. If K D L D k is Liouville, then
the connected component of G(L/k) is solvable.

For example this method can be used to show that y' — y2 — x is not solvable
by quadratures over C(x)

References

The algebraic Galois theory of Picard-Vessiot extensions is due to Kolchin
([Kolchin 4]). Kaplansky's Differential Algebra and Magid's Lectures on Differ-
ential Galois Theory provide extensive treatments of this subject. We refer the
reader to these books for the proofs of theorems 8.3 and 8.4.

§9. Strongly Normal Extensions.

In this section we will examine Kolchin's strongly normal extensions. This
class of extensions contains the Picard-Vessiot extensions and also has an inter-
esting Galois theory. Again we work inside a very saturated universal domain
K.

Definition. L/K is strongly normal if and only if
i) CL = CK is algebraically closed
ii) L/K is finitely generated
iii) if σ : K —> K is an automorphism fixing K, then (L, CK) = (σ(L)> CK).

For example, if CK is algebraically closed and L/K is Picard-Vessiot, we
show that L/K is strongly normal. Suppose L = ^C(α), where a is a fundamental
system of solutions to a linear equation over K. For any /^-automorphism
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σ, <τ(α) £ (£,Ck), thus (i,Ck) 2 {σ(L),Ck) Similarly, L is contained in
(σ(I/),Cκ) So equality holds.

We will show that for strongly normal extensions G(L/K) is an algebraic
group over Cκ

Lemma 9.1. Suppose L/K is strongly normal and L = K(a). Then L is
contained in the differential closure of K.

Proof. Suppose not. Let F be the differential closure of L. Note that CF =
CL — Cκ Let p be the type of α over the differential closure of K and let q
be a non-forking extension of p to F. Since F contains no new constants, p is
orthogonal to the the type of a new constant. Thus q is orthogonal to the type
of a new constant. Let 6 realize q and let FI be the differential closure of F(b).
Since q is orthogonal to the constants, CFI — CK>

Since a and 6 realize the same type over K, there is an automorphism of K
fixing K and sending a to 6. Thus since L is strongly normal, 6 £ (£,Cκ) In
particular, there is a /^-definable function / such that

c< = θΛ/(α,c)=ϊ) .

By model completeness

Thus 6 £ {£, Cpi) = L. Thus α must be in the differential closure of K.

Suppose L = K(a) and L/K is strongly normal. Since α is in the differential
closure of K, there is a formula ψ(v) over K, which isolates the tp(a/K).

Lemma 9.2. ψ(v) isolates tp(a/(K,Cκ))

Suppose 6 £ K, c £ CK and 0(ϊJ, 6,c) and -ι</>(t7, 6, c) split ψ(v). Then

K |= 3c (/\ c = 0 Λ 3v3w (ψ(v) Λ V>(w) Λ φ(v,b,c) Λ -^(ΰf, 6, c))).

By model completeness this is also true in the differential closure of K. But
the differential closure of K has the same constants as K. Thus Ψ is not an
atom over A", a contradiction.

Before proving the general result we examine an important special case.

Example. Weierstrass Equations:
Fix 92, 93 £ Cκ with 27 g% - g\ φ 0. For α £ A let Gα(F) be the differential

polynomial (Y')2 - α2(4Y3 - (/2y - 93).
We say that α £ K is Weierstrassian over A if it is non-constant and

satisfies the equation Ga(a) = 0 for some α £ K.
If K is the field of complex meromorphic functions , then the Weierstrass

p-function p is Weierstrassian over K.
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We assume that CK is algebraically closed. Consider the projective curve
W given by the equation ZY2 = 4X3 - g2XZ2 - g3Z

3. Since 270| - g\ / 0,
W is non-singular and hence an elliptic curve defined over GK Hence there
is an abelian group law on W. We write the group multiplicatively. W has a
unique point at infinity (0, 1, 0) and this point is the zero of the group. In general
(α,6, 1)""1 = (α,— 6, 1). [Note: Henceforth when we consider affine points of W
we will use the standard affine coordinates.]

ffG«(a) = 0, then (α, ^) G .̂
We use the following lemma from [Kolchin 2].

Lemma 9.3. Suppose Gα(α) = 0 and G&(/?) = 0, where α and β are non-

constant. Suppose that (α, ^-)(/?, ^-) = (τ,<$) Then 7' = (α + 6)<5. In particular
either 7 is constant or 7 is Weierstrassian over K with (7')2 = (α + b)2(463 —

926 — 93)-

Suppose a is Weierstrassian with Gα(α) = 0. Let L = K(a) and suppose
that CL = C# Let σ : L — »• K be a /^-embedding.

Consider Pσ = (σ(α), ̂ )(β, £)-' = (σ(α), ̂ )(α, -£). Pσ tW and
Pσ = (0,1,0) if and only if σ is the identity.

Suppose σ is nontrivial. Let Pσ = (01,02). By the previous lemma Cj =
(α — α)c2. Thus GI is constant. It follows that 02 is also constant. Thus for every

embedding σ there is Pσ G W(CK) such that (σ(α), ̂ ) = Pσ(α, ̂ ).
Thus σ(α) G (Z/,Cκ) so L/K is strongly normal. Suppose σ and r G

G(L/K). Then P^ and Pr are in L. But the differential closure of L has the
same constants as K, so these points are in W(Cκ} Then

Thus Pσr = PσPτ Thus σ ι-* Pσ is an embedding from G(L/K) into

Let V7 isolate the type of a over K. The set {(ci, €2) G V7(C# ) : ^> holds of

the first coordinate of (ci, C2)(α, f̂ ))} is definable. Thus G(L/K) is isomorphic
to a definable subgroup of W(Cκ) As W(Cκ) is an irreducible variety (and
hence a connected group), the only proper definable subgroups of W(Cκ) are
finite.

Suppose G(L/K) is finite. Suppose β is in F the differential closure of L
and 'φ(β) holds. Thus there is an automorphism σ of K such sending α to β.
This automorphism corresponds to an action of the group W(Cκ) But then β
is already in L. Thus in F there are only finitely many solutions of ψ, so a is
algebraic over K.

Thus we have shown that if CK = Cκ(a) and α is Weierstrassian over K
it is either algebraic over K or G(/^{α), J^) is the group law of an elliptic curve
over CK-
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We will next show that the Galois group of a strongly normal extension is
always an algebraic group over the constants.

Let L/K be strongly normal and suppose L = K(a). Let ψ(v) isolate

t(a/K).
If ψ(b), then_ there is σ G G(K/K) such that σ(α) = 6. Since L/K is

strongly normal, b £ (£,Gκ) In particular there is a /f-definable function g^

and c G GK such that gj(ά, c) = 6. By compactness and the usual coding tricks

we can find a single /f-definable function g such that for all 6 G ψκ there is
c G C*κ such that 6 = </(α, c).

Let F be the differential Closure of L (and K). If b G ί1, then any auto-
morphism of I/ sending ά to 6 lifts to an automorphism of K. Thus there is
c G CK such that 6 = g(a} c). By model completeness, there is c G CV such that
6 = g(a, c). But CF = G# so there are constants in L such that 6 = 0(α, c).

It is easy to see that σ G G(L/K) is determined by its action on a. Clearly

ψ(σ(ά)) and if ψ(b), then therejs σ G G(L/K) with σ(α) = 6.
Consider the relation Λ(6,_d, e"), which asserts that if σ(α) = 6 and r(α) = rf,

then σ o τ(a) = e. Then Λ(6, d, <F) holds if and only if σ(d) = e". But there are
constants c G CK such that d = </(a,c). But then σ(d) = 0(6, c). So

, d, e) «» V(t) A V'(rf) Λ ^(e) Λ 3c /\ cj = 0 Λ ~d = g(a,c) Λe = g(b,c).

Let X be the set ψL and define on X by 6 c? = ~e if and only if Λ(6, d, e).
We have shown that (X, •) is isomorphic to G(L/K).

We can do even better. Let Y = {c G CF ' ψ(g(a,c))}. We define an equiva-
lence relation E on Y by cQEcι if and only if 0(ά, c0) = y(ά, ci). We also define a

ternary relation Λ* on y by Λ*(co,cι,C2) if and only if

JR(^(α,co),y(ά,cι),flf(α,C2)). Clearly R* is £" invariant.
Since CF is a pure algebraically closed field, y, E and β* are definable in

the pure language of fields. By elimination of imaginaries we can find a field
definable function / : Y — > CjJ such that cEc0 if and only if /(c) = /(c0). Let
G be the image of Y under /. Define on G by XQ - x\ = x^ if and only if there

are CQ, ~c\ and ~CΊ G Y such that /(c, ) = z, and Λ*(co,cι,C2). Then (G, •) is
isomorphic to G(L/K) and (G, •) is definable in the pure field structure of CF
(Also CF = CL = Cκ^

In other words G(L/K) is isomorphic to a group definable in the pure
algebraically closed field CK- The following theorem of van den Dries says that
any such group is definably isomorphic to an algebraic group.

Theorem 9.4. Let K be an algebraically closed field and let (G, •) be a group
definable in K. Then G is definably isomorphic to an algebraic group over K.

Thus we have proved the following theorem of Kolchin.

Theorem 9.5. Suppose L/K is strongly normal and K is algebraically closed.
Then G(L/K) is isomorphic to an algebraic group defined over CK-
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Once we know that G(L/K) is an algebraic group over Cκ We can develop
a Galois correspondence between algebraic subgroups and intermediate fields.
Much of the Galois theory of theorem 8.3 generalizes

For strongly normal extensions L/K, we will also study the group
G((L,Gκ)/(lf, GK)) We will call this group the full differential Galois group
and denote it Gal(L/K). The above arguments show that if L/K is strongly
normal then Gal(L/K) is an algebraic group over GK In particular, there
is an algebraic group G defined over CK such that G(L/K) = G(Cχ) and
Gal(L/K) Ξ G(GK), (where for F D Cκ, G(F) denotes the F-rational points
ofG).

We will identify Gal(L/K) with G(Gκ) The above arguments show that
there is a map 7 : Gal(L/K] —* G(Gκ) such that σ(α) G If (ά,7(σ)) and 7(σ) G
K(a, σ(ά)> for all σ G Gal(L/K),.

We next make a careful choice of the generator of L/K which will prove
useful later.

Definition. Let L/K be strongly normal and let F be the differential closure
of K. We say that a G L is G-primitive if and only if α G G(Z/), L = If (α) and
for all σ G G(F/K) α-lσ(α) G G(G*r).

Lemma 9.6. Let K be algebraically closed. Every strongly normal extension
L/K is of the form L = K(a), where a is G-primitive.

Proof.
Since L is contained in the Differential closure of K and L/K is finitely

generated, L/K has finite transcendence degree. Thus we can find a G L such
that L = lf(α). For any σ G Gal(L/K), σ(a) G lf(ά,γ(σ))= lf(ά,7(σ)) and
T(σ) G Ifjά, σ(α))= If (ά, σ(α)).

Let 6, c realize t(a/K) such that 6,c are independent over L. Let r(α) j= 6.
By the above remarks there is a rational function F over K such that F(Zz, 6) =
7(r). This F will work for independent realizations of the t(ά/K). In particular
F(c,6) - F(α,c) = F(α,6). Let V be the if-variety such that α is the generic
point of V. Then 6 is also a generic point of V over the field L(c). Thus
the equation F(c,5F) F(α,c) = F(α,ϊc), must hold on a Zariski open subset of
V. In particular we can find d G K such that F(c, d) F(α,c) = F((α, d) and
ί^α, rf) G G(L) (Here we use the fact that if K is algebraically closed, L D K
and V^ is a variety defined over K, then the If-rational point of V are Zariski
dense in the L-rational points). We let a = F(ά,d).

Let σ G Gal(L/K). We may as well assume that the c chosen above was
independent of σ(ά) over If. Thus_ί(α,c/lf) = t(c,σ(a)/K). Hence F(σ(ά),d) -
F(c,σ(α)) = F(c,5). So JF(σ(ά),5) - F(c,σ(ά)) - F(α,c) = α. But F(c, σ(ά)) -
F(a,c) = γ(σ) and F(σ(α),rf) = σ(α). Thus σ(α) = α - γ(σ)"1, as desired.

Finally we note that L = K(a). If α 0 If (α), there is r G Aut(K/K) such
that r(αr) = α but r(α) / α. Thus σ = τ\L G Gal(L/K) and σ ̂  1. But since
σ(α) = α, α = α 7(σ)~1, so 7(σ) = 1 and σ is the identity.
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The converse to 9.5 is also true.

Lemma 9.7. Suppose K is a differential field with CK algebraically closed. Let
G be an algebraic group defined over CK- Let F be the differential closure of K.
Suppose there is a G G(F) such that for all σ G G(F/K) there is gσ G G(CK)
such that σ(α) = α gσ. Let L = K(a^1). Then L/K is strongly normal.

Proof.
Let σ G G(F/K), then σ(oΓl) = gσ-ι a~l. Let ψ isolate t(a~l/K). Then

This sentence is still true in K. Thus for any automorphism σ, (£,Gκ) =
(σ(L),Gκ) So L/K is strongly normal.

Let Γ(K) be the coset space G(K)/G(Gκ) By elimination of imaginaries
in K, we may assume that Γ(K) is a quantifier free G#-definable subset of
Km. For any field L D Cκ let Γ(L) denote the L-rational points of Γ(K). Let
p : G(K) — »• Γ(K) be the quotient map. If F is the differential closure of K,

then T(F) = G(F)/G(CK)

Lemma 9.8. Let a G G(F). Then α is G-primitive if and only if p(a) G T(K).

Proof.
Clearly p(ά) G Γ(tf) if and only if p(a) is fixed by all elements of G(K/K)

if and only if α"1 σ(α) G G(CK) for all σ G G(K/K). By the last lemma this
is if and only if a is G-primitive.

Our next goal is to show that if G is a connected n-dimensional group, then
T(K) is essentially Kn . This will require some background work.

Let F/K be fields and let D(F/K) be the space of derivations of F which an-
nihilate K. Let a?ι, . . . , xn be a transcendence base for F/K. Then ̂  , . . . , -^
is a basis for D(F/K) as an F-vector space.

First note that if αi, . . . ,αn G F and D = ΣXaf:> and D = 0, then for

each i, D(x, ) = αt = 0. Thus |̂-, . . . , -£- are linearly independent.
Next we consider the case F = K(xlj . . . ,xn). If D G D(F/K) then for

K*iι - - - i *»)ι ^>(p(f )) - Σ £>(*.•)£- Th^ D = Σ^. )ror
In general if y is algebraic over K(x) with minimal polynomial p(x, y), then

0 = D(p(x,y)) = ΣD(xt) + D ( y ) .

So

Thus there is a unique way to extend a derivation on K(x) to F. Thus D(F/K)
is an n-dimensional F vector space.
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Let V C Km be an n- dimensional variety over K. Let K(V) denote the
field of rational functions on V, K(V) = K\X}/I(V}. For p E V, let Op denote
the local ring at p, ie. Op is the ring of rational functions defined at p. We
choose affine coordinates at p so that #ι, . . . , xm E Op.

We say that 6 : Op — » K, is a local derivation at p, if 6 is an additive
homomorphism and <5(/ι/2) = f ι ( p ) δ ( f ι ) + /2(p)<K/ι)- For example if D E
D(K(V)/K) and £> : Op -> Op we define a local derivation Dp by £>p(/) =
D(f)(p). We let 7^(F) equal the set of all local derivations at p.

Let /i, . . . , fn be generators for I(V). If δ is a local derivation at p, then

Thus ό(#ι), . . . , <5(xm) are a solution to the system of equations

/3ft(p) - ίfc(p)\
(»ι, . ,ίΛn) : : =0.

Thus ^(V) can be viewed as the tangent space at p. In particular if p is a simple
point on V, then TP(V) is an n-dimensional vector space over K.

Clearly each -^- : Op —+ Op. Let a? ι , . . . ,x n is a transcendence base for

K(V)/K, then, by the above argument, the |̂- , . . . , -^- are linearly indepen-

dent over K, and hence a basis for Tp(V).
We next examine the case where G is a connected n-dimensional algebraic

group.
For α G G we let Tα : G — > G be the map x ι-» α#. For α,p E G, Tα induces

Tα* : Oαp -̂  Op, by Tα*/ = / o Tα*p. If D is a derivation of K(G)/K, then let
TαDp be the local derivation at αp given by TaDp(f) = Dp(T^f). We say that
D is invariant (actually left-invariant) if for all α,p G G, TαDp = Dαp. We let
£(G) be the K-vectoτ space of

invariant derivations. We call £(G) the Lie-algebra of G.
Let 1 be the identity of G. We claim that £(G) is isomorphic to Tι(G) via

the map D H+ £>!. We need only show that this map is surjective.
Suppose δ E 7ί(G). We define D as follows. For / E K(G) we define /' by

f'(x) = δ(T*f). Let D(f) = /'. We claim that D is a left invariant derivation.

So £) is a derivation.
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Finally,

= Dax(f)

since T^T* = TαV So D is left invariant.
Thus £(G) is isomorphic to Tι(G), the tangent space of G at 1.
Let F/K be of transcendence degree n. Say a?ι, . . . ,a?n is a transcendence

base. We let ΩF/K be the F-vector space of differentials on F over K as intro-
duced in §6. Then ΩF/K *s an rc-dimensional K vector space and dx\, . . . , dxn

is a basis. In fact, ΩF/K ιs the dual space of D(F/K), ie. ΩF/K *s the space
of F-linear maps from D(F/K) — > F. Each da? can be thought of as the map
dx(D) = £>(*). If Φ : D(F/K) -> F, let K, = Φ(^). Let ω = EK^, then

cj is induced by the map Φ.
If V is a variety and p G V we consider the space of local differentials at

p. This is the dual space of the tangent space Tp(V). Let ω be a differential
of K(V)/K, say ω = Σgidfi. We say that ω is finite at p G V if all of the
</,-,/,- are defined at p. In this case ω has a local component ωp defined by

If G is a connected algebraic group, we say that ω is an invaήant differential
if and only if it is in the dual space of £(G). The space of invariant differentials
is isomorphic to the space of local differentials at 1. Moreover if Dl,..., Dn are
a basis for £(G), then α;1,... ,α;n is a basis for the dual space where

1 i f f = i;

Suppose k C K and F is defined over k. We may choose the transcendence
base xι , . . . ,x n such that xt G k(V). In this way we may assume that all of
our bases are defined over k. If δ G D(K/k) and p G F, then 5 determines
an element <5p of the tangent space of V at p by δj>(/) = δ(f(p)). If α; is a
differential on V defined over k and well defined at p, then ωp(δp) is defined and
in K. Then map δ »->• ωp(ίp) is a differential of K/k which we will call ω(p)
the induced differential of ω at p. More specifically, if α; = Σ#*/« where </β and
/< G Op Π t(V), then w(p)(«) = Σ9i(p)δ(fi(p))

If G is a connected algebraic group and β G G(/f) let r(β) : G —> G by
τ(β)(x) = βxβ~l. In the manner we discussed above τ(β) induces automor-
phisms τ(βγ : K(G) -+ K(G) and τ(β) : C(G) -^ C(G). In general a map
φ : £(Go) —» £(Gι) induces φ* mapping the invariant differentials on G\ to
the invariant differentials on GO- Thus we have τ(β)* an automorphism of the
invariant differentials on G.

The next result shows the compatibility of the group operations with form-
ing induced differentials from invariant differentials. We postpone the proof to
Appendix B.
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Theorem 9.9. Let a,β G G(K) and let ω be an invariant differential on
G. Then ω(a - /?) = (τ(β)*ω)(a) + ω(β). In particular if G is abelian, then

We now return to the following setting. K is an algebraically closed differ-
ential field and G is a connected algebraic group defined over CK- We let D be
the derivation on K. CK plays the role of k in the above discussion.

Lemma 9.10. Let α G G(K). Then α G G(Cκ) if and only if for every invariant
differential ω on G, ω(a)(D) = 0.

Proof.
First, if α G G(Cjc), then for any / G CK(G) Π Oα, D(/(α)) = 0. Since,

the space of invariant differentials has a basis of differentials defined over CW,
this implies that every invariant differential vanishes at D.

Conversely, if a 0 G(G#), then there is a local coordinate z, such that
Xi(&) & GK The local differential dx{ on G translates to a local differential at
1 and this extends to an invariant differential ω on G. But then ω(α)(D) =

D(xt(a)) φ 0.

Corollary 9.11. Let α, /? G G(tf) Then α - β~l G G(Cχ) if and only if for
every invariant differential ω on G, ω(a)(D) = ω(β)(D).

Proof. Let 7 = α /J-1. By 9.8,for all ω

By 9.9, τ(β)*ω(y)(D) = 0 for all ω if and only if 7 G G(CK) (since r(^)* is
an automorphism of the invariant differentials).

If G is an algebraic group defined over CK. Let cji, . . . ,ωn be a basis for
the invariant differentials on G, such that each ωi is defined over CK- For
α G G let Λ t (α) = u>t (α)(£>). If α; = £#d/i where the g i y f i G Cκ(G\ then

w(α)(D) = E^(α)ΰ(Λ(α)) τhus /< is definable in the differential field K. Let
F : G(K] -* Kn by F(a) = (Λι(α).. .Λ n (α)). By 9.10, F(α) = F(β) if and
only if aβ~l G G(Cjf ). Thus the image of F can be identified with the quotient

G(K)/G(CK) = T(K).
In particular,

Corollary 9.12 Γ(K) = G(K)/G(GK) can be embedded into Kn.

References
All of the results in this section are due to Kolchin. They can be found in

[Kolchin 2,5,6]. The proof of Theorem 9.5 that we give here is due to Poizat
[Poizat 3]. Poizat 's book Groupes Stables contains Hrushovski's elegant model
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theoretic proof of van den Dries theorem (9.4). The treatment we give here on
G-primitives is taken from [Pillay-Sokolovic].

The basic results on derivations and differentials on algebraic groups can be
found in [Rosenlicht 3]). The commutative case of Theorem 9.8 was proved by
Rosenlicht while the general case is from [Kolchin 6].

§10.Superstable differential fields:

We would like to prove the differential analogs of the following theorems
about algebraically closed fields. We know that the theory of algebraically closed
fields is quantifier eliminable and ω-stable. These results of Pillay and Sokolovic
give partial converses.

Theorem 10.1. i) (Macintyre-McKenna-van den Dries) If K is an infinite field
and the theory of K admits quantifier elimination in the language of fields, then
K is algebraically closed.

ii) (Cherlin-Shelah) If K is an infinite field (possible with extra structure)
and the theory of K is superstable, then K is algebraically closed.

It would be natural to conjecture that any quantifier eliminable or super-
stable differential field is differentially closed. This question is open. We first
note that the quantifier elimination question is subsumed by the sup erst ability
question.

Lemma 10.2. If T is a quantifier eliminable theory of differential fields (in the
language of differential fields), then T is ω-stable.

Proof.
Let K \= T. By quantifier elimination any type over K is determined by the

set of quantifier free formulas in the type. Thus an n-type is determined by the
ideal of differential polynomials in K{X\,..., Xn} that vanish at a realization.
Thus the number of types is equal to the number of prime differential ideals over
K. By the Ritt basis theorem, every prime differential ideal is finitely generated.
Thus there are only \K\ types over K. Thus K is ω-stable.

In this section we will prove the following theorem from [Pillay-Sokolovic].

Theorem 10.3. If K is a superstable differential field with a non-trivial deriva-
tion (we allow the possibility of extra structure), then K has no proper strongly
normal extensions.

We begin by summarizing some of the Berline-Lascar [Berline-Lascar] theory
of superstable groups which we will use in the proof.
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Lemma 10.4. (Berline-Lascar) If K is a superstable field then for some ordinal
α and some natural number m, RU(K) = ωam.

Definition. Suppose G be a superstable group and A C G is oo-definable. We
say that A is α-indecomposable if A/H has only one class for any definable
subgroup H with RU(A/H) < ωa.

Theorem 10.5. (Berline-Lascar Indecomposability Theorem) If RU(G) = ωan
and (Ai : i E /) is a family of oo-definable α-indecomposable sets each containing
the identity of G, then the group H generated by the Ai is oo-definable and H
is of the form A^1... Af*.

Finally we recall Lascar's [/-rank inequality. Here 0 denotes the Cantor
sum on the ordinals.

Theorem 10.6. (Lascar's Rank Inequality):

RU(a/Ab) + RU(b/A) < RU(a,b/A) < RU(a/Ab) φ RU(b/A).

Let K be a saturated superstable differential field with RU(K) = ωam. By
Theorem 10.1 ii), K is an algebraically closed field. The Cherlin-Shelah analysis
of superstable fields also shows that any superstable field has a unique type of
maximal rank. We call this the generic of K.

Corollary 10.7. i) RU(CK) < ωa.
ii) RU(x/x')<ωa.
\\i) If A C K and a £ K is generic over A, then a' is generic over A.

Proof.
i) CK is an algebraically closed field, so K is an infinite dimensional vector space
over Cκ. Thus for all n RU(K) > RU(C%) = RU(CK)n. Thus RU(CK) < ωa.

ii) Clear from i) since CK is the kernel of the derivation,

iii) By the (7-rank inequalities,

RU(x/A) < RU(x, x'/A) < RU(x/Ax/) φ RU(x'/A).

Since RU(x/A) = ωam, ii) implies that RU(x'/A) = ωam.

Lemma 10.8. Let A C K and let α £ K be generic over A. Then a is
differentially transcendental over A.

Proof. Suppose not. Then we can find i and n such that αW is strongly
algebraic over A,α(*+1),... ,α(n). Thus αW is algebraic over Aa(t+l). By 10.7
iii) αW is generic over A. Thus since α and αW realize the same type over A, α
is algebraic over Aa''. But for any constant c G CK, RU(a H- c/A) φ RU(c/A) >
RU(a + c,c/A) > RU(a/A). Since RU(c/A) < ωa, RU(a + c/A) = ωam, so
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a -f c is generic over A. Thus t(a + c, a1 /A) = ΐ(α, a' /A). Since G/r is infinite this
contradicts the fact that a is algebraic over Aa! .

We can in fact prove something stronger.

Lemma 10.9. Let A C K and lei a £ K be differentially algebraic over A, then
RU(a/A)<ωa.

Proof. We may without loss of generality assume that A |= Th(K) and (by
taking forking extensions) that RU(a/A) = ωa. Let p = t(a/A).

Let Φ0 = {x G K : x realizes p}. Fix 6 G Φo and let Φ = {x - b : x G Φ0}.
Since p is stationary, Φ is α-indecomposable with respect to additive subgroups
of K. For each x G K let Φ^ = xΦ. The Φx are α-indecomposable and contain
0. By 10.5 the additive subgroup H generated by the Φ^ is oo-definable and
there are Xι , . . . , xn E K such that H = ΦXl + ΦX2 ... + ΦXn . Since xH C H for
all x G K, H is an ideal. Thus H = K.

Let y G K be generic over A(b, zi, . . . , xn)> There are yi, . . . , yn realizing
p such that y = Σ,Xi(yi — b). But then, since the yt are differentially algebraic
over A, y is differentially algebraic over A(b,Έ) contradicting the genericity oft/.

We will prove that K has no proper strongly normal extensions. Let A be a
very saturated differentially closed field containing K. It suffices to show that for
G an algebraic group defined over CK if Γ(Λ) is the quotient space G(λ)/G(C\)
and p : G(Λ) -* Γ(Λ) is the quotient map, then p maps G(K) onto

Lemma 10.10. Let G be a connected n-dimensional algebraic group defined
over GK Then RU(G(K)) = ωamn and every orbit of T(K) under 'the action
of G(K) has (7-rank ωamn.

Proof.
The first remark is clear. More generally if V is an n-dimensional algebraic

variety over a superstable field F, then RU(V) = RU(F)n.
Let x G Γ(#). Let Stab(x) = {g G G(#) : 0z = x}. Let F be the

differential closure of K. There is ft € G(F) such that h/G(CF) = «• Since
CF = Cκ, 9 £ Stab(x) if and only if ft-^Λ G G(C^) if and only if g G
hG(CK)h-1. Since Λt^(Cjr) < ωa, RU(Stab(x)) < ω<*.

The orbit of x G Γ(Jf) under G(K) is isomorphic to G(K)/Stab(x). Using
the ί7-rank inequality we see that each orbit has {/-rank ωamn.

Since RU(G(K)) = ωamn and RU(G(CK)) < ωα By the ί7-rank inequal-
ity we must have β{7(Γ(/f)) = ωamn. Thus there are only finitely many orbits
of T(K) under G(K). We will show that there is exactly one. In this case
p : G(K) —> T(K) is onto and we are done.

To prove this it suffices to show that Γ(^) has a unique generic type. By
9.12, Γ(Λ) C An. Thus T(K) C Kn. But T(K) has rank ωamn = RU(Kn).
Since Kn has a unique generic type, T(K) has a unique generic type.
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References
The material in this section is from [Pillay-Sokolovic].
Theorem 10.3 generalizes a theorem of [Michaux] who proved that a quan-

tifier eliminable differential field has no proper Picard-Vessiot extensions.
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fields.

Appendix A: Seidenberg's Embedding Theorem

In [Seidenberg 1,2] Seidenberg proved that any countable differential field
can be embedded into a field of germs of meromorphic functions. This follows
from an embedding lemma for finitely generated differential fields.

Let Mer(U) denote the field of meromorphic functions on 17, for U C C
open.

Lemma A.I. Let K = Q(«ι -..un) and K\ = K(v). Suppose U is an open
ball in C and τ : K — > Mer(U) is a differential field embedding. Then there is
an open ball V C U and an extension of r to an differential embedding of K\
into Mer(V).

Corollary A. 2. Let K be a countable differential field. Then K is isomorphic
to a subfield of the field of germs of meromorphic functions at the origin.

proof. By viewing K as a limit of finitely generated extensions and iterating
A.I we can find a point x such that K can be embedded into the germs of
meromorphic functions at x. By changing coordinates we may assume x = 0.

The proof of lemma A.I, uses the following "primitive element theorem"
from [Seidenberg 3]. Which we will prove shortly.

Theorem A. 3. Suppose K is a differential field with a non-constant element.
If u and v are differentially algebraic over K, then K(u} v) = K(u + λv) for some

Proof of A.I. Let 0, = r(ui). By shrinking U we may assume that each 0, is
analytic on U. Let a e U such that f(a) φ 0 for all / 6 Q(0ι, . . . ,gm) \ {0}.

Changing coordinates we may assume that a = 0. Let gi(z) = ̂  c« ,j^τ f°Γ z £ U

(shrinking U if necessary). Note that </t (0) = ct j. By choice of α, / ι-» /(O) is

a field embedding of Q(0ι, . . . ,0n) into C with g\3' »-+ cf j. As fields
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case 1. υ is differentially transcendental over K.
Choose d0, d l 5 d2,.. . £ C algebraically independent over Q(cί(J .i < nj G ω)

and such that h(z) = Σ,dj^ converges on a neighborhood of V C U of 0. We

claim that A, /ι', . . . are algebraically independent over Q{0ι . . .gn). Suppose p
is a polynomial with coefficients in Q such that

Then
P(cl,0>cl,l> ,<?!,/, •- 5 Cn,0, c n,l, • C n j /,d 0 ) i^m) = 0.

Since the dj are algebraically independent p(c,Yb, .. ., Ym) is identically zero.
Thus by the isomorphism above

is identically zero. Thus h is differentially transcendental over Q(</ι, . . . , gn) and

case 2. v is differentially algebraic over K .
Without loss of generality we may assume that K has differential tran-

scendence degree at least one over Q (use case 1 to extend K if necessary) . Let
U i j jUn-i be a differential transcendence base for K and let KΌ =
Q(iίι, . . . , wn_ι). By the primitive element theorem there are un and v such
that K = KQ(un) and K\ = KQ(V). Let r be maximal such that v, t/, . . . , tA"1)
are algebraically independent over .fiTo Let p be an irreducible polynomial with
coefficients in Q such that

is the minimal polynomial of t/Γ) over KQ(υ,υ',υ(r~1)).
Let d0, . . . , dr_ι be algebraically independent over Q(c, )J .i < n,j £

Since the Cfj are algebraically independent,

is irreducible. Let dr be a zero of it. Then |£ (c, do, , dr) / 0.
By the implicit function theorem there is W an open neighborhood of

(c,do,...,d r_ι) and an analytic function F : W — > C such that
F(c,d0, . . . ,d r_ι) = dr and p(w,f(w)) = 0 for all w G W. Consider the dif-
ferential equation:

We can find a solution h which is analytic on a neighborhood of 0 such that
for ΛW(0) = di for i = 0, . . . ,r. Sending v to Λ, gives r* an embedding of K\
extending τ\K0. Unfortunately, we might have τ*(un) = p* φ gn.
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Let dj = h^\0) for j > r. By shrinking (and shifting) [/, we may assume

that 0* is analytic on U and 0* = ΣC*^^-. Thus the map sending uf' to c, )<7

for i < n, wn(j) to c* j and v^) to c?; is a field isomorphism from KI to

Q(CI,OI CM » - , cn_ι fo, CH-I,!, . . . , c* |0, c* f l , . . . , d0, di ,...)•

Since
Q(CI,OJ cl,l » > Cn_ι> 0, Cn.1,1 , . . . , C* | 0, C* f l , . . .) =

Q(CI,O,CI,I, - jCn-i^jCn-i,!, . . . ,C n > o,C n | i , . . .),

we can find dj, d*, . such that

Q(Cl,Oι CM> - - , Cn_ι> 0, Cn-M > > Cn,0> cn,H » ^0, 1̂ , - -) —

Let ΛI(Z) = X^dJ1^-. Let FI be a function analytic near (c, (/£, . . . ,c?r-ι)

giving a branch of p — 0 such that F(c, d ) = d* . Then fti is the unique formal
solution to

y(r) = F(9l(z), g((z), g^(z), ..., gn_l(,), ffLi W, , «n-ι(/) W, »,-. . , ί̂ 1-1^

with y(0) = cίj$> . . . , 2/Γ)(0) = d* . Since the initial value problem has a convergent
solution near the origin, ΛI must converge on a neighborhood of 0.

It is easy to see that mapping v to ΛI extends r to an embedding of KI into
Mer(V) for some open ball V C C.

We now examine the primitive element theorem. First, note that some
assumption on K is necessary. If K contains only constant elements and L =
K(u,v) where u and v are algebraically independent constants. Then clearly no
it + Xv generates L/K.

The proof uses the following lemma due to Ritt.

Lemma A.4. Let K be a differential field and let £ G K with £' ± 0. Let G(X) €
K{X} be nontrivial of order n, then there are rational numbers c0, . . . , cn such
that '

Proof.
Suppose not. Let H(X) be of minimal order r such that for all ratio-

nale c0 , . . . ,cn fΓ(Σ>ί'') = 0. Let Λ ( Y 0 , . . . , Y Γ ) e ϋf[F] such that H(X) =
' '

Since y vanishes on Qn+1, g is identically zero (as Qn is Zariski-dense in
Kn). Thus -jfc = 0 for each j.

Thus for j = 0, . . . , r
dh dUj _~
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For j = 0 we get

^ = 0du0

and for j > 0

From this we see that the vectors

are linearly dependent. By lemma 4.1 they are linearly dependent over Ck Thus
Σ biξr = 0 for some constants 60> > &r where not all of the 6t are zero. Since
ξ is algebraic over CK (by 2.1), ξ £ CR , a contradiction.

Proof of A.3.
Consider K(u,v)(X). u + vX is differentially algebraic over K(X). Let G

be irreducible such that

G(X, X',..., X<Γ>, (« + vX), ...,(« + »*)<•>) = 0 (1)

and s is minimal.
Let 10 = ti + vX. For i < * fjjg = 0. While for i = β fff ly = v.

Implicitly differentiating (1) with respect to X^ we get

SG dG

Because of the minimality of G, ^f^y is not identically zero. By lemma

A.4, we can find λ G K such that 55^7(λ, ti + vλ) ^ 0. Using (2) we see that

Appendix B: The proof of 9.8

In this section we will give Kolchin's proof of Theorem 9.8.
First suppose G and H are algebraic groups defined over an algebraically

closed field K, f : G —*• H is rational and x G G. As usual we have /* :
K(H) -> K(G) by /*0 = gof. This in-turn induces / : TX(G) -+ Tf(x)(H), by
fδ(9) = *(/*y) Using the isomorphisms between the tangent spaces and the
Lie-algebras we obtain f f : £(G) -* £(ff).

In particular if ί E TX(G) and let D G £(G) be such that ̂  = ί, then /*£)
is the element E of £(#), such that Ef(x) = /δ.
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Lemma B.I: Suppose / : G — > H is a homomorphism, then ff does not
depend on x.

proof:
Let δ G Tχ(G) and let D G C(G) be such that Dx = δ. Let D = f$D.
For A G 0ι.

Suppose E = f£~D. Then

Thus Dι=EιsoD = E.

If / : G-> G! and g : G, -> G2, then (0 o /)£ - 9*(x)<>ft

Lemma B.2: a) If / : G — > # is constantly c, then // = 0.
b) Let Tv be left multiplication by v, then (Tυ)f is the identity on £(G).

proof:
a) Let δ e TX(G) and let D G £(G) be such that Dx = δ. Let E = f$D.

Since c G # , Ej(x)(h) = f δ ( h ) - δ(Λ(c)) = 0 for all A G O/φ. Thus £7/(ar) is
the trivial tangent vector. So E is the trivial derivation.

b) This is clear since (Tv)fDx = Dvx for D G £(G).

We fix v a point on G. To simplify notation we will refer to the maps /# as
/. [If for a particular map (a non-homomorphism) it is important which tangent
space we use to define the map we assume we use the base point υ.]

We consider the following maps:
-ti, j'2 : G -̂  G x G by ή(ar) = (a:, v), i2(a?) = (v, x).
-Δ : G — » G x G is the diagonal map x ι-» (x, x).
-π1? π2 : G x G — * G are the projections, 7Γi(a?ι, x2)

 = χi
-i : G — »• G is the identity.
-e : G — > G is the zero map.
-A,; : G — > G is right multiplication x \-> xv.
-ψ : G x G -> G by τ^(x, y) = xy"1.
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-for υ G G τ(v) : G —> G by conjugation, x ι— > v~lxv.

Lemma B.3: C(G x G) = ή£(G) Θ *2£(G).

proof:
Clearly ij is injective.
Suppose iiD -\- i2E — Q. Then

+ TΓ!^, by B.2 a)

iιD + i2£)

= 0.

Similarly £ = 0.
Thus iι£(G) Θ 22£(G) has twice the dimension of C(G), and hence is equal

t o £ ( G x G ) .

Lemma B.4: Δ = i\ + 2*2-

proof:
Let D G £(G). We will show that for all g G #(G), (ΔD-iιD-i2D)^g =

0. Since AΓ(G x G) = πjίf (G) 0 πj/f (G), this implies (ΔD - i^D - i2D) = 0.
First, suppose / G Oi, then

= π

= (iD - iD - cD)

= 0.

Now let g e Os.

(ΔD - iiD - i2D)πίy(s,ί) = (ΔD - UD - i

= (ΔD - tiD - i

= 0 (by the claim above).

Thus for all g G K(G), (ΔD - iiD- i2D)πιg = 0. The same is true for π2.
Thus by the above remarks, for all D ΔD - iiD - i2D = 0. So Δ = ιΊ + t2.

Lemma B.5: Xv o ̂  = ττι — π2.

proof:
For any x £ G λυ o ψ o i\(x) — x. Thus Xv o ψ o iι is the identity map 2.
On the other hand for any x, λvoψo Δ(x) = v. Since this map is constant,

the it induces the trivial endomorphism of the Lie-algebra.
By lemma B.4, \v o ψ o 2*2 = λυ o ψ o (Δ — 2*1). By the above remarks, this

is —i.
Thus (λυ o ψ + π2 - τrι) o ii = i + 0 - i = 0 and (λv o ψ + τr2 - πi) o f 2

= -l + t-0.
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Thus by lemma B.3, λv o ψ = πi — π z.

Lemma B.6: λv = τ(v).

proof:
Xv = Tυτ(v), but Tv acts on £(G) as the identity.

For δ G T>(K/k), we define a tangent vector at υ lδ(v), the logarithmic
derivative by lδ(v)(g) = δ(g(v)). If / is any rational map, then, of course

Lemma B.7: lδ(xv) = r(υ)lδ(x) + lδ(v).

proof:

= λυ oψlδ(xv,v)

Finally, suppose ω is an invariant differential on G. If x G G, α;.,. is the local
component of u; at x. We defined the induced differential ω(x) on Ί)(K/k], by

In particular if x, υ G G(lf ), α;(a?t;)(ί)α;art,(/6(xt;)) By B.7 this is

w.-i.vWt;)/^)) +«,(/«(«)),

which is
τ(υγωf(lδ(x))+ω,(lδ(υ)) = (τ(»)'ω(*) + ω(w))ί.

Thus we have proved:

Theorem 9.8: If x,v G G(K) and ω is an invariant differential on G, then
ω(xv) = r(v)*t4;(ar) +ω(t;).

Appendix C: Kolchin's Irreducibility Theorem

This appendix is devoted to the following theorem of Kolchin.

Theorem C.I. Let K be an algebraically closed field with derivation D. Sup-
pose V C Kl is an irreducible algebraic variety defined over K. Then V is
£)-irreducible.
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Suppose V is an irreducible variety. Suppose (x,y) £ V is a generic point
of V where we (without loss of generality) we may assume that xι , . . . , xn are
algebraically independent and y\ , . . . , ym is algebraic over K(x}. For a = 1, . . . , m
let pi(Έ, Y) be the minimal polynomial oίyt over K(x). An easy induction shows
that for all n,

(j)Pi_(Έ \ _ /- ̂  -(j) / ./J-1)^

θy "~ J ' ' ' ' ' ' * * ' ' *
for some polynomial rt j with coefficients in K.

If (af, y) is a D-generic point of V (ie. a point of maximal Morley rank in
K), then #, a?,^2), .. . are algebraically independent and

K(x,y) = K(x)(y).

Thus there is a unique D- generic type.
Since an irreducible algebraic variety has a unique D-generic type there is

a unique D-irreducible component of maximal rank. We will need to do a bit
more work to show that there is only one Z>-irreducible component.

Suppose L D K are differential fields and α, b £ Ln . We say that a i— > 6 is a
differential specialization over K if /(6) = 0, whenever / £ K{X} and f(ά) = 0.

We will use the following lemma on specializations.

Lemma C.2. Let K be an algebraically closed field with derivation D. Let
V C Kn be an irreducible variety defined over K, p £ /(V), and let α £ V
be a /^-rational point. There is a differential field extension L D K and β an
L-rational point of V such that p(β) ^ 0 and there is β H-> α is a differential
specialization over K.

proof:
If dim V > 2, let H be a hyperplane through α not contained in V(p). Let

W be an irreducible component of V Π # through a. Then dim V7 = dim V —I
and p ^ I(W). Thus without loss of generality we may assume V is a curve.

If V is not smooth there is a smooth curve W and a polynomial map σ :
W — >• V. Let α* £ W Π σ~1(α). Suppose there is a differential field L D K and
/?* an L-rational point of W such that p(σ(β)) / 0 and /?* K-> α* is a differential
specialization over /ί. Let /? = σ(/?*). If (7 is any D-closed set defined over /f
and β G AT, then β* £ σ-1^. Hence α* £ σ-1^ and α £ C. Thus /? ι-> α is
the desired specialization. Thus without loss of generality we may assume V is
a smooth curve.

Let Oa be the local ring of regular functions at α and let Ma be the maximal
ideal of functions vanishing at a. Since V is smooth Mα/M2 is a one dimensional
K-vector space. Let t £ Mα be a generator for Mα/M2. Let K(V) be the
function field of V, there is a unique derivation £) : K(V) — »• if (V) extending
the derivation on /f with D(£) = 0.
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There is a natural embedding of K(V) into the field of formal Laurent
series K((t)) sending Oα into K[[t]] and Ma into tK[\t]]. Consider the derivation
δ defined on if ((*)) defined by

i—m

Clearly δ(K[[t]]) C K[[t]] and 6(tK[[t]]) C tK[[t]]. Since there is a unique
derivation from K(V) to K((t)) extending D and sending t to 0, we must have
D : Oa -> Oa and D : Mα -» Mα.

Let 7Γ : Oα -» if be the evaluation map / »-> /(α). If / G Oα, then for some
α G if, and g G Mα, f = a + g. Then

since D(g) G M. Since D(α) = D(πf), π commutes with D, thus π is a differ-
ential specialization.

Let L = K(V). Let β = (a?ι,. . .,a?n) G ̂  be the coordinate functions.
Clearly π(β) = α. Since p is not identically 0 on 7, /?(/?) φ 0.

We now give the proof of C.I.
Let pi and rt-}J- be the polynomials described above. If (af, y) is any point of

F, then p, (ϊί, V j ) = 0 and

for all j.
Let

t=l

For any /(X, Y) G iί{X,Y} there is a polynomial y with coefficients in K and
natural numbers s and < such that if p(x,y) / 0, then

_(- \ _ /- -i -(j) / ίy
J ' ̂ '^'' ' ' ' ' *̂

Suppose (ϋ,ϊ7) G V is D-generic and f(ΰ^) = 0. Then g(ΰ,ϋ! ', . . . , tϊ(β), y) =
0. Since ϊίjϊί', . . . ,tl^5) are algebraically independent,

(/(TXX^Y) = ft0(X, Y)hι(X, Y)

where Λ0 G K\X, . . . ,̂ ,7] and_Λι_G ^[X,F] and /n G K\X,Ϋ] vanishes on
all of V. It follows that if / G K{X, Y] vanishes at the D-generic of V, then /
vanishes on {(x,y) G V : p ( x , y ) / 0}.
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Since for any a £ V, we can find L C K and an //-rational point β in
V \ V(p) with β h-» a a differential specialization, it follows that any f(X,Ϋ)
which vanishes on the Z)-generic of V vanishes on all of V. Thus if W is the
D-irreducible component containing the £)-generic, we must have V = W.
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