
Goal. In either U, compute F = ⅇ-ηy ⅇξx ⅇηy ⅇ-ξx. First compute 
G = ⅇξx yⅇ-ξx, a finite sum. Now F satisfies the ODE 
∂ηF = ∂ηⅇ

-ηy ⅇηG = -yF+FG with initial conditions F(η = 0) = 1. So 

we set it up and solve:


