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Abstract:

The purpose of this review article is to demonstrate via a few simple models the mechanism for a very general, universal instability — the
Arnold diffusion — which occurs in the oscillating systems having more than two degrees of freedom. A peculiar feature of this instability results in
an irregular, or stochastic, motion of the system as if the latter were influenced by a random perturbation even though, in fact, the motion is
governed by purely dynamical equations. The instability takes place generally for very special initial conditions (inside the so-called stochastic
layers) which are, however, everywhere dense in the phase space of the system.
The basic and simplest one of the models considered is that of a pendulum under an external periodic perturbation. This model represents the
behavior of nonlinear oscillations near a resonance, including the phenomenon of the stochastic instability within the stochastic. layer of
resonance. All models are treated both analytically and numerically. Some general regulations concerning the stochastic instability are presented,
including a general, semi-quantitative method — the overlap criterion — to estimate the conditions for this stochastic instability as well as its main
characteristics.

1. Introduction
Enormous progress has been made during the last few decades in the general theory of dynamical
systems, including, as a particular case, the theory of nonlinear oscillations for Hamiltonian systems
of classical mechanics (see, e.g., refs. [1—3,11—15, %, 110]). Unfortunately for a physicist, most of the
theories developed are purely mathematical. This hampers their application to particular problems for,
at least, two reasons. First, mathematical models are frequently not adequate for real physical
systems, and it is quite unclear how far the conclusions of a mathematical theory can be extended
beyond the rigid frame of its stringent premises. Secondly, often it is just hard to understand the
language of contemporary mathematics unless you have pierced its “jungles”.
Without any doubt, the mathematical theories developed such as the KAM-theory of stability
(section 4.6), the theories of C- and K-systems and the whole modern ergodic theory, the differentiable dynamics and others (section 5.3) do serve already now and will do so in the future as firm
beacons in a still dense mist of extremely diverse phenomena and processes in nonlinear mechanics,
amidst numerous reefs of specific cases and surprise complications. Yet, he who desires to reach a
cherished islet of stability in the violent (and stochastic!) sea of nonlinear oscillations should not rely
upon the beacons only. One must learn how to find one’s way using a more varied arsenal of means
and methods besides a stringent and scrupulous mathematical analysis even if the former would
provide only a temporary and preliminary solution of a problem. Academician A.N. Kolmogorov has
mentioned on an occasion that it is not so much important to be rigorous as to be right. A way to be
convinced (and to convince the others!) of the rightness of a solution without a rigorous theory is a
tried method of the science the experiment. In the field of non-linear oscillations the so-called
numerical experiment, or numerical simulation, i.e. numerical integration of the motion equations of a
dynamical system by computer, has been spreading recently more and more. In the present paper we
widely use results of various numerical experiments. With a few exceptions only numerical experiments will be mentioned, so we shall say often just “experiment”, “empirical”, etc. without the risk of
confusing the reader.
The main purpose of the present review article is a detailed and, as far as possible, graphic
consideration, via simple models, of a basic phenomenon discovered recently the so-called stochastic instability of nonlinear oscillations (see, e.g., the review articles [9,32, 76]) and, especially, its most
ingenious manifestation the Arnold diffusion [5,24, 43]. The latter may be called by right a universal
instability of many-dimensional nonlinear oscillations since it occurs in any system (except the
completely integrable ones, see below and section 8) and for arbitrarily small perturbation.
—

—

—
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The selection of the models is determined by two reasons. First, we have done our best to find as
simple as possible, yet non-trivial, models, that is such whose motion is still not completely solved.
Sections 2 and 3 which are devoted, mainly, to questions of methodics are an exception. Those
questions are thought to be necessary to understand the main content of the paper. Secondly, the
models should bear an obvious relation to real physical systems the study of which is of some interest
today. This sort of relation is illustrated in section 4.3 where the problem of a charged particle motion
in a magnetic bottle is considered. This problem is of importance in various applications but still
remains incompletely solved in spite of more than twenty years’ efforts. The many-dimensional
oscillator described in sections 7.5 and 7.6 may be also considered as a model for the motion of a
charged particle in a storage ring. The latter problem is of interest for the colliding beam technique.
The class of problems under consideration is, of course, a small part not only of general theory of
dynamical systems but even of the classical nonlinear oscillation theory. In particular, we confine
ourselves to Hamiltonian systems only excluding, thus, all questions related to the influence of
dissipation, hence, also any relaxation oscillations and the like*. Nevertheless, the remaining set (of
oscillatory processes) is not empty, as mathematicians use to say. The role of Hamiltonian, or nearly
Hamiltonian, systems lies beyond some of their particular, albeit important, applications such as, for
example, the motion of charged (especially heavy) particles in accelerators and storage rings, or the
motion of planets in the Solar system as well as that of man-made celestial bodies: sputniks, space
ships, etc. What is still more important, perhaps, is that the fundamental laws of motion for
“elementary” particles may be expressed in terms of Hamiltonian equations whereas phenomena like
dissipation turn out to be specific consequences of the former.
Another essential restriction of the models in question is a limitation of the oscillation nonlinearity
from below, that is we assume the nonlinearity to be not too small. The case of a small nonlinearity
turns out to be more complicated, strange though it may seem, if, perhaps, a more interesting one, as
is demonstrated by a curious example in ref. [40].As far as a theoretical analysis and estimates are
concerned we have also to confine ourselves to the usual case of a small perturbation acting upon a
system whose motion is known.
In this article we are not going to present or to represent any general theory of nonlinear
oscillations. On the contrary, important (and rather little-known) phenomena and ideas will be
considered via simple examples, graphically, if you like, in accordance with a wise dictum that one
example may turn out to be sometimes more useful than a dozen of theories. The author, however,
allows himself on occasion some natural generalizations at the level of rigor common in physics
(see sections 3.3; 4.5; 7.3).
The basic model we are going to consider is that of a simple pendulum under an external periodic
perturbation (section 5). Free oscillations of the pendulum simulate the fairly well known phenomenon
of a single (isolated) resonance (section 3). The latter may be considered as an elementary
phenomenon of nonlinear dynamics, a “cell”, a large number of which forms all the diversity of
nonlinear oscillatory processes. A significant feature of the nonlinear resonance is the oscillation
boundedness and smallness under a small perturbation as distinct from the linear resonance for which
there is no such boundedness. The oscillations are bounded due to the dependence of their frequency
on the energy. Such a dependence is, thus, an important property and the first sign of an oscillator
nonlinearity (section 2). Boundedness of oscillations is a kind of stabilization of a resonant perturbation by the nonlinearity. Various applications of the nonlinear stabilization to provide, for example,
*concerning the influence of a weak dissipation see the end of section 5.5.
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the motion stability of charged particles in accelerators, is a topical task today. The phenomenon of
nonlinear stabilization as well as nonlinear resonance are rather well known and have attracted the
attention of many researchers.
Less known is that in the way of those applications the stochastic instability, which destroys
nonlinear stabilization, arises.* Stochastic instability results from an interaction of several nonlinear
resonances (section 4). This interaction is considered via the model of a pendulum acted upon by a
special perturbation a sequence of short periodical “kicks” (section 5). The motion of the latter
model may be described by a simple—standard as we call it—mapping (5.1), i.e. by means of
difference equations, that simplifies considerably both the theoretical analysis of motion and numerical experiments.
A simple criterion related to the overlap of neighbouring resonances forms the core of our
theoretical analysis (section 4.1). We shall repeatedly come back to this criterion to compare results of
numerical experiments with analytical estimates (see section 6.4). The overlap criterion is substantiated below by plausible (at least, for a physicist!) considerations and estimates as well as by the
results of various numerical experiments. This sort of approach allows us to resolve problems
unreachable for a more stringent mathematical analysis (see section 6.2). A retribution for such a
progress is inability of the simple criterion to discern the so-called completely integrable systems the
specific and, in a sense, exceptional cases of absolutely stable nonlinear oscillations. An excellent
example of the latter is the so-called Toda lattice [108].The only excuse the overlap criterion may
offer is that today any other theory is also uncapable to answer the question whether a given system is
completely integrable even though a large experience in “designing” such systems has been gained by
now [68].
Numerical experiments reveal that under the overlap of resonances the oscillations of a system
become irregular, or stochastic, as if the latter were influenced by a random perturbation even though,
in fact, the motion is governed by purely dynamical equations. Thus, we have come across an example
of arising a “random” process in a dynamical system, and what’s more, in a very simple one having
1.5 degree of freedom altogether (3-dimensional phase space). Along with other examples [11,38, 34]
the latter result leads to a new understanding of the nature of statistical laws in classical mechanics.
In section 6 the oscillations of a pendulum (the latter being just as well a nonlinear resonance) near
the separatrix are considered. Motion in this area proves to be described also by a standard mapping
the analysis of which leads to the conclusion that in a sufficiently close vicinity of separatrix the
so-called stochastic layer always exists. The motion inside the layer is unstable and in the nature of a
diffusion which is confined within the layer. The stochastic layer plays an important role in modern
oscillation theory, being an “embryo” of an instability, this is just the place from which the instability is
spreading, as the perturbation grows, over all, or almost all, of the phase space of a system. The
standard mapping, to properties of which a considerable part of the present paper is devoted, plays,
thus, a role much more important than just an example of the resonance interaction.
The significance of the stochastic layer comes to light completely in the many-dimensional system
some models of which are considered in section 7. In the case of many-dimensional oscillations the set
of stochastic layers at nonlinear resonances forms a united network, a “web”, motion trajectories
inside the latter penetrating nearly all the phase space. A universal instability does set in, the
—

—

~Thisinstability maybe useful, however, in realization ofthe so-called Fermi stochastic acceleration [132](see also (133]) as discussed in ref.
[29]and as was actually done for plasma heating [129].A similar method for the electron heating by an r.f. wave in a mirror machine, also relied
upon the stochastic instability, was investigated in a numberof works (see, e.g., refs. [134,136, 33]).
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instability which has been discovered by Arnold [5, 67] and which has been called later the Arnold
diffusion [43].
In the present paper we do not go beyond the framework of classical mechanics. The study of
nonlinear oscillations in quantum mechanics is still in its very outset. For some interesting peculiarities of a quantum nonlinear oscillator already considered see, e.g., refs. [20, 144].
My last remark concerns the references which are not claimed to be complete but pursue, mainly,
the aim to help the reader to make familiar himself with original papers on the problems in question.
The author offers in advance his apologies for possible omissions and accidental mistakes as well as
for somewhat “stochastic” numbering of the reference.
2. What are nonlinear oscillations? A few simple examples

In this section we start with a few simple examples of one degree-of-freedom nonlinear oscillations.
We will expose the most important property of the nonlinear oscillator, the so-called non-isochronicity, i.e. the dependence of the free oscillation period on the amplitude, or the energy. In section
2.2 the main ideas and a practical application of a modern perturbation theory, based on the canonical
change of dynamical variables, will be presented. This technique will be used below. In section 2.4 we
shall consider a special trajectory of a nonlinear oscillator, the so-called separatrix which will play an
important role in what follows.
2.1. Pendulum
Oscillations of a pendulum give us one of the oldest examples of oscillations, in general, and, in
particular, nonlinear oscillations. The centuries-old history of studying this apparently simple system
has shown a surprising diversity of its motions. For instance, a new phenomenon of the dynamical
stability was discovered not so long ago [16].In the present paper we shall see, in particular, that the
study of pendulum properties is still quite far from being completed (see section 5). The simple
pendulum model will play a special role for us. We shall see that one of the basic phenomenon of
nonlinear oscillations the nonlinear resonance can be described by this model under fairly general
conditions (section 3).
Let us first consider free oscillations of a pendulum. Let the Hamiltonian of the system have the
form:
—

H(p,ço)=~—Uocosç

—

(2.1)

where ~ is the angle of pendulum displacement from the lower (stable) position of equilibrium;
p = Mçô stands for the pendulum angular momentum; M = m12 is the moment of inertia. The
frequency of small oscillations (w
0) is related to the amplitude of the potential energy U0 by
= UOJM. Note that for a free rotation p is the action variable. In what follows let M = 1.
It is well known that the pendulum equations of motion can be integrated in terms of elliptic
functions (see, e.g., ref. [4]).There are two kinds of motion: the oscillations and the rotation.
Solving equation H(p, q,) = const for p = ~ we find:
=

±V2(H+ (J~cos q~).

(2.2)
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Straightforward integration of this equation for H < U0 (oscillations) gives (see, e.g., ref. [58]):
=

2wo sin(çJ2) cn(wot)

(2.3)

where cn(u) is the Jacobian elliptic cosine; co stands for the amplitude of pendulum displacement, and
the time t = 0 corresponds to crossing the point ç = 0 with a positive velocity. Term by term
integrating the Fourier series for cn(u) gives:
Q(t) =40 ~ w~c~~.~Jwo)
Here K’
K(k’) is the
elliptic integral of the first kind; k’
period
of=oscillations
is Tcomplete
= 2irlw where
w(H)

=

irwo/2K

=

V’l

2 k=

—

k

(2.4)
sin(~J2).The
(2.5)

and the oscillation spectrum is: w~= (2n 1)w.
In the case of rotation (H> U
0), the solution has the form:
sin(w~t)
±~(t) =2 am(wrt) = 2wt +4w
w~cosh(K’wJw~)
Here am(u) is the Jacobian elliptic amplitude;
—

k

=

(2.6)

V2U0/(H + U0) = w~/w~ w~= \/(H + U0),

and we have introduced half the frequency of the mean rotation: w(H) = ITWrI2K to make the
expressions (2.4) and (2.6) as similar to each other as possible; we shall use this in section 2.4. The
rotation frequency spectrum is: w~= 2nw.
Relation (2.5) shows that the pendulum frequency does depend on the oscillation amplitude, or the
energy so that the pendulum is generally a non-isochronous oscillator. The latter property is of
paramount importance for the problem of motion stability as we shall see below.
Let us consider the case of small pendulum oscillations and relate the argument k = sin(~o/2)4 1 of
the elliptic integral to the pendulum
energy the
E reckoned
from
the minimum
of the
potential
energy:
2. Expanding
expression
[K(k)]~
as a power
series
in k2 we
find:
—U0 (2.1). We
have:
E
=
2U0k
I
5
2
II
3
w 1-gE
(2.7)
where we have put U
0 = 1 (Wo = 1). We shall need such a high accuracy in the next section to compare
eq. (2.7) with the result of the perturbation theory.
Let us introduce the dimensionless parameter of the nonlinearity:
-

-

I do
a—~-y.

(2.8)

We define a via the action I since we shall use below, as a rule, the action-angle variables (1, 0). To
the accuracy w 1 E18 the action I E/wo as for a harmonic oscillator. Hence: a —118. For E 4 1
the nonlinearity of small oscillations (E, 14 1) is small (a 4 1).
Another characteristic property of nonlinear oscillations is the anharmonicity, i.e. the presence of
higher harmonics of the basic frequency w (2.5). For small oscillations the amplitudes of higher
harmonics are small as one can see from eq. (2.4) with K’ ln(41k) = ~ln(32/E).Hence the small
oscillations are nearly harmonic.
—
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In the opposite case of a fast rotation (H

E0

the pendulum motion has a quite different
character. The amplitudes of higher harmonics are also small (see eq. (2.6); k = WJWr 4 1), so that the
motion is a nearly uniform rotation. However, the frequency of rotation does depend on the energy.
Since in this case p I (the action) the nonlinearity parameter a 1, i.e. the nonlinearity is not small
even though the anharmonicity may be arbitrarily small as 00/Or ~ 0.
~‘

U0),

2.2. Canonical transformations and the superconvergence
In spite of great success in the search of completely integrable nonlinear systems [68]the latter are
nevertheless exceptional, in my opinion. Anyway the problems we are going to consider do not belong
to integrable ones. Hence for their analytical treatment one needs some approximate method, for
instance, a version of perturbation theory. The latter is applicable, of course, only if there is a small
parameter. According to this we assume that the Hamiltonian of our system may be divided into two
parts:
H(I,

0) = H0(I)

+

e V(I, 0)

(2.9)

the first of which describes an “unperturbed” system and has an integral of motion I (the action). The
main “property” of the unperturbed system is our complete knowledge of its motion. Our problem is,
however, to study the motion of a “perturbed” system with the Hamiltonian H(I, 0), and we assume
the “perturbation” eV(I, 0) to be small (e 4 1). A characteristic feature of the perturbation is the
dependence of the latter on the phase 0 of the unperturbed motion. This very dependence leads to a
change in the unperturbed action L Note that the division of the Hamiltonian into an unperturbed part
and perturbation is somewhat arbitrary and depends, particularly, on our mathematical skill.
Assume we don’t know any elliptic functions. Let us try to find the pendulum motion approximately, taking as an unperturbed system just the harmonic oscillator (the latter is known to
everybody!):
12

122

H0 = ~p +~woq’ = w~I.
(2.10)
The aim of these exercises is to demonstrate via a simple example the modern perturbation theory for
Hamiltonian systems.
It has been known for a long time (see, e.g., ref. [17])that successive canonical changes in the
dynamical variables (or canonical transformations) in a Hamiltonian without making any use of the
equations of motion is an efficient method for analytically treating Hamiltonian systems. The basic
idea is to find such new variables (I, 0) in which the perturbation, that is a part of Hamiltonian
depending on 0, would. become zero, would disappear. In other words, the task is to “kill” the
perturbation by a change of variables. Then the new I is an integral of motion.
To find such an I is the same as to solve the problem completely, therefore, it is in general
impossible to do in an explicit form. In classical perturbation theory [17] successive canonical
transformations: (1, 0)—’ (Ii, 0~)
(~,On)
(I, 0) are chosen in such a way2V
to lower the order of
perturbation by one power of the small parameter in every step: V~ 1 ..+..
Vn
0.
However, such sequencies (the so-called asymptotic series, see, e.g., ref. [4])are diverging, as a rule,
and this restricts applications of perturbation theory to a fairly short time interval of motion.
A decisive success in this approach was achieved by a new perturbation theory due to Kolmogorov
[1].He observed that successive canonical transformations may be chosen in such a way that every
.

. .

~

-

~
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next 2”~Vn40.
perturbation becomes of the order of the square of the preceding one: EV-4 e2V1

-+

~

Let us see how does this technique work for the simple example of a pendulum.* We write
Hamiltonian (2.1) in the form (M = = 1):
00

(2.11)
take the two first terms as the unperturbed Hamiltonian (2.10) and change the variables in H

0 to (1, 0).

Then: H0 = I; ç
H(I, 0)

= ~4/2I cos 0. Substituting the latter expressions
2
3
4
I —-~-j-cos4
0 +-~-cos6
0 ——~—cos80.
j

The small parameter here is the action itself: e = I;

into eq. (2.11) we obtain:
(2.12)

H

e; V H0.
We restrict ourselves to the problem of evaluating the pendulum frequency as a function of its
energy: w(H). The first correction to the unperturbed frequency 00= 1 can be obtained directly from
eq. (2.12). To do this we divide the perturbation into the mean and oscillating parts with respect to the
phase 0:
0=

2

3

4

2

-~

3
40— ~)+ ~(cos6
0—

28 ~4 ~(cos8 0—

ag).

(2.13)
e V(I, 0) = 16~9x 32 9 x 2’° -~-(cos
We use, further, the so-called averaging method (see, e.g., ref. [4]), that is we simply neglect the
oscillating part of perturbation. Then the averaged Hamiltonian takes the form:
—

—

(2.14)
A reason for such an averaging is an intrinsically true idea that the oscillating part of perturbation
causes only “small” vibrations. The latter can be neglected, however, only to a certain accuracy. As
we shall see below the last two terms in eq. (2.14) exceed the accuracy of averaging and are therefore
false.
To treat the problem more accurately we make a canonical transformation to new variables
(I, 0-+ I~,O~)not to neglect the oscillating part of perturbation at will but to “kill” it legally.
Let the generating function of the canonical transformation be of the form
F(1
1, 0) = 110 +4(I~, 0).

(2.15)

This form provides a small difference between old and new variables while the function 4 is small.
Indeed:
1= 8F78O=I1+1,;
01=8F7oI1= 0+~.
(2.16)
We substitute now the first expression (2.16) into eq. (2.12) and choose ~
0) in such a way as to
“kill” the term ~ -~ V, which is linear in perturbation parameter E, so that the perturbation would
be ~2 v I~.To achieve this it is sufficient to take
40— ~)
(2.17)
= ~I~(cos
5For another example of using the superconvergence technique see section 5.1.
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as one can see from eq. (2.13). It is essential that the latter expression has zero mean in 0 as we have
taken the separation of this mean beforehand (the term _j2/ 16). Otherwise integration of eq. (2.17)
would give a so-called secular term which grows indefinitely in time, and the difference (0~ 0) would
not be small (see eq. (2.16)). Precisely due to this same reason one cannot “kill” the terms —Ii by the
same transformation (2.16) since the substitution of eq. (2.17) into the term ~I2(cos40— ~)gives the
mean ~
Now we see the accuracy of the averaging method naively applied to the original
Hamiltonian (2.12). This accuracy is of the order of the mean perturbation after carrying-out the
canonical transformation. Since for the Hamiltonian (2.12) the mean is —Is (see eq. (2.18) below), only
the two first terms in eq. (2.14) may be used. To achieve a higher accuracy one has to perform a new
canonical transformation, having splitted off the mean perturbation beforehand.
Now let us write down carefully the new Hamiltonian after the transformation of variables. We
shall denote this Hamiltonian by H~(I~,
0k). Since the original Hamiltonian (2.12) was taken to the
accuracy —I~it is sufficient to calculate the new one to the same accuracy:
—

—

r2

H(I O)=I ~ 16
b

I

‘

i~

~
—

/

.~

g2
— _____

Here we have introduced the general notation:
f~(O)=

~2.

t3

~

a’ _I311~~_1_~~+li1+I41
“
-‘‘
_~+L~L~
9x32 9x2’°
1\4g
90 18/ ‘\9x64
28x90 9x64
~ 180 -

co? 0— (cos~0);

(cos2k 0) =

—

(2.18)
(2.19)

where ~ = (2k) !/(k !)2 stands for the combination of 2k things k at a time. For odd n the mean
(cos” 0) = 0. The perturbation, i.e. the terms depending on 0, have become smaller but, unfortunately,
more complicated. And there’s more to come, one should change 0 for 01 using eq. (2.16). Since
01 0 =
I~(2.17) it is sufficient to change 0—~0, only in the terms ~ Then additional terms
appear in the Hamiltonian (2.18):
—

~

H

1(11, 0)—p H1(11, 0~)
+

{~[~
—

(2.20)

+

where f~ dfjd0 and dFjdO = f~
((F,,) = 0).
Splitting off the mean perturbation in eq. (2.20) we may perform a new canonical transformation
(Ii, 01)—’ (12, 02). In the classical perturbation theory we would choose the transformation in such a
way as to “kill” the oscillating terms —It. It turns out, however, that one can “kill” by this same
transformation the terms —It as well. Indeed, the new ci~’~
— I~.
Substitution of the latter into eq.
(2.18) leads to the mean perturbation -I~1~-~ I~.Hence in the new Hamiltonian 112(12, 02) the
perturbation is V2 — I~.Repeating this reasoning we find that the perturbation in H3(13, 03) is V3 I~.
In general, let the nth step of the successive approximations be V,, It’, then the next step is
V,,+1 I4~
—. ~
hence: k,,÷1= 2k,, 1, whence: k~= 2” + 1. That is just the superconvergence
of successive approximations according to Kolmogorov. The superconvergence allows us to construct
the converging series. This enables us, in turn, to solve a number of important problems in the theory
of dynamical systems (section 4.6). For practical applications which use a few first approximations the
convergence is not essential as was noted correctly in ref. [4].Nevertheless I think that Kolmogorov’s
method turns out to be more efficient in the latter case as well, since it demands less canonical
transformations for a given accuracy of solution. In any event, this method is not well known so far,
and its possibilities haven’t been studied enough. Note that Bogolyubov has generalized this method
to non-Hamiltonian systems [18,63].
—

—
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We come back now to the pendulum and find out both terms of the mean perturbation the
“classical” one —I~,and the “extra” one —It. They are determined by the mean values:
—

2

17

3

3~

(f4)1T25,

(f4)=i~~,

(f4f6)=~w

When averaging with F4 in eq. (2.20) one can integrate by parts:
averaged Hamiltonian takes the form:
2

3

(f,Fm) =

(fnfm).

Finally, the

4

(2.21)

-

Whence we get the oscillation frequency:
I~ 3I~ 5I~
(2.22)

3 (E = (H

Solving eq. (2.21) for I~to the accuracy of E
2
1=

1)) we obtain:

3

~

Substituting this relation into eq. (2.22) we arrive at the exact expansion of w in E (see eq. (2.7)).
2.3. The cubic force
Let us consider a special nonlinear oscillator with the Hamiltonian:
2+ ~X4.

H(P, X) = ~P

(2.24)

We shall use this model in section 7. Like a pendulum the latter system has an exact solution in terms
of elliptic functions (see, e.g., ref. [58]):
=

a

cn(at) = 17V2 ~ cos[(2n 1)wt]
K(1/\/~) cosh[ir(n
0.9550 cos(wt) + cos(3wt) + cos(Swt) ~
—

~

—

(2.25)

Here a is the amplitude of oscillations; K(1/V2) 1.8541. An interesting feature of the system under
consideration is the very small contribution of higher harmonics in spite of a large nonlinearity. The
frequency of oscillations
= 2K;%/~) =

f3a

= \/2g9H”4

$

0.8472

(2.26)

is proportional to the amplitude. The action variable can be found from the relation w
whence:

= aH/aI,

H

I=

dH = ~

w(H)

3~

= ~-;

3~

H = AI~3

The nonlinearity parameter (2.8) is equal to:

A =

(~~=)43.

2\/2

(2.27)
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dw162

Idwldw/dai
a_wdj_wdI/da

-~,

2 8
(.2)

~-~-~-

2.4. The separatrix
We come back now to the pendulum and consider the border trajectory between rotation and
oscillations. This trajectory is called the separatrix, or separating trajectory. It separates qualitatively
different kinds of motion. One can readily imagine how unstable must be the motion in a close vicinity
of the separatrix since a small perturbation can fling over the pendulum from oscillation to rotation
and vice versa. That is precisely why we are especially interested in studying the motion near the
separatrix. We shall see that just here an instability of nonlinear oscillations appears and is spreading
around.
The separatrix corresponds to the pendulum energy H = U
0 (see eq. (2.1)) whence its phase
trajectory is (M = 1; —ir ~ ~
p,, = ±2w~
cos(~0/2).

(2.29)

Different signs correspond with two branches of the separatrix. The separatrix forms in the phase
plane a distinctive “cross” (fig. 2.1): p = ±w0(ir q~).The “intersection” point of separatrix branches
determines the position of unstable equilibrium. The latter should be considered as a separate
trajectory since without any perturbation the pendulum remains in this position for an indefinitely long
time. Whence it is clear that the motion along the separatrix is an asymptotic one arriving at, or
departing from, the point of unstable equilibrium. The equation (2.29) can be integrated [5]to give:
t) iT
(2.30)
p,,(t) = 4 arctan(e”°
where time is counted from the instant of passing the position of stable equilibrium (q~= 0). The last
expression clearly shows the asymptotic nature of the motion along the separatrix: q’,, ±irfor
—

—

—~‘

t-~±oo.

According to Arnold’s graphic terminology [5]separatrix branches are called “whiskers” which are
“fastened” to a “whiskered torus”. In the case of the one degree-of-freedom conservative system
under consideration, the whiskered torus has zero dimensionality and degenerates into a point the
position of unstable equilibrium (ç = ±ir).One distinguishes the arriving and departing whiskers (see
fig. 2.1) on either of the two separatrix branches. They exchange positions under time reversal. For the
system under consideration both whiskers on the same branch of separatrix coincide, yet under a
perturbation they usually split (section 6.1). According to Poincaré’s terminology [6]the whiskers are
called doubly-asymptotic trajectories since they are approaching some trajectories for both directions
of time (t ±~).For our system this limiting trajectory the unstable fixed point ~ = ±ir is the
same in both limits t —‘ ± x In this case the whiskers are called homoclinic trajectories.
—

-+

—

Fig. 2.1. Pendulum separatrix: 0—a whiskered torus (point); I —departing whiskers; 2—arriving whiskers.

—
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Let us consider the pendulum motion near the separatrix. We will describe the distance from the
separatrix by the relative energy:
(2.31)
Using the expressions in section 2.1 we find for both oscillation (w <0) and rotation (0>0):
k VIwJ/2; K(k) ~ln(32/IwI); K’ 1712, and Or 00. Hence for both kinds of motion, i.e. at both
sides of the separatrix, the solution has the form (see eqs. (2.4), (2.6)):
ç(t) =4 ~
sin(nwt)
(2.32)
,, n cosh(irnw/2w0)
for rotation only even and for oscillation only odd harmonics being present. The frequency:
ITO0

0(w) Thn(32/IwI)
(2.33)
is decreasing indefinitely on approaching separatrix (I wI -+0). From the spectrum (2.32) one can
conlude that the motion nearthe separatrix is approximately the same as on the separatrix except that
the motion is of a finite period. It is clear also that the nonlinearity is growing indefinitely when
approaching the separatrix (2.33).
3. Nonlinear resonance
Free oscillations in a conservative system with one degree of freedom are always stable (if the
motion is finite, of course) and therefore are of less interest for us. What happens if one switches on
an external perturbation? The Hamiltonian may be written in this case as:
H(I, 0, t) = H0(I) + V(I, 0, t).

(3.1)

The external perturbation is described here via an explicit dependence of the Hamiltonian on time. We
will assume below that the perturbation is periodic in time with a period T, and the basic frequency
= 2ir/T. The frequencies of the perturbation spectrum are nfl in this case. An almost periodic
perturbation with an arbitrary discrete spectrum (fl,,) does not lead to any qualitatively new effects. A
perturbation with a continuous spectrum but restricted in time (a perturbation pulse) is of less interest
since it causes only a small (e 4 1) change in the oscillation energy. Finally, a stationary perturbation
with a continuous spectrum, for example, an irregular sequence of pulses, causes a diffusion-like
process in the system. The theory of such processes, which are very important for applications,
comprises now a vast section of the theory of both linear and nonlinear oscillations. The latter
problem is, however, beyond the framework of the present paper. So, we assume the perturbation to
be periodically dependent on the phase
rflt+ro

(3.2)

where r0 is the initial phase. We expand the perturbation in a double Fourier series:
H(I, 0, r) = H0(I) +

~ Vm,,(I) e~~~*O+nT).

(3.3)

276

B. V. Chirfkov, A universal instability of many-dimensional oscillator systems

The effect of a perturbation Fourier-component is the stronger the slower the time variation of its
phase
lI/mn

m0+flT.

(3.4)

In the limiting case of constant phase we come to a resonance:
mw(I)+nfl=0.

(3.5)

This relation determines a set of resonant values of the frequency w and, respectively, those of the
energy (or I). Resonant values 0mn form, generally, an everywhere dense set. Nevertheless, we will
begin with the opposite limiting case when the sum in eq. (3.3) consists of a single term (or two
complex conjugate terms, to be precise). In other words, we shall consider in this section the
properties of a single (isolated) resonance. Interaction of many resonances will be discussed in the
next section 4. We will start with a simple example of a parametric resonance (section 3.1), the
example which has been studied many times in various applications, for instance, in the theory of
accelerators [21].One may find a similar approach to the theory of nonlinear resonance in papers by
Ford and his co-workers [34,40].
3.1. Parametric resonance

We have chosen this particular kind of nonlinear resonance because it is the simplest one for
analytical treatment. Consider small oscillations of a pendulum with the Hamiltonian (see eq. (2.11)):
H

~(p2+ ~~2)

—

p4/24.

(3.6)

Let a parametric perturbation be of the form:
w~(r)= 1 + cos r.

(3.7)

Changing the variables for I, 0 we find:
2

4

H(I, 0, r) = I + 1 cos 0 cos r

0-+1 + cos(20 r) j-~
(3.8)
One arrives at the last expression after the averaging, that is neglecting rapidly oscillating terms and
retaining only the resonant one with the phase: .I/ = 20— r. Let us try first to “kill” the perturbation by
a canonical transformation of variables (section 2.2). We choose the generating function of the form:
F(I

1, 0) = I~0+ ~4 sin(20

—

— -~-

C05

-~-

—

—

‘r). Unlike section 2 the generating function depends now on time, hence,

the Hamiltonian will change under canonical transformation by the quantity 9F1ot. Substituting
I = I~+ 2e4 cos(20 r) and taking into account aFlat we demand that all terms of the order of
cancel out. This gives:
—

I~/4 .
fl—2(1—11/8)

(

39
.

)

We see that the perturbation can be “killed” only far off the resonance 11 = 2(1 1,/8). This justifies,
by the way, neglecting non-resonant (rapidly oscillating) terms in the Hamiltonian. We are interested
now, however, just in a resonance fi 2 when such a “killing” of the perturbation is impossible due
to a small resonant denominator.
Having left the hope to “kill” the perturbation let us try to get rid of the explicit time dependence in
—
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the Hamiltonian (3.8) which is just the cause of the energy variation. To do this we introduce a new
(resonance) phase i/i = 20 r and choose the generating function F(I, ~/‘,r) = —I(i,b + r)/2 so that
—aFiai = 0. The new momentum becomes: 1 = —eF7a~I/= 1/2. Note that the factor (1/2) provides
preservation of the phase volume (area) under the canonical transformation: dl do = dJ difr.
In the new variables the Hamiltonian (3.8) takes the form:
2+~d
cos i/i = const;
A = 2—fl.
(3.10)
Hr(J, i/i) = J A —~J
—

This new Hamiltonian does not depend on the time explicitly and therefore remains constant. This
means that in the new variables the system becomes conservative and, hence, integrable. We shall call
Hr the resonance Hamiltonian. Let us mention that the quantity Hr might be called also the
quasi-energy since it is the classical counterpart of the quantum quasi-energy. introduced by Zeldovich
and Ritus [19](see also ref. [20]).
First, let initially I = 0, then Hr = 0 as well. Since we are not interested in the trivial solution I 0
we may divide the equation Hr =0 by I. Then:
J=4(A+~cosiI/).

(3.11)

At the exact resonance for a very small (“zero”) amplitude A = 0, and the action reaches the maximal
value ‘m,,~= 4. Hence the position of equilibrium I = 0 is unstable under the parametric perturbation.
The full frequency band of this instability starting from 1=0 may be found using the condition that
for a certain i/i value I = 0. This gives the unstable band: IA~
/2.
It is essential, however, that for a nonlinear oscillator the energy (or the action) of oscillations is
always restricted and small for small . The largest rise of the action corresponds to A = 12 and is
equal to Im = 8. For a linear oscillator the term _~j2 in the Hamiltonian (3.10) would be absent, and
we would arrive at the equation: I(A + ~ cos ~i) = const. The latter determines the stop-band: IAI ~ /2
where the oscillation energy is growing indefinitely. This is a very important difference in behaviour of
linear and nonlinear oscillators at a resonance. One may say that the nonlinearity stabilizes the
resonant perturbation. The mechanism of this nonlinear stabilization is related just to the dependence
of oscillation frequency on the energy because a variation of energy under perturbation leads to a
variation of the frequency, and the system gets out of resonance.
On the other hand, the effect of a small resonant perturbation (Al = ‘ma, — ) is much stronger than
that of a non-resonant one (Al 14 since I-+0, see eq. (3.8)). This shows the importance of
resonant phenomena for nonlinear as well as for linear oscillations.
Let us consider now the case of a large detuning: A ~ /2. The resonance corresponds then to a
certain finite amplitude of the oscillations (./‘ A Jr12 = 0) whence the resonant value of momentum
IS Jr = 2A. We perform a new canonical transformation to introduce the momentum p = I Jr and to
retain the same phase i/i. The necessary generating function can be easily constructed: F(J, i/i) =
—(1— Jr)lI’. Substitution of I = 2A + p into eq. (3.10) gives the resonance Hamiltonian:
—

—

—

Hr(P, i/c) =

A2—~p2+~(2A
+p) cos i/s.

(3.12)

If jpj 4 IAI we can neglect p in the last term. Ignoring the constant term A2 we arrive at the
Hamiltonian of a pendulum with a “mass” M = —2 and U
0 = - A. A negative value of the mass
means simply that the position of stable equilibrium corresponds not to the minimum of potential
energy (i/i = n) but to its maximum (i/i = 0). The region of a nonlinear resonance in phase space
corresponds to the region of pendulum oscillations, i.e. a restricted variation of the phase its. This
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region is situated inside the separatrix (section 2.4). The maximal p value and the frequency of small
pendulum oscillations are equal to:
p,,,~,=2V2A; fl,=VA/2.
(3.13)
Using the terminology borrowed of the theory of charged particle accelerators we shall call fi, the
frequency of phase oscillations (the oscillations of the resonance phase i/i). The pendulum model is
valid for pm,,4 Jr. Besides one must demand the frequency of phase oscillations to be sufficiently
small: ft. 4w 1. Otherwise the terms neglected in the Hamiltonian (like cos(20 + r)) are no longer
rapidly oscillating (as compared to the resonant term cos(20 r)) and therefore cannot be ignored
even in the first approximation. Since the nonlinearity parameter (2.8) for small pendulum oscillations
is equal to a = 1/8 = 1/4 the two conditions for the validity of the pendulum model can be written as a
double inequality:
—

4a41/.

(3.14)

We shall call this inequality the condition of moderate non-linearity.
universal description of a nonlinear resonance
We consider now a wider class ofresonances. We single out an arbitrary term of the Fourier series
(3.3) and write the Hamiltonian in the form:
3.2. A

H(l, 0, r) =

H0(I) + Vmn(l)

cos(m0 nT).

(3.15)

—

We have passed here to real functions and have changed the sign of n to emphasize the resonant
nature of the retained term. We introduce a new (resonance) phase i/c = mO nr (3.4) and choose a
generating function of the form:
—

F(I, i/i, r) =

—

(I Ir) (h1 ~‘t~)

(3.16)

—

where I is a certain constant (see below). The new momentum is equal to:
j)

(11r)/m.

(3.17)
2 and taking into account that

Expanding the unperturbed Hamiltonian H~,(I)up to terms —p
aFlat = —npfl we get:
Hr(p, i/c) p2/2M + Vmn(lr) COS i/c.

(3.18)

We have ignored here the constant term I1~(l)as well as the next terms of the expansion of Vmn(l) in
p. The quantity I, is chosen so that the terms linear in p cancel: mwo(Ir) nfl = 0, that is Ir
corresponds to the exact resonance. Thus we have arrived again, in a more general case, at the
pendulum model. The pendulum mass is determined by the nonlinearity of the unperturbed osdillations:
—

M~= m2dw~,JdI
1.—IT

~m2w

0.

(3.i9~
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The frequency of small phase oscillations is equal to:
fl~=

\/VmnJM

Vamw0.

(3.20)

The last estimate assumes that the small parameter is adjusted for a given resonance in such a way
that Vmn Ir Wo(Ir).
Let us write the separatrix equation in the original variables I, 0, r. Note that r may be considered
as an additional coordinate of the system phase space, the coordinate with a given variation in time:
r = fit + i~. If so, the phase space becomes 3-dimensional. One says therefore that the system has 1.5
degrees of freedom. From eqs. (2.29), (3.17) and (3.18) we get for the separatrix:
I,,

=

I~
±(AI)r sin (~o~
nr)

(AI)r = mpr

=

2mVM Vmn

~J~1r.

(3.21)

The amplitude of phase oscillations (Al) may be called the resonance half-width (in I). The quantity
Pr IS the oscillation amplitude of p (see eq. (3.17)). The resonance half-width in frequency is equal to:
2

Vmn

2fl,

~

w0(AI)~=
=
v aw0.
(3.22)
Note that again the effect of a resonant perturbation (3.22) (—‘/) is stronger than that of a
non-resonant one
The unstable position of pendulum equilibrium (i/c = 0; W~Vm,,>0) turns in the original variables
into a closed spiral: 0 = nrlm which is topologically equivalent to a ring. This curve is just a
whiskered torus of dimensionality 1 (section 2.4) to which the whiskers (3.21) are fastened.
The universal description of a resonance in the pendulum approximation (3.18) is restricted, first,
by the condition of smallness for the terms ignored in the expansion: mpr 44, or according to eq.
(3.21): 4 a. Secondly, one must demand the frequency of phase oscillations to be small enough for
one to be able to neglect non-resonant terms in the Hamiltonian as rapidly oscillating. In section 3.1
we assumed the condition: fi, ~ 00. Now, in a more general case (3.3), the corresponding condition
must be considerably strengthened since the frequencies of non-resonant terms (w,,,,, = mw + nfl) are
essentially lower than 00. The former are so-called small denominators (see section 4.6). We may
write the condition for the pendulum approximation as:
(AW)r =

—

(—)

\mw0/

—

(3.15).

(3.23)

This is another form of the moderate nonlinearity condition (3.14).
The resonance equation mw0 = nil for the harmonic (m, n) holds for harmonics (Im, In) as well
(l 0 is any integer). Hence, the pendulum approximation is restricted also by the condition of
smallness for higher harmonics: Vim.1,, 4 Vmn (I> 1).
Let us draw our attention to the curious point that the case of small nonlinearity turns out to be
more complicated and more varied (section 3.1) as contrasted with a universal description under the
moderate nonlinearity. A difficulty of the problem for small nonlinearity was excellently displayed by
an example of an interesting system, studied in ref. [40], whose motion is unstable for any
perturbation no matter how small it may be (see also the end of section 4.1).
The pendulum Hamiltonian (3.18) has been applied to many particular problems, for example, in the
theory of synchrotron oscillations in accelerators [21].The possibility of a universal description of a
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nonlinear resonance within the framework of such a model was mentioned in ref. [8] and discussed
thoroughly in ref. [9].
3.3. A resonance of many-dimensional oscillations
Let us consider a resonance of many-dimensional non-linear oscillations. We assume the Hamiltonian of the form:
H(I, 0,

r) =

H~(I)+

~

(3.24)

Vmn(I) ei(m~+~~~).

Here I, 0, m are N-dimensional vectors, for instance: I = (I,,. , IN); N is the number of degrees of
freedom; n is an integer; m, 0 = m,01 is the scalar product*; = lit + r~.
The unperturbed system H~(I)is completely integrable which means it possesses a full set of N
integrals of motion: I = const. The motion of such a system is quasi-periodic with N basic frequencies: w~= DHO/3Ik,
or more briefly: w = ~H~/~LNonlinearity of the system is described by the matrix:
18Ik = 82H
8w/öI 80
0/a11 ‘9Ik. The system phase space is the direct product of N-dimensional space of
the actions by N-dimensional space of the phases. An unperturbed phase trajectory covers an
N-dimensional torus: I = const; 0 = t w(I) + 00 where 00 is the initial phase vector. It iS convenient to
use also the action space (I-space) and the frequency space (0-space) related to it. In both those
spaces a torus is represented by a point.
The resonance condition has the form:
.

-

~-

m,w(I) + nfl = 0

(3.25)

which determines a resonance surface both in I- and w-spaces. The resonances n =0 are called
coupling resonances. They bring about an exchange of energy among different degrees of freedom of
the unperturbed system. Resonance structure is most graphically seen in w-space where every
resonance surface is simply a plane perpendicular to the vector m. Indeed, for any shift 8w along a
resonance plane one gets from eq. (3.25): m, So = 0.
Let us consider again a single resonance. The perturbation depends then only on a single phase
combination:
i/c1=m,0—n~r

(3.26)

of N linearly independent ones. Hence there are N I integrals of motion. One may gain a graphic
idea about those resonance integrals from the equations of motion:
—

i=_aV/a0=_imVm,,&*I.
(3.27)
The last expression shows that the direction (or, better to say, the line) of vector I is fixed and parallel
with that of the vector m. Note that for a coupling resonance (n =0) both vectors (I; m) are
perpendicular to the vector w and hence are tangential to the energy surface H0 = const. This means,
in turn, that a resonant perturbation preserves the unperturbed energy H0. One may argue also
another way: since at a single resonance the perturbation V(0) = const (‘/c~= const) the unperturbed
energy must be constant also owing to H = const (for coupling resonances only, of course).
*Summation over repeated subscripts is understood throughout the paper.
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Possessing N 1 integrals of motion a many-dimensional system degenerates in the case of a single
resonance into a system with only one degree of freedom.
We apply now a canonical transformation of variables choosing N linearly independent phase
combinations as new coordinates:
—

11/k =

where

ILk:

4(LkJOI +

(3.28)

j’kT

is some matrix, and the

~k

form a vector (k, 1 = 1,... , N). Let i/c, be the resonance phase

(3.26), and the others are arbitrary so far. We take a generating function of the form:
F(p, 0, t) = (I~
+ pkILk:)O: + PkVkT

(3.29)

where p is a new momentum vector (unknown at the moment), and the point jr belongs to the
resonance surface (3.25). The function (3.29) provides new phases of the form (3.28). New momenta
can be obtained from the relation I = t9F780, whence:
=

Ii + pk,.Lki;

Pk =

(J~ I~L~’.

(3.30)

—

Here IL is the inverse of the matrix ~
= 8~). The last expression (3.30) shows that new
momenta p describe the deviation of the action vector I from a certain point It on the resonance
surface (comp. with eq. (3.17) in section 3.2).
For a single resonance N 1 new momenta are integrals of motion: Pk = const (k ~ 2). The
integrals may be written also in the form (see eq. (3.30)):
~‘

~‘

—

11p,~’=const;

k=2,...,N.

(3.31)

Such resonance integrals are well known, for example, in the theory of accelerators [21](see also ref.
[34]).

Substituting the first relation (3.30) and also (3.26) into the Hamiltonian (3.24), and expanding H0(I)
in p up to quadratic terms we arrive at the resonance Hamiltonian:
H~(p,i/c)

Pk(ILk’~~i
+ Vkfl) +

.Pi~&+ Vmn(P) cos *~

(3.32)

where we have dropped the constant H0(fl. The “mass” tensor is determined by
1

Do1

~i7~= IL~r~TILai.

(3.33)

UIJ

In eq. (3.32) we have left only one (real) perturbation term, since we consider a single resonance so
far, have neglected all terms but the first in the expansion of Vmn(I), and have introduced the term
DFlt9t = PkVkfl. Note that all quantities in eq. (3.32) depending on I are taken at the point j = p
We may simplify the Hamiltonian (3.32) choosing all Vk = 0 except v, = n, and all the vectors ILk: but
one, say, IL2: orthogonal to the vector w’ = w(f). Let the vector ~L2: be parallel to w, and denote its
modulus by IL2- The sum of eq. (3.32) linear in Pk can be reduced then using, in particular, the
resonance condition (3.25) to a single term p2,L21w1 where Iwl is the modulus of w. We shall use this
“orthogonal” metric below.*
*Ualess the resonance is a pure coupling one (ii = 0) this method can be taken at all points of a resonance surface but one where the vectors w’
and in are parallel. Near that point another metric proposed by Ford [139]needs to be introduced, namely, all the vectors ~ but ~s~1
= m, are set
to be orthogonal to the vector a,’. This metric is more preferable for n ~ 0 since it eliminates all the terms of Hamiltonian (3.32) linear in
including P2. We retain, however, the previous option because we shall need it for coupling resonances in section 7.

pi,
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If we set all resonance integrals Pk = 0 (k> 1) what means the point F belongs to the trajectory of
motion (see eq. (3.30)) we arrive at the pendulum model:
2

Hr =

P1

1

+ Vmn(fl

L1~1

cos ‘f’s;

1

-j~=
lvi

U(s),

(3.34)

mI-~--mk
UI,~

where the pendulum mass M M11. Hence the analysis of section 3.2 is applicable, in particular,
expressions (3.20) for the phase frequency and (3.21) for the separatrix configuration can be used, the
quantities I and m being understood, however, as N-dimensional vectors now, and also Wo-+ Ion.
For what follows the structure of a resonance in both I- and w-spaces is of importance. The
direction and amplitude of phase oscillations are found from equation (3.21) to be determined by the
vector of phase oscillations:
(AI)~= mpr;

(Aw)r = (Do!DI, m)pr
(3.35)

2Mfl,
where the vectors (AI)r; (Aw)r correspond to I- and w-spaces respectively. The vector
~
t on that(Aw)r
normal
generally,
not
parallel
to
the
normal
rn/fm
I
to
the
resonance
plane.
Projection
of
(Aw)
determines the resonance half-width in frequency:
Pr = 2VMVmn =

-

m,(Aw)r 2 JVmn2fl~
(Aw)~— mI —r——~l—-r.
ml v M
mi

(3.36)

Although the N 1 new momenta are time-independent this is not the case for the new frequencies
Il/k (and neither for the old ones (Ok), of course). One readily deduces from eq. (3.32)
-

—

-p,

11k~,
lVfl,J

i

p

_ij.
ifr~,
1M
11~k1 -.

-~1,

l~lk1

= 1L
21Wi +

f-+

(3.37)

IL2IWi+~1/c1

in the orthogonal metric (see above), the last expressions corresponding to the case
Whence:
(k2);

l1/2,L2IwIt+M~-çb1+l/12

Pk =

0 (k> 1).
(3.38)

where ./i°~are the initial values. We see that the phase oscillations in P’~ fr’ influence the motion of all
other phases as well (but not the other Pk). Let us find also the motion in old phases 0~.Solving eq.
(3.28) for 0, and using eqs. (3.38), (3.33) we get:
0, =

IL~’(’/ck—

-

r) = tw~+~j~Lm,MiLci+ 0?.

(3.39)

The simplest way to deduce the term tw~in the last relation is to observe that the former represents
the unperturbed motion ( =0, and, hence,
SA more formal way is to verify the vector equality:
multiplies the both sides by vectors i,, (i = 1,2
N).

—

i/ce =

const) at a resonance surface w(P) = 0~~* Relation

nftis,j’ + ls2Iw’Pt~,2’= w~(I = 1,2

N) that may be done immediately if

one
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(3.39) is obvious also from eq. (3.35) owing to

Aw =

ó

—

~ = (Do!DI,

m)p, and Pi

=

Mi/i1 (see eq.

(3.37)).

The nonlinear stabilization of a resonant perturbation mentioned in section 3.1 depends on the mass
1.5 degrees of freedom
considered in section 3.2 it may happen for a many-dimensional oscillator that the mass M = ~, or the
effective nonlinearity M’ =0. If so, there is no longer a nonlinear stabilization. To understand this
special case another way note that the direction of phase oscillations in w-space is along the vector
(Dw/DI, m) (see eq. (3.35)), whereas the normal to a resonance plane is parallel to the vector m. Under
the condition M’ = m, (Dw/DI, m) = 0 a trajectory goes along the resonance plane. Hence the system
does not get out of resonance, so there is no nonlinear stabilization, nonlinearity does not “work”, the
nonlinear system behaves like an isochronous one. We shall call this special case of many-dimensional
nonlinear oscillations quasi-isochronous. Note that the last conception relates to the unperturbed
Hamiltonian H0. To be precise, the condition M’ = 0 is necessary but not sufficient for the
quasi-isochronicity since nonlinear stabilization may happen due to some higher terms of the
expansion of H0 in Pi.
The phenomenon of quasi-isochronicity was apparently first mentioned in ref. [25].A general study
of the structure of nonlinear resonances was made by Nekhoroshev [24].In particular, he introduced
an important notion of the steep Hamiltonian. The exact definition of this notion is somewhat
complicated (see ref. [24])but essentially it means that the energy surfaces of a steep Hamiltonian are
everywhere convex. Hence the plane tangential to an energy surface has the single common point
with the latter (the point of tangency) whereas for a non-steep Hamiltonian that plane and the energy
surface may intersect on a certain subsurface. If the convexity of the energy surface is provided
already by the quadratic terms of the H0 expansion near the point of tangency the Hamiltonian H0 is
with Nekhoroshev called quasi-convex. The latter property is a bit stronger than the condition
M’ 0 for the pendulum model to be applicable. The difference is that for the pendulum model the
convexity by quadratic terms along a resonance vector m, or, generally, along all integer vectors, is
sufficient whereas the quasi-convexity means the “full” convexity, i.e. that along any direction in the
tangent plane.* This slight difference is very important in the case of so-called multiple resonances.
A k-multiple resonance takes place when k resonance conditions of the type (3.25) with linearly
independent vectors m (i = 1,. . , k) are fulfilled simultaneously, i.e. for the same vector I~,or ~r
This happens on the intersections of k resonance surfaces (3.25).
The resonance Hamiltonian may be deduced now in a way similar to that for the simple resonance
(3.25) (k = 1). We may even write down the exact resonance Hamiltonian, that is without expansion in
M in the pendulum model of resonance (3.35). Unlike a system with

.

Pk

H~(p,i/i)=T(p)+ U(p,ifr)
T = H0(I~+p,~~)H0(fl+flp,v,;

U=

~

V,n,, cos

i/i,.

(3.40)

Here T, U are the “kinetic” and “potential” energy of the system, respectively. Let the matrix ILiJ of
the canonical transformation be of a special form to provide that every p, (i = 1,. . . , k) describes
motion along a particular vector m’ of the resonance basis, i.e. 1¼
= m~.Since the resonance
1To avoid misunderstanding note that in a general case n 0 in eq. (3.25) we mean the plane tangential to an energy surface of the new
unperturbed Hamiltonian (after the canonical transformation (3.29)): H
0(J) + fln,.p1(!). The last terms linear in I (see eq. (3.30)) do not influence
the convexity of the energy surface in I-space. It is more convenient, perhaps, to consider all those geometrical properties in the p-space of the
new momenta (see below).
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Hamiltonian depends on k <N new phases i/c, only there are N — k resonance integrals, say,
= const (I = k + 1,... , N) which may be set zero. Hence the Hamiltonian (3.40) describes a system
with k degrees of freedom. Unlike a simple resonance the latter system is no longer integrable and
may exhibit a very complicated, in particular, a stochastic, motion as we shall see later on (section
4.5). Nevertheless, and this is of a great importance, the motion under consideration is always
bounded for a steep unperturbed Hamiltonian H0 and a small enough perturbation. Indeed, if the
surfaces Ho(I) = const are convex, so do the surfaces T(p) = const since the relation 1(p) is linear as
is the additional term flp,i’, in eq. (3.40). Therefore the only solution of the equation T(p) = 0 is the
trivial one: p = 0 (the point of the tangency discussed above). Hence for U 0 the energy conservation Hr = const bounds oscillations in p and, therefore, also in I. In the opposite case of a
quasi-isochronous Hamiltonian the equation T(p) =0 determines a certain subspace of the motion
space p, (I ~ k) and nothing prevents a trajectory from following this subspace indefinitely far away.
If we retain in the expansion of T(p) (3.40) only quadratic terms as has been done for a simple
resonance the oscillations at a multiple resonance are bounded if the kinetic energy T(p) p,p,IM,,
(comp. with eq. (3.32)) is sign-definite. This is just the quasi-convexity of Nekhoroshev. To guarantee
boundedness of an arbitrary motion near a multiple resonance by the quadratic terms only if it is
necessary, however, for the kinetic energy to be completely sign-definite, i.e. for all p values and not
only for some of them as under the condition M’ 0 at a simple resonance. A mathematical theory
of motion near a multiple resonance was developed by Melnikov [114]and by Moser [115].
As an example of many-dimensional oscillations let us consider the system of two coupled
oscillators with a cubic nonlinearity (section 2.3) [41]:
-~

H~

(3.41)

where IL is a small coupling parameter. We introduce the action-angle variables and take into account
that the unperturbed 3system
= 0) is
nearly harmonic (section 2.3): X, a, cos 0, (i = 1,2). Then:
+ I~f’)(IL
~ILa1a2
cos(0
H(I, 0) A(I~
1 02)
(3.42)
413 (see eq. (2.27)), and we have left only the perturbation term responsible for the
where
A =resonance
(3p/2V2) w~= w~which we are just going to study.
coupling
The unperturbed Hamiltonian is quasi-convex since both second derivatives D2H
2Ia~>0
0IDI~= $
(section 2.3). Since the resonance phase is i/c, = 01 02 it is natural to choose the second
phase as
1//2 = 01+ 02. This option leads to an orthogonal metric:
—

—

—

/1 —1\
1
1’~

—i

ILuc(

ILac

/

p,=~(I,—I2)=p;

!

!

2

2

(3.43)

P2~(I1+I2)I0O.

We set I~= (Is, I~) and determine I~from the condition

P2=O.

The resonance Hamiltonian has the

form (3.34) with2/a2
parameters:
IVmnI = ~
(3.44)
M’ = 2~
where we set approximately: a
t is perpendicular to
1 a2 = a(I0). The vector of phase oscillations (Aw)
the resonance line w~= 02 and equal to (see eq. (3.35)):
(Aw)T = mflM;

I(Aw)tl = V2fi, = (Aw)r;

fl,~= pV~.

(3.45)
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Here fl~is the frequency of small phase oscillations (3.20) and (~W)r is the resonance half-width in
frequency.
The position of stable equilibrium for the pendulum describing the coupling resonance under
consideration is determined by the condition 0, = 92 (Il’i = 0, see eq. (3.42)).This is a periodic trajectory
corresponding to in-phase oscillations for both degrees of freedom. The position of the unstable
equilibrium of the pendulum (01 02 = ir) determines the Arnold whiskered torus which is also a
periodic trajectory but corresponding to the out-of-phase oscillations.
—

4. Interaction of resonances and the stochastic instability
The interaction of resonances is understood as the simultaneous influence of several resonances,
i.e. several perturbation harmonics of the Hamiltonian (3.3) (or (3.24) in the many-dimensional case),
upon a system. Each perturbation harmonic determines its “own” resonance in a particular domain of
the phase space. What is the motion under the simultaneous influence of many resonances like? Until
recently, this fundamental question was left unanswered. It seems, at the first glance, that while a
system is near one particular resonance the other perturbation terms are nonresonant, and can be
“killed”, therefore, by a change of variables (see sections 2.2 and 3.1). Indeed, it has been known for
ages (see, e.g., ref. [17])that one can construct a sequence of variable transformations, generally
speaking, an infinite one, which does “kill” the non-resonant terms. In the limit one arrives, hence, at
an integrable system whose motion is stable. However, this is but a formal mathematical trick. Real
stability depends on whether that infinite sequence of variables is convergent, or, in other words,
whether there exists that limit in which the motion is formally stable. Until recently, it was considered
that such a limit, generally, does not exist, i.e. a generic (typical) nonlinear oscillator is unstable [6,
27]. These sort of ideas was based, particularly, on the famous Poincaré theorem [6]that a generic
Hamiltonian system has no analytical integral of motion except the energy.* Today we know that such
an understanding of the Poincaré theorem is in error (section 4.6). Not a long time ago a new theory of
the dynamical system stability has been developed by Kolmogorov [1],Arnold [2]and Moser [3](the
KAM theory) who managed to construct convergent perturbation series and to show that, generally,
there exists a certain critical value of a small perturbation which determines the border of motion
stability. The basic ideas of the KAM theory will be outlined in section 4.6. The main result of this
theory the existence of a stability border for non-linear oscillations is of fundamental importance
for the general theory of dynamical systems.
One may attack the problem along a quite different line. Namely, one may try to investigate
qualitatively, I would say even graphically, particular mechanisms responsible for the destruction of
integrals of motion under a sufficiently strong perturbation and for the resulting instability. The
present section is devoted to the description of just such an approach to the problem. It turns out that
a fairly general mechanism for arising instability of the motion is the so-called overlap of nonlinear
resonances [8,9]. Study of this mechanism allows to formulate a very efficient, though not rigorous,
criterion of stability. Using such a criterion one was able to obtain estimates of the stability border for
a number of problems [29—37,
59, 92—94, 131].
The instability of nonlinear oscillations arising under the overlap of resonances has a rather
peculiar nature resulting in an irregular, or stochastic, motion of the system. This kind of mechanical
—

—

1And, of course, generally all the other additive integrals: momentum, angular momentum and center-of-mass integral.
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motion has been the object of a long search in numerous attempts of foundation of the statistical
mechanics. This is just where the ergodic theory of dynamical systems [28,2] has come out. A rather
surprise result of the study of nonlinear oscillations has proved to be the possibility of statistical
behaviour in extremely simple dynamical systems [10, 38, 39, 34]. The latter aspect of resonance
interaction will be discussed in section 5.
4.1. Two resonances; the overlap criterion
The simplest case of resonance interaction is the interaction of only two resonances. Apparently
the first example of such a system was studied in detail both analytically and numerically by Walker
and Ford [34].We shall consider below another example, a simpler one for theoretical analysis. We
shall need the latter example in section 7.5.
Let an oscillator with a cubic nonlinearity (section 2.3) be acted upon by a driving force of two
frequencies flu, fl~.The Hamiltonian has the form:
H(P,X, t) =
r,fi,t+r,0

+

—

X(J1

cos r1 + f2 cos 72)

1)

72=fl2t+T,o

where ~, r~are the initial phases and 11, f~stand for small perturbation amplitudes. We change the
variables to I, 0; assume
X a cos 0 (section 2.3) and retain two resonant terms only:
413that~a[f
H(I, 0, r~,72) Al
1cos(0 r~)
+ f2 cos(O 72)1—

—

—

(4.2)

Each of two perturbation terms is responsible for its own resonance in a different domain of phase
space: 012(I) = fl,.2. If there is a single resonance, i.e. either f’ = 0 or f2 = 0, the system is integrable,
as we know, and the motion is stable and locked within a resonance domain.
We V,,,,,
may find
2/a2 and
= af out the
latter domain using the technique of section 3.2. In our case M’ = $
0!2, the
amplitude fo being a small perturbation parameter. The resonance half-width in frequency is equal to
(see eq. (3.22)):
=

~9’s/2fo/a.

(4.3)

Let the domains of two resonances be situated sufficiently far from each other, i.e. the difference
I
fl21 is large enough. Then, taking into account the smallness of the perturbation it is reasonable to
expect the motion of the system to be still locked within the domain of one resonance or the other
depending on initial conditions. As to the second (non-resonant) perturbation term for given initial
conditions it distorts only slightly the trajectory as compared to the event of a single resonance. This
expectation is well confirmed by numerical experiments (see, e.g., ref. [34]and section 5.1). On the
other hand, it is clear that if resonance domains are approaching each other due to a decrease in the
frequency difference If’ f2I, for example, one cannot neglect the influence of the second resonance
after all. It is obvious that if resonances are close enough a trajectory is no longer locked within one
of the resonances, and the system passes, generally, from one resonance to another. This kind of
motion could hardly be classified as unstable (at least for two resonances; see, however, section 4.2) if
it were not of a qualitatively different nature. Numerical experiments show that the motion in question
becomes irregular as if the system were influenced by some random forces even though, in fact, no
such a force is present (see eq. (4.1)). That is why this kind of motion was called stochastic
oscillations, or stochastic instability. Its main features will be considered in section 5. Let us mention
—

—
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incidently that another peculiarity of such a motion is a strong local instability. The latter means that
the trajectories started initially close together are separating exponentially with time at the average
(section 5.2).
A plausible condition for the occurrence of the stochastic instability seems to be the approach of
resonances down to the distance of the order of a resonance size. Such an approach was naturally
called the resonance overlap. To be precise, the overlap of resonances begins when their separatrices
touch each other. The possibility for a system to move from one resonance to another under the
above condition is quite obvious. The problem is another one: how to calculate the condition of
separatrix touching taking into account a deformation of the separatrix by a neighbouring resonance?
The simplest method, a quite rough one, is to use the unperturbed resonance parameters, i.e. to
consider each of the resonances as if another one were absent. It is clear that one may expect to get in
this way only an order-of-magnitude estimate. This simple procedure is just what one means when
talking about the overlap criterion. This criterion, thus, turns out to be a quite rough one, yet it is
fairly efficient since the above procedure may be easily performed even in the case of a rather
complicated system (section 4.5).
The overlap criterion has also a more serious defect. The point is that the number of resonances,
say, for the system (4.2) is equal to 2 only in the first approximation. This is due to the fact that the
phase 0 depends linearly on time only in zeroth approximation. Affected by a perturbation the phase
dependence on time becomes very complicated resulting in new resonances. Generally, resonances
mw + n1fl1 + n2fl2 = 0 happen with any integers m, n,, n2 that is the set of resonances turns out to be
everywhere dense (section 4.6). It is clear, therefore, that absence of the overlap of first order
resonances is only a necessary but not sufficient condition of motion stability. One may say also that
the overlap criterion gives only an upper limit (in the perturbation strength) for stability. What is
more, a fundamental question arises whether there exists any region of stability? And can it happen
that such an everywhere dense set of resonances leads to an instability of any motion unless the
system is completely integrable (as in the event of a single resonance, for example)? It is obvious that
those questions cannot be answered only by visual considerations of the type we used above. To
answer them one needs either experiments, including numerical ones, or a rigorous theory. The first
way has the common restrictions for experiment, for example, finite time interval over which one can
be convinced (and convince the others!) of motion stability (section 5.1). The other way is limited by
simplifications of theoretical models (section 4.6). Let us just mention now that only for systems with
two degrees of freedom one manages to prove the absolute, or eternal, stability of motion. For N >2
the motion is always unstable in some sense (sections 4.6 and 7.7).
Coming back to the Hamiltonian (4.2) let us apply the overlap criterion. We assume ~fl =
If, fi2I 4 fl1 and f’ = f2 = f~.The condition for the unperturbed resonance separatrices to touch has a
simple form:
(~W)r ~Afl.
(4.4)
From eqs. (4.4) and (4.3) we find the (theoretical) critical value of to as:
2!8~3
(4.5)
fT w(Afl)
where w Cl, fl2.
Let us compare this estimate with the results of numerical experiments [41].In those the rate and
character of the variation in the Hamiltonian were used as an experimental indication of instability.
Since one expected a stochastic behavior under resonance overlap the “diffusion rate” was computed:
—
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(4.6)
D~= (i~H)2/z~t.
Here H is the value of Hamiltonian averaged over a period of z~t~
= l0~time units of the system (4.1).
The averaging was intended to lower the influence of bounded energy oscillations and to pick out the
accumulating changes. The second averaging (upper bar in eq. (4.6)) was done in the following way.
The total motion time t (= 10~typically) was subdivided into a number of equal intervals ~ The
averaging was made then over all pair combinations of those intervals, ~H meaning the difference in
H between the intervals of a given pair and i~tbeing the time difference between the centers of these
intervals. This averaging procedure aimed to increase the time scale for which diffusion was described
by the rate (4.6). This facilitated the separation of diffusion processes from side effects. For the above
procedure the mean value of z~tin eq. (4.6) is about half the total motion time and is independent of
the length of interval i~st~.
Typically two interval lengths were used ~t
4 = iO~and At5 = iO~to see how
strong are non-diffusion processes. For bounded oscillations
the energy,
the measured
2due to the of
averaging
overfor
theexample,
interval Atm.
“diffusion
rate”
(4.6)
drops
proportional
to
(At~)
In fig. 4.1 a dependence of the diffusion rate on the perturbation strength is presented for
Cl, = 0.217; Cl
2 = 0.251. The initial conditions of motion correspond to the value of frequency o = 0.234
(a = 0.276) which lies just half-way between Cl, and Cl2. We see that within a fairly narrow interval of
Jo = (2.8—2.6) X iO~the diffusion rate D5 drops by about 6 orders of magnitudes. Is that not the
genuine border of stability! We may assume the position of the border to be
2.55 x iOn;
IT 5.76 x iO~’.
(4.7)
Here fE is the experimental value (from the data of fig. 4.1) and fT stands for that according to
expression (4.5). The agreement between fE and fT may be considered as satisfactory taking account
of the overlap criterion roughness discussed above. Note that the experimental value is well below as
compared to the theoretical one (fT/fE 2.26). This is also in accordance with the above-mentioned
considerations. We shall come back to this question in section 5.1 (see also the next section).
Above the stability border (4.7), say, for fo> 2.7 x l0~both rates D4, D5 are approximately equal,
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Fig. 4.1. Stochastic instability under the overlap of two resonances; diffusion rate D~versus perturbation strength fo (see the text): 0— D4
x — D~the scale of fo-axis is different on both sides of the arrow.
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the latter being an indication of the diffusion nature of motion. In the paper [34]an irregular character
of motion under the resonance overlap is seen quite clearly on phase space pictures of the motion and
differs sharply from a regular behavior of trajectories in the absence of the overlap. Below the
stability border (J0 < 2.6 x 10~)the rates D4, D5 differ by 2 orders of magnitude, so that the energy
variation in this region is of a non-diffusive nature obviously, being related, mainly, to quasi-periodic
oscillations under the influence of the perturbation as well as to computation errors.
It is interesting to note that under resonance overlap the diffusion rate does not increase with fo and
even falls slightly, both rates going apart again. The latter indicates a reduction of the diffusion
contribution as Jo grows. This, at the first glance, rather strange behavior can be understood if one
considers the limiting case (AW)r ~ IACI. The system behavior in that case is especially clear for
Afi —*0. Then both resonances become one with the double amplitude, and the system is integrable
again. One can conclude that a system is most unstable (in the case of two resonances) just around the
overlap border:* (Aw). ~‘ (ACl)/2.
The diffusion due to the overlap of the resonances cannot give rise to a large change of the
unperturbed integrals of motion since the area of stochasticity is restricted to the “fused” domains of
two resonances. That bounded area is clearly seen in phase space pictures of ref. [34].
Let us consider another quite simple example of resonance overlap for a system with the
Hamiltonian:
H = ~(P~

+ P~)
+

~(X~

+

X~)

—

ILXIX2 —

X,f0(cos r, + cos 72)-

(4.8)

We shall use the results in section 7.6. The system under consideration consists of two coupled
oscillators with a cubic nonlinearity (section 2.3) one of which is acted upon by a driving force of two
frequencies (4.1). The configuration of resonance bands for this system is outlined in fig. 4.2. The
coupling resonance = w~intersects both driving resonances: w~= Cl1 o~= Cl2. Hence there always
exists two stochastic domains at those intersections, the domains formed by multiple (double)
resonances: 1) w~= = Cli; 2) w~= = Cl2 (section 3.3). Under a certain condition, however, a new
possibility arises the transition of the system from one driving resonance into another through the
coupling resonance. This transition happens under the “closure” of the chain of vectors (Aw)r along
which the phase oscillations proceed. In fig. 4.2 the critical situation is shown when the closure just
begins according to the condition:
2~
+ 2(Aw)~’2~
= If
(Aw)~’~
+ (Aw)~
1 Cl2I(4.9)
—

—

Here the two first terms represent components of the phase oscillation vectors for the two driving
2~
is the same component for the coupling resonance. Using
resonances along the o,-axis and (Aw)~’

Fig. 4.2. Overlap of three resonances: arrows indicate phase oscillation vectors (t~w~
for each resonance.

5lnteresfing numerical data related to this question see in ref. [135].
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expressions (4.3) and (3.45) we arrive at the condition for the overlap (touching) of three resonances:
(4.10)
where we regard for simplicity the parameters of both driving resonances as equal. For a given Jo <fit
(see eq. (4.7)) the relation (4.9) determines the critical value of IL above which all three resonance
domains are linked together by a united (stochastic) motion of the system.
A distinct feature of all the examples considered is the existence of a critical perturbation below
which nonlinear oscillations are stable. This is related to the separation of resonance domains under a
sufficiently small perturbation. As was mentioned already above the separation does not happen at
intersections of resonance surfaces so that in a vicinity of the intersection, i.e. at a multiple resonance,
a stochastic domain persists for arbitrarily small perturbation. In the case of a nonlinear unperturbed
system (a 0, see eq. (2.8)) the dimensions of that stochastic domain are decreasing in proportion to
the width of the nonlinear resonance, that is as \Je/a (see eq. (3.21)). However, if a — , i.e. the
nonlinearity of oscillations is determined also by the perturbation, and linear frequencies of a system
satisfy, at least, two resonance conditions then only the rate of instability is decreasing under —*0
but not the dimensions of the stochastic domain. This interesting phenomenon has been discovered by
Ford and Lunsford [40].
4.2. Many resonances; mappings
The overlap of two, or a few, resonances results only in a confined instability as we shall say. The
latter term refers to the fact that a stochasticity domain formed by a few overlapping resonances is
finite but bounded in phase space.* Hence the energy variation or the energy exchange among
different degrees of freedom in a conservative system is limited and small under a small perturbation.
But that’s quite another thing if there are many resonances. Then a trajectory of motion may go within
a set of overlapping resonances far away from the initial position. An instability at large, or the gross
instability occurs. In this section we shall consider the limiting case of an infinite number of
resonances. A convenient model is a system whose motion is described by difference equations, or by a
mapping. Let us consider, as an example so far, a simple 2-dimensional mapping I, 0 I, 0 where
-*

i=I+Kf(0);

ö~=o+r

(4.11)

Here K stands for a constant parameter and J(0) is some function. The mapping (4.11) is a canonical
one generated by the function:
F(L0)= fo+~P+KV(0);

f=—d V/do.

(4.12)

For K 4 1 the difference equations (4.11) can be replaced approximately by differential ones
I—(K/T)f(O);

é=I/T

(4.13)

and we arrive at a conservative system, T being the time period corresponding to one iteration of the
mapping. To write down the difference equations in the form of exact differential ones we may use a
ö-function:
!=KClf(O)82,(r);

6= lIT.

(4.14)

~‘fl~confined instability should not be confused with the local instability, the latter term referring to the behavior of infinitely close
of the phase space (see section 5.2).

trajectories that is to the instability in an infinitely small domain
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Here

7 = ft + To;

Cl = 2ir/ T and the 8-function of period 2ir is given by the Fourier expansion:

82,,.(r) r~r~_(l
+2~ cOs(nT)).

(4.15)

It is convenient to introduce a new momentum J
I = (Kfl2/2ir)f(0) 82,~(T), 6 = J

= I/T,

then the equations of motion become:
(4.16)

and the Hamiltonian:
H(J, 0, 7) = ~

+

(KCl2/2~r)V(0)

(4.17)

82,,~(T).

Note that even though the variables J, 9 are canonical the transformation I, 9 J, 0 is not since the
Jacobian 8(J, 0)18(1, 0) = 1/T 1.
Equations (4.16) are equivalent to the original mapping (4.11), so we see that the mapping describes
an external perturbation of period T. This perturbation represents a sequence of short “kicks” (4.15)
and thus results in an infinite set of resonances (see eq. (4.17) and below).
The described scheme for analysis of nonlinear resonances was used in refs. [9, 46] (see also ref.
[43]).
Let V(0) = cos 0; fi = 1 (T = 2ir). We arrive then at a pendulum which is acted upon by a
periodic perturbation:
—*

H(J, 0, r)

= ~J2 + k

~

cos(0

—

nt)

(4.18)

where k = K/(2ir)2 is a new parameter. Assuming the latter to be small we obtain the set of first
approximation resonances: Jr = n, or I. = 2irn. All these resonances are identical except a shift in I.
This is obvious also from the original mapping (4.11) since a shift in I by an integer multiple of 2ir
leaves the mapping unchanged. It may be noted that the approximate replacement of the difference
equations (4.11) by differential ones (4.13) is equivalent to taking account of the only resonance Jr = 0.
The separatrix half-width of every resonance in J, or in the unperturbed frequency w = 0 = J, is
equal to:
(AW)r = (AJ)r =

2Vk.

(4.19)

The spacing between resonances: AOr = AJr = 1. From the condition of touching separatrices (Aw). =
we get the critical perturbation strength:
~
Ki=~

I

r.,
~T4~

1

2
.

Although this estimate gives the correct order of magnitude it materially overstates the critical
strength of perturbation as well as in the case of two resonances (section 4.1). Numerical experiments
give the value: K~ 1 (section 5.1). A reason for such a disagreement and improvements of the
theoretical estimate will be discussed in sections 5.1 and 6.4. Note that the ratio KT/KE 2.47 is close
to the analogous quantity fT/fit 2.26 for two resonances (section 4.1).
Since in the model under consideration all the resonances overlap simultaneously a gross instability
occurs resulting in an arbitrarily large variation of J. In absence of overlap the change in J is limited
by the width of the separatrix: IAJI ~ 2Vk (see eq. (4.19)).
In section 3 we have seen that a main feature of a single resonance is the nonlinear stabilization of
resonant perturbation. The mechanism of resonance overlap destroys that stabilization and lets a
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system “wander” over resonances. Arising thus, stochastic instability is the main obstacle in the way
of application of nonlinear oscillations for the suppression of resonant perturbation. That has been
found out already in ref. [10].
A vast number of papers has been devoted to the study of nonlinear mappings. One may gain an
idea of some modern trends in this field from the materials of the Toulouse conference on “Point
Mappings and its Applications” [44](see also ref. [54]).Some times mappings have been used as a
simple approximate method for describing motion of a continuous system, for example, in many
problems concerning acceleration of charged particles [10,29, 35, 45—47]. These works are close to the
present paper as to methods and results. In refs. [29,46] similar criteria of stability have been deduced
using different methods.
In a number of papers the mappings obtained by the so-called Poincaré surface of section method
were studied [17,38, 116, 54]. The description of such Poincaré mappings is given in the next section
via an example of a conservative system having two degrees of freedom. This application of mappings
is of a special interest since it shows that mappings are an adequate method of motion description for
systems of a fairly broad class even though, at the first glance, this method seems to be artificial and
formal. What is more, mappings are very useful for computations (see sections 5, 6) and also for
displaying results of numerical simulations for a continuous motion [52,38, 40]. Mappings are simpler
also for a theoretical analysis. To obtain the mapping describing a continuous dynamical system it
suffices to integrate the equations of motion over a restricted (and usually small) time interval only. In
many events this turns out to be much simpler than to analyse the original equations of motion.
Mappings considered in this section seem to be too special, in particular, because of their linearity
in momentum. However, we shall see right now that such mappings may describe a real physical
system. An interesting example is the problem of a charged particle motion in a “magnetic bottle”.
4.3. Motion of a charged particle in a magnetic bottle
In a sufficiently strong magnetic field a charged particle gyrates around and along a magnetic line
approximately and simultaneously drifts over a surface of constant magnetic flux.* We shall restrict
ourselves to the case of axially-symmetric and constant magnetic field only. Then the drift motion
around the symmetry axis is inessential and may be removed, so we arrive at a conservative system
having two degrees of freedom.
A charged particle gyrating in a magnetic field possesses an orbital magnetic moment:
IL

=

v~/2B

(4.21)

where v1 is particle velocity component perpendicular to the magnetic vector B, and the particle mass
is assumed to be unity.** The direction of the magnetic moment vector ~zis opposite to that of vector
B. Therefore in a non-uniform magnetic field a particle is pushed along a magnetic line into the area of
weak field. If the field strength B has a minimum along a magnetic line the charged particle is confined
in some space domain.
The Russian term for such a configuration of magnetic field is the magnetic trap, or, in a more
5A detailed description of the charged particle dynamics in a magnetic field may be found, for example, in rets. [48,56, 118]. We use an
abbreviated term “magnetic line” instead of the full expression “magnetic line of force”, the moie so that the force in the magnetic field is never
directed along the line of force.
55M1 the expressions ofthis section hold for arbitrary particle velocities if mIVl — v21c2 = 1 is set.
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accurate translation from the Russian, the trap with magnetic stoppers. A Soviet physicist G.I. Budker
has invented this term in the early fifties together with the method for plasma confinement. About the
same time an American physicist R.F. Post has independently proposed a similar method forprecisely
the same purpose but, naturally, under a different name the magnetic mirror machine, or, in a more
popular version, the magnetic bottle (apparently with two throats). We observe that the Russian
stoppers nicely complement the American bottle to achieve an efficient confinement!
Let us consider particle motion in a magnetic bottle ignoring, first, the curvature of magnetic lines.
The nonrelativistic Hamiltonian in terms of cylindrical coordinates z, r, ~ has the form:
—

Z~T)~_~+~+(pc_(e/c)1A,)
2 2
2r2 2
H’~PZ,J~j~

422

—

where the momenta are p~= ±;Pr = ~, and A, is the only component of the vector potential in an
axially-symmetric magnetic field; the symmetry axis is parallel to the z-axis. As well as the energy, the
angular momentum
pç = r2çb + (e/c)rA, = const
(4.23)
is an exact integral of motion, so that the system is reduced to a conservative one having two degrees
of freedom. We introduce a new coordinate x = r rc where rc describes the position of the guiding
(gyration) center and expand the last part of the Hamiltonian (4.22) up to terms —x2:
—

12

H(p~,p~,z, x)

12

12

2

p

2+-~p~+-~w
(z). x .
(4.24)
Here p~.= ~ w = eB(z)/c is the Larmor frequency. Owing to dependence 0(z) a coupling between zand x-oscillations occurs which leads, generally, to coupling resonances and an energy exchange
between both degrees of freedom.
Consider the transverse part of the Hamiltonian (4.24):
12

~

12

2

(z)x —Jw(z).

(4.25)

For a given longitudinal motion z(t) we have a harmonic oscillator with a time varying frequency.
Under a sufficiently slow variation of the frequency w(t) the action of the oscillator:
2j2w = (c/e)IL
(4.26)
J = ~wR~= v
is known to be an adiabatic, i.e. approximate, integral of motion. Here R
1 = vjw is the particle
Larmor gyration radius, or gyroradius, which is also the amplitude of transverse oscillations. Then the
last expression for the Hamiltonian (4.25) holds approximately, and the full Hamiltonian (4.24) may be
written as:
H2(p~,z) ~p~+ILB(z)
(4.27)
with IL const to describe the longitudinal motion.
In a magnetic bottle the “potential” energy of longitudinal motion ILB(z) has a minimum somewhere inside the bottle, so the particle motion is of the kind of “bouncing” (from the “magnetic
stoppers” at both “ends” of a magnetic line), or of oscillations. In what follows we shall restrict
ourselves to the simplest case of harmonic oscillations:
2z2);
z = a sin(Clt);
Cl = by
B(z) = B0(1 + b
10
(4.28)
where the subscript zero denotes the value of a quantity in the midplane (the plane of symmetry) of
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the magnetic field: z = 0. The longitudinal bounce amplitude a is constant and, hence, the motion
along a magnetic line is bounded in so far as IL = const. Any variation of IL results in a change (and,
particularly, increase) of amplitude a which leads, in turn, to a leakage of particles from the magnetic
bottle. So the problem arises to evaluate or, at least, to estimate the rate of change in IL~or, due to eq.
(4.26), in the action J. This is, therefore, a particular case of the general problem of the adiabatic
invariant conservation. A vast number of papers has been devoted to the latter problem. As far as the
magnetic confinement of charged particles is concerned the problem has been solved, in principle, by
Arnold [2]who rigorously proved that for a sufficiently small adiabaticity parameter (4.36) the particle
motion in an axially-s ymmetric magnetic bottle is stable in the sense that the particle is confined in the
bottle for ever. A problem still not solved completely today is an efficient estimate for the stability
conditions. A version of a partial solution for the latter problem is described below.
Let us mention, first of all, a curious peculiarity of the Hamiltonian (4.24) with a “parabolic”
magnetic field (4.28): the oscillations for both degrees of freedom are harmonic but not isochronic.
Indeed, the bounce frequency Cl depends on IL according to eq. (4.27) and, hence, on the action .1. The
average Larmor frequency also depends on ~:
+ v2/2ILB
(w) = w~(1+ b2(z2)) = ~w~(1
0).
(4.29)
2/2B(a). Resonances
Here
v isbouncing
the full speed
of a particle,
and wedepend
have used
relation
IL = v~0/2B0
= v which changes with
between
and gyration
of a particle
on the
frequency
ratio (w)/Cl
IL according to above consideration. We have, thus, a typical problem of a nonlinear resonance
interaction. In that formulation the problem was considered in ref. [8]using the Hamiltonian (4.24).
Later on it was found (see ref. [51])that the change in IL is mainly determined by just the curvature of
the magnetic lines.
Instead of using the exact Hamiltonian (taking account of magnetic line curvature) we are going to
start here from the exact expression for the rate of change in IL as reported in ref. [50]:
dIL....pv±(2

V
1\

-

~

ai~_~Y’-~-)sIn’s’—-~-~T3cos

-

Here s denotes a coordinate along a magnetic line; v1 = ~ is a velocity component; p stands for
magnetic line curvature and 1’ is the perturbation phase the definition of which is clear from fig. 4.3.
All quantities are taken at the particle trajectory. We have slightly changed the notation of some
quantities in eq. (4.30) as compared to ref. [50].
2r2 4 1) the magnetic
For
a
parabolic
magnetic
field
(4.28)
in
a
close
vicinity
of
the
symmetry
axis
(b
line curvature is given by the relation:
p = —rb2(1 2b2z2)/(l + b2z2)2
(4.31)
—

as is easily verified. We change the perturbation phase

CII

for the Larmor phase 0. From fig. 4.3 we get:

Fig. 4.3. Projection of a gyration trajectory of radius R
1 with the guiding center at point rc onto the plane perpendicular to the symmetry axis 0:

r, v particle position and velocity; 41,0 perturbation and Larmor phases, respectively.
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rsin cII = rc sin 0 assuming that the projection of trajectory onto the plane perpendicular to the
symmetry axis is a circle. Effects of distortion of the circle will be discussed below.* We shall see also
that while evaluating the change in IL it is sufficient to take only the first harmonic of particle gyration
into account, i.e. only the first term in eq. (4.30) which is related just to the magnetic line curvature.
The second term corresponding to the simplified Hamiltonian (4.24) gives an exponentially small
correction as we shall see. To the same accuracy IL = const, and all variables in the first term may be
taken not at the particle trajectory but at the guiding center rc. Finally, (rvjc const owing to
-~\/B (IL
const) and B~r2c const (the particle moves over a surface of constant magnetic flux).
We get:
dIL

rcov± 2(1—2b2z2)(v2—ILB)

dt
B 0b
2z2)3
51fl 0.
(4.32)
0
(1+b
Let us apply now Poincaré’s surface of section method. To do this we record the state of the system
only at moments of crossing the surface (plane) z = 0, that is every half-period of particle bouncing.
Except for the azimuthal displacement (in ~) this state is completely described by two variables, for
example, 0~and ILo. Two other dynamical variables (besides 0~,ILo, unknown Qo and z = 0) of the total
number 6 (3 degrees of freedom) may be found from two integrals of motion (energy and p, (4.23)).
The equations of motion determine a certain correspondence between values ILo, 0~at one crossing the
midplane z = 0 and the values jig, 0~at the next crossing, or a mapping of the plane (ILo, 0~)on itself:
ILo, 0o~ILo, 0~.That sort of mapping is customary when one displays the results of numerical
experiments [52].However, for a theoretical analysis the variable ILo is not very convenient. As was
found out already in the first numerical experiments concerning the motion of a charged particle in a
magnetic bottle [52]the main change in IL happens just near the midplane while over the rest of the
trajectory IL const to the accuracy of small oscillations (see also ref. [50]).Therefore, it is natural to
choose just this nearly constant value of IL between successive crossings of the midplane as a
dynamical variable. In what follows we shall denote the value of the latter variable simply by IL for
the period of motion before crossing the midplane with the phase Oo and by 1 for that after this
crossing, or before the next one with the phase 0~.
We turn to the evaluation of an explicit form for the mapping IL~0~ ~i,0~.We integrate the
equations of motion over half the bounce period to obtain the change in 0~and IL. The phase change is
equal approximately to:
—

-~

—

-

= 0~+

D(IL);

-

D(IL)=

ir(w)
~r

1TW~

=

/1

2bV2B*s/,i

v2

2B

0~)

\
(4.33)

This change depends on the values of the frequencies between the two crossings, that is on the value
of ji. The dependence on ,i indicates non-isochronicity and, hence, nonlinearity of the oscillations.
Note that the change in 0~has been evaluated in zero approximation, i.e. for the unperturbed
frequencies (w) and Cl. It is true that the perturbation affects both frequencies, but by a negligibly
(exponentially) small amount (see below).
To get the change i~z=
IL we integrate eq. (4.32) having substituted into its right side the
expression z(t) = a sin(Clt) (4.28) deduced for IL = const. According to the results of numerical
experiments we expect the main change in IL to be near t = 0. Therefore, we may assume ap—

5There is a trivial distortion due to the inclination of vector B to the symmetry axis. In what follows we assume this inclination angle to be
small.
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proximately z(t)
rco

A

~

au0

aft and extend the integration interval to infinity:
I

•

.~

,,

____

U751flr7~

j

\1

1~ 2~3~V
7 ,

IL

-

We shall evaluate the integral in the complex plane of a new variable 7 = abft. The integrand has two
poles at the points r~,= ±i. Note that at the pole B = B0(1 + ~2) = 0. Under the assumed approximation
IL = const the term ILB may be removed, therefore, from the integral. We substitute sin 0 = Im(e~)
and close the integration contour in the upper 7 halfplane. The value of ~ is mainly determined by
the exponential factor exp(i0(7~)).Let us get it. Since w w~(l+ ~2) we have:
00o+Jwdt~0o+~(r+~-)

(4.35)

where
=

ab(Cl/wo) = (bR1o)(v11/vjo

(4.36)

is the adiabaticity parameter. This is just the quantity determining the conditions for and the accuracy
of IL conservation since the argument of the exponential factor i0(r~)= iO(i) —213. For 4 I the
change in IL is exponentially small. Hence it is clear that higher gyration harmonics m > 1 would give
additional terms exp(—2m/3) which can be neglected as has been done above. Expression (4.36)
shows that the adiabaticity parameter is of the order of the ratio of the bounce frequency to the
gyration frequency, or of the ratio of the Larmor radius to the scale of the magnetic field variation in
space (-- 1/b). The parameter (4.36) was derived in ref. [50].*Applicability of the parameter is limited
by the expansion sin(Clt) ft = T/ab 4 1, which we have used above. For ‘r = r~,= i we arrive at the
condition:
A

ab

=

(v11/vj0

~‘

1

(4.37)

which is valid only for particles moving at a small angle to the magnetic line. In ref. [53] a
generalization of the adiabaticity parameter to arbitrary values of A has been worked out (see below).
It is precisely the condition (4.37) which provides a sharp change in IL near the midplane since the
pole is, under this condition, very close to the real f-axis: IClt~I= 1/A 4 1. The value of It~Igives the
order of the time interval during which the change in IL occurs.
Let us come back to the evaluation of the integral (4.34). Since the pole is a multiple one we need to
differentiate the integrand to get the residue. For 4 1 it suffices to differentiate the function exp(iO)
only since a large factor 1/ appears (see eq. (4.35)). For the same reason it is enough to take account
only of that part of the integrand in eq. (4.34) which has a pole of the highest (third) multiplicity. We
get**;
3~.
(4.38)
AIL = K(IL) sin 0~ K(IL)
3IJ~
eV
Now we can, at last, write down the mapping:
51n an implicit form this parameter is contained also in the more general expressions of ref. [51].
•5A more detailed evaluation of a similar integral is carried out in the appendix.
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Oo= 00+D(~i)

(4.39)
where D(IL) is given by eq. (4.33). The mapping (4.39) is not a canonical one as a result of neglecting
the influence of perturbation on the change in frequencies and, hence, in the phase 0~(see above). To
obtain a canonical mapping we could take account of this influence. Instead, we shall do it in another,
simpler way. Using the smallness of AIL we linearize the mapping (4.39) in IL- Choose a resonant value
of ~ = ILr, such that D(ILr) = 217n (n is an integer), and expand
D(IL) D(ILr) + D,~(ILr)(IL ILr) = 2irn + I
(4.40)
where D,~denotes the derivative in respect to IL~and we have introduced a new variable (momentum)
I. Dropping the constant 217n we may write the linearized mapping in the form:
—

I=I+KsinO0

00=00+1

2f 3v2\ —2I3~
~1+—~-,e

32
T~ fv\
KK(ILr)D~(ILr)~~1
U1t
1

\V1~/ \

(4.41)

y11

where all quantities are taken at z = 0 and for IL = ILr. This mapping is just of the type introduced in
section 4.2. We shall consider this mapping in detail in sections 5 and 6.
In the framework of the assumed approximation the expression for the mapping parameter K (4.41)
resolves the problem of the stability of particle motion in a magnetic bottle.
Note that the quantity K exp(—1/e) (4.41) determining the stability of the motion depends
exponentially on the inverse of the small perturbation parameter e—*O and, hence, cannot be
represented by any power series in . The latter gives only small quasi-periodic corrections to the
original expression (4.21) for the particle magnetic moment, corrections which never give rise to any
instability, that is, to a large change in IL [119].Success of the approach described in this section
should be attributed to a different method for the construction of successive approximations, the
method based on a different kind of the small perturbation parameter K -~exp(— 11). This special
form of perturbation parameter is a consequence of taking account of very weak (and often ignored)
resonances between longitudinal bounce oscillations and the Larmor gyration of a particle in a
magnetic bottle (see ref. [8]).For a further discussion of this kind of approximation see section 4.4.
The condition for stability of the motion is: K < 1 (section 5.1). For K> 1 the stochastic instability
results in a diffusion of particles over an integral surface, i.e. over a subsurface of the intersection of
surfaces E = const and p, = const (4.23). If a particle orbit encircles the field symmetry axis (r = 0)
the integral surface gets closed, and the particle motion is bounded in spite of stochastic instability.
This is the so-called absolute confinement due to exact integrals of motion. For particles whose orbits
do not encircle the symmetry axis there is no absolute confinement, they may be kept inside a
magnetic bottle only under conditions providing a sufficiently small variation of the magnetic moment
IL.

Integral surfaces in an axially-symmetric field of a magnetic dipole were studied in detail by
Störmer as early as 1907 in connection with the analysis of cosmic ray motion in the Earth’s magnetic
field (see ref. [57]).Similar calculations for a magnetic bottle are described, e.g., in ref. [56]. The
condition of absolute confinement may be written in the form (see ref. [55]):
2/k.
(4.42)
r~<R~ R~=R~—R
Here R = yb
0 stands for the so-called “full” Larmor radius and k = B max/Bo denotes the mirror ratio
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which characterizes the depth of the potential well (4.27) in a magnetic bottle. The quantity R~may be
called the Störmer radius. The domain of phase space in which a particle is confined due to exact
integrals of motion is usually called the Störmer zone.
Expression (4.41) for the stability parameter K is valid, particularly, under the condition A 1. For
arbitrary pitch angles f~of a particle velocity to the magnetic line we need to integrate eq. (4.32) with
z(t) = a sin(Clt). The poles t~are determined by the equation w(t) = 0 whence:
~‘

sinfflt~)= ±i/A;
~ = Qt~= ±i
arsinh(l/A).
The argument of the exponential factor becomes:
i0(t~)=

[(2 + A2) arsinh

—~

(~)
—

Vi + A2]

(4.43)
(4.44)

_±.

where ~ is a new adiabaticity parameter deduced by Krushkal [53].*For A I ~ is reduced to the
old parameter: K
One cannot integrate eq. (4.32) in infinite limits as eq. (4.34) since there are two infinite rows of
poles (4.43) now. Instead, we integrate over half a period of bounce oscillations and then close the
contour in the upper half-plane along two vertical lines Re(T) = ±17/2as shown in fig. 4.4. Values of
the integral over each of the two straight lines are, generally, not equal owing to a difference in phase
0. Yet, at a resonance (IL = ILr (w) = 2nCl, see eq. (4.33)) this difference is equal to 2irn, and the sum
of the integrals over the two straight lines vanishes. The rest of the integration procedure is similar to
that for A 1 as described above. Finally we get:
~‘

—~

~‘

~IL

—~

rc000v.Loe_I/aK sin

0~

(4.45)

that coincides exactly, for the assumed shape of magnetic field, with a more general result by
Krushkal [53]obtained with the saddle-point method of integration.** Expression (4.45) differs from
(4.38) by the factor (vp/v)2 and also, of course, by another adiabaticity parameter. Factor K of the
mapping (4.41) linearized in IL becomes:
K

—
—

3ir rc f~ 3v \ —heX
—r,
e
.
a U1~j\
V

—~j~

(4.46)

1+

1j

One may still improve the accuracy of the expression for K evaluating the integral for ~IL
“exactly”, i.e. taking account of all the terms and not only of the leading one (in ) as has been done

a-

—

-f

—

fr-.~.t

Fig. 4.4. Integration contour for eq. (4.32), arbitrary A.

sThe same expression has been derived recently in ref. [137].
**The last relation is somewhatdifferent as compared with a more accurate onederived in ref. [137].Nevertheless, a simpler eq.(4.45) doesfit quite
well the numerical data in ref. [1371.
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above. We write the word “exactly” in quotation-marks since that “exact” value of integral gives all
the same an approximate value of tAIL because we make use of an approximate relation z(t)
a sin(Clt). The latter takes no account of higher gyration harmonics. It is true that the higher
harmonics lead by themselves to exponentially small corrections. However, in the second and higher
approximations in they may contribute to the first harmonic again and, hence, may change eq. (4.32)
by an additional term 2. Therefore, we can evaluate only the correction — without taking account
of exponentially small terms. Having performed somewhat cumbersome but elementary calculations
we arrive at an improved parameter ICE:
2+A4
K~—K(l+ô),
~ _bRv
6v1lO+8A
i+A2312
(4.47)
—

where K is given by eq. (4.46).
Let us compare the estimates obtained with results of numerical computations in ref. [55].*In the
latter work a large number of muon trajectories were computed to find out the optimal conditions for
muon confinement in a magnetic bottle with the parabolic field (4.28). Parameters of 6 unstable
trajectories, i.e. those leaving the bottle after some time, near the stability border are given in table
4.1.
Prior to the comparison some corrections need to be introduced. Namely, it would be more
accurate not to take the quantities b and Wo (or R) just at the symmetry axis where they are
immediately given but to average them over a Larmor circle. For parabolic field (4.28) the corrections
have the form:
2(r2)); b —~b (1 + ~b2(r2))
(4.48)
R1(1 + ~b
where (r2) = r~+ R~is the mean square of a particle distance to the symmetry axis (see fig. 4.3) and
R

1

—*

R

1, b on the right-hand sides of the equations are taken at the axis.
The quantities R1 and rc in table 4.1 have been calculated for a given energy and the pitch angle ~
of a particle, and for magnetic field strength B0 = 42.2 kG at the center of the bottle and parameter
b = 7.71 x iO~cm~at the bottle axis. Every particle started its motion in the midplane z = 0 at a
radius r0 = R1 + rc = 60 cm and in a direction normal to vector r0. Krushkal’s adiabaticity parameter

has been calculated according to relation (4.44) and also with the corrections (4.48). Then the stability
Table 4.1
The border of particle motion stability in a magnetic bottle
E

R1

MeV

cm

450

40.7
36.6
32.5
28.1
24.1
20.2

400
350

300
250
200

rc
cm
19.3
23.4

27.5
31.9
35.9
39.8

e~

R5

N

K

-~-

o

K

K0

16

63°

0.314

15
14
II
7
4

64°
64°
62°

0.271
0.239
0.219

370
340

1.60
1.64
1.68

0.208

310
270
220

59°
56°

0.192

180

Mean values
0For

K0

cm

another example of that comparison see ref. [1381.

1.62

1.73
1.79

0.36
0.31

1.48
1.38
1.49

1.09
0.91
0.84
0.89

0.25
0.20

1.75
1.81

1.01
1.01

0.82
1.02
1.02

0.96

0.94

1.20
1.05

0.75
0.65

0.45
0.41

1.01
1.14
1.40

0.62
0.68
0.81

1.50

0.84
0.72

K,
K0

1.74

1.15

0.87
0.74
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parameter K was evaluated, using eq. (4.46). It can be seen from the table that K> 1 for all
trajectories. This may be related to the fact that the stability border has been determined computationally for a finite time of a particle confinement in the bottle. Namely, a trajectory was
considered to be stable if the confinement time exceeded half the muon life time at a given energy.
The quantity N in the table gives the number of crossings of the midplane during this time interval. As
will be shown in section 5.1 the K values in this case are somewhat greater than for N = ~ varying
The values of K
with N according to the approximate relation: K0 1 + (100/N)°~4.
0 are also given
in the table. It is seen now that eq. (4.46) underestimates K (mean value of the ratio is (K/K0) = 0.72).
The agreement becomes much better if one takes account of the correction 6 (4.47): (K.,/K0) = 0.96.
The expected accuracy of the estimate (4.47) is ~
as discussed above. Note that exponential
factor exp(—l/K) is varying over the data of table 4.1 from 1/183 to 1/24, that is by more than a factor
7. The biggest value of the exponential factor is still small enough to allow the neglect of higher
harmonic terms as discussed above. It is interesting to note also that analytical estimates are applicable
not only to trajectories which don’t encircle the field symmetry axis (rc > R1, the last 3 events in table
4.1) but also to those encircling the axis (rc <R1, the first 3 events) provided, of course, that the latter
trajectories do not get into a Störmer zone of absolute confinement (4.42) (cf. values of rc and R~in
table 4.1).
The numerical data in table 4.1 may be processed another way. Namely, for a given K~one may
find the border of the so-called eternal stability K,, that is of indefinitely long confinement of a particle
in a magnetic bottle, according to the relation (see section 5.1):
4.
(4.49)
K1 K. — (100/N)°~
The values of K, are given in the last column of table 4.1. The mean value (K
1) = 0.94 is in a good
agreement with the value K~= 1 obtained directly by the mapping (4.41) in section 5.1.
Recently an interest in the problem of a single particle motion in a magnetic bottle has revived
again in connection with controlled nuclear fusion research. Stability of a single particle motion is
suspected now to be the basic limitation for some thermonuclear devices even in the case of a dense
plasma (see, e.g., ref. [87]).Unfortunately, magnetic fields in plasma devices are, as a rule, neither
parabolic nor axially-symmetric, and still more so taking account of the self-fields in a dense plasma.
This poses a problem of particle motion stability in a magnetic field of much more general shape as
compared to the simplest case considered in this section.
4.4. Motion in a vicinity of the separatrix
A more important occasion to apply a mapping of the type (4.11) is the motion near the separatrix
3.2 and 3.3). This problem will be considered in detail in section 6.
Here we will show how to construct a mapping in such a case.
Let us consider the pendulum, as a model of nonlinear resonance, under a periodic parametric
perturbation described by the Hamiltonian (cf. section 3.1):
of a nonlinear resonance (sections

H(p, ç, r) = H0(p, cc) + eV(ç, 7),
=

W~

H0 =

—

cos ç

cos ~ cos r = ~co~[cos(Q— ‘r) + cos(cc + r)].

(450)
-

Here 4 1 is a small perturbation parameter; r = ft + ro; Cl, ro are perturbation frequency and initial
phase, respectively. For small oscillations (Id 4 1) and the frequency ratio Cl/wo = 2 a well known
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parametric resonance occurs (section 3.1). Far off the resonance the perturbation results in only a
small energy modulation which can be neglected in first approximation. Even for -~1 the modulation
is small if the perturbation frequency is high enough (Cl ~ 00). As we know, the basic idea of the
averaging method (section 2.2) is just to neglect those rapidly oscillating (non-resonant) perturbation
terms. We shall see right now that near the separatrix the averaging method does not work any more.
Let us construct a mapping describing the motion of system (4.50) near the separatrix. We may do
it in a way similar to that in section 4.3. We need to calculate the change in the pendulum energy (~H)
over half a period of rotation of the pendulum. This may be done via integration of the equation:
dH/dt

= aH/at =

dy/at

(4.51)

over a period of motion. Near the separatrix one can put approximately: ço(t) c~~(t)
(2.30), that is
substitute the motion law at the separatrix for that near the separatrix, and then extend the
integration time interval to infinity. This is a basic approximation for the problem under consideration
which we shall apply repeatedly in what follows. Keeping only one perturbation term (cos(d r)) so
far we get from eq. (4.51):
—

J

di w0Cl sin(cc~~
—7)

= — ~w0f A2(Cl/wo) sin r~
Am(A) is the Melnikov—Arnold

2 exp(— irf/2wo) sin ri,.

—

4irf

(4.52)

Here
integral (the MA integral) evaluated in the appendix and the last
expression gives its approximate value for Cl/wo ~ 1.
This kind of integral describing the perturbation of the separatrix was used, apparently, first by
Melnikov [12]and also by Arnold [5]. A qualitative study of the separatrix perturbation was carried
out already by Poincaré [6](see section 6.1 for detail).
Instead of calculating the change in the full Hamiltonian (4.50) one may find that in the unperturbed
energy H
0. We have:
dH0/dt = [H, H0] = —ep DVIdq’
(4.53)
where [ , ] is the Poisson bracket. The last expression has a simple physical meaning of a driving
force power since the speed ~ = p. Substituting ap~roximate1y:p(t) p,~(t)= 2w~cos(~/2)(2.29) and
integrating in infinite limits we arrive at:

f
=

dt

sin(c0~ r) cos(~ç8~)
—

—~w~(Ai
+ A3) sin

T~=

~w0f

A2 5~flTo

(4.54)

that is exactly at eq. (4.52). The last expression of (4.54) has been deduced using the recurrence
relation (A.8) for the MA integral.
The equality ~H = i~H0is related to the special definition of the MA integral (see appendix).
Namely, we ignore the oscillating part of the integral, that is the part periodic in cc and r. This part is
of ~ninorimportance for us since its oscillations are bounded and have nothing to do with any
instability of motion. That oscillating part can be transformed away, or “killed”, by a canonical
change of variables either (section 2.2). In the particular case under consideration the difference
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H H0 = V(co, r) is just such a periodical function in both ~ and ~r(4.50) whose variation is bounded
and small due to ~ 1. So we simply ignore this oscillating part and concentrate our efforts on the
calculation of aperiodic changes (~H)in the Hamiltonian due to the perturbation, the changes which
may cumulate over many pendulum oscillations and, hence, give rise to instability.
We have assumed above, while evaluating integrals (4.52) and (4.54), that ~ >0. For
<0 the
perturbation term cos(Q r) used gives a negligible contribution as soon as Cl ~ ~o (see appendix).
However, the second perturbation term cos(Q + T) contributes exactly as much as the first term for
~ >0 as is easily verified. Thus, in the case of the symmetric perturbation (4.50) the energy change is
given by eq. (4.52), or (4.54), for every half-period of oscillations and for either direction of rotation
provided Cl ~ w0, the condition we assume to be valid henceforth.
The energy change (4.54) depends on the perturbation phase value r0 at the surface ~ = 0. The
change in r0 itself is determined approximately by the frequency of pendulum oscillations w(w)
(section 2.4):
To T0+
/w(~) i~+Aln(32/I1~?I)
(4.55)
—

~,,

—

where A = fulwo and ~ = (HoIw~) 1 is the relative oscillation energy past the crossing surface ~ = 0
with phase i~o(cf. section 4.3). Note that for A 1 the change in w occurs over a relatively short time
interval 1/Cl 4 11w0 < 11w about the surface ~ = 0.
Combining eqs. (4.54) and (4.55) we arrive at the mapping describing the pendulum oscillations near
the separatrix under a periodic parametric perturbation:
—

~‘

-~

~=w+WsinT0

To=To+AIn(3211w1)

(4.56)

where the amplitude of the change in w:
2 e’~2.
(4.57)
W = —41TA
Note that the mapping (4.56) is canonical.
For A 1 the change of w is small, and we may linearize the mapping (4.56) in w (but not in To!)
about a resonant value Wr to get a new mapping:
~‘

I=I+KsinO;

0=0+!

(4.58)

where the new momentum:
I = —-~—(w

—

Wr)

(4.59)

4~3e~2.

(4.60)

and the parameter
K=

—~-~

=

We have changed the phase notation (To 9) to emphasize identity of the latter mapping (4.58) with
the mapping (4.11) in section 4.2 (f(9) = sin 9). In particular, both mappings are equivalent to a
continuous system represented by the Hamiltonian (4.18). Note that the mapping (4.41) in section 4.3
describing approximately the motion of a charged particle in a magnetic bottle is also the same. We
see that a number of dynamical problems (surely not all though) can be reduced approximately to the
mapping (4.58), so the latter merits to be studied in detail as will be done in sections 5 and 6. We shall
call eq. (4.58) the standard mapping.
—~
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The mapping (4.56) is also of importance since it describes the motion near the separatrix which is
the ultimate origin of stochastic instability as we shall see in section 6. This is clear also from eqs.
(4.58) and (4.60) since no matter how small the perturbation, i.e. and 1/A, there exists a domain (a
layer) sufficiently close to the unperturbed separatrix (W,. 0) where K> 1 and, hence, the motion is
unstable (sections 4.2 and 5.1). Graphically speaking, the mapping (4.56) describes a perturbation of
the Arnold whiskers (section 2.4), so we have some reason to call eq. (4.56) the whisker mapping.
Resonant values W~of the whisker mapping (4.56) are determined by the condition: A ln(32/IwrI) =
2irn with integer n, whence:
2’”’~.
(4.61)
I~1~rI
= 32 e~
This set of resonances corresponds approximately to the resonances Jr = 2irm of the standard
mapping (4.58) as one can see from eqs. (4.59) and (4.61).
It is worthnoting that the standard mapping can be immediately applied to describeits own motion near
a resonanceseparatrix (with different values of the parameters,ofcourse). Indeed, the standard mapping
is equivalent to the continuous system (4.18) but the latter differs from the system (4.50) of this section
only by high frequency terms which make a negligible contribution to the energy change (see eq. (4.52)).
Therefore, the standard mapping (4.58) describes not only the system (4.50) for which it has been
deducedabove but also the system (4. 18) with —w~= k; Cl = I; A = 1/Vk = 2ir/VK; = 2, and, hence, the
standard mapping itself (4.11). It hardly needs to be mentioned that the physical meanings of the two
standard mappings in this chain ((4.11) and (4.58)) (and still more their parameters) are completely
different. The original standard mapping (4.11) describes main resonances between the original
oscillations and an external perturbation whereas the second standard mapping (4.58) does so for
resonances betweenthe same perturbation and phase oscillations at a main resonance. These resonances
may be called second-level resonances as distinct from the main, ororiginal, resonances ofthe first level.
Resonances between the perturbation and phase oscillations at a second-level resonance are then
third-level resonances (and are described also by a standard mapping) and so on. An infinite recursive
hierarchy of different-level resonances appears which brings about a very intricate structure of the
motion (see ref. [71]and section 5.5). Nevertheless, and this is also a striking feature of the motion, the
resonance behavior can be described recursively at every level by the same standard mapping. This
remains so even if the original system is a continuous one like that considered in this section (4.50).
Taking account of higher (or, perhaps, better to say, deeper) level resonances, at least, those of the
second level, is of a great importance for the problem of motion stability. Suppose the Hamiltonian
(4.50) describes a nonlinear resonance in the pendulum approximation (section 3.2). Then the
frequency of small phase oscillations (of the first level) 00~~
VIL, IL being another small perturbation
parameter (besides e). The parameter (4.60) of the second level mapping (4.58) is then K —
exp(—C/VIL), C being a constant. It is customary to say now that effects of such a (exponentially)
small order are unreachable for any asymptotic perturbation theory. This term means that one is not
concerned about either the convergence of the appropriate series or about its remainder term being
satisfied by the construction of a formal series in a small perturbation parameter (see the beginning of
section 4). It is true that a function like exp(— CIVIL) cannot be expanded as a power series in IL- But
it would be misleading to conclude that we have got the relation (4.60) by means of some powerful
non-asymptotic theory. Far from it! All we have done was the consistent consideration of any kind of
resonances encountered including those of deeper levels as was explained above. We have used
nothing more than the simple averaging method which is by the way a common manner to construct
an asymptotic series. So the essential point is not the type of a perturbation series (asymptotic or
—~
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convergent) but rather the nature of the perturbation parameter to expand in. Particularly, for the
second-level resonances the small perturbation parameter (4.57) W -~ exp(—C/VIL) is a non-analytic
function of IL (at IL = 0) from the beginning. Similar problems have been solved earlier by Melnikov
[12] and by Arnold [5]precisely in this way.
The moral of the above reasoning is that the consistent resonance approach combined with even
the simple averaging method permits us to resolve problems which are widely believed to be beyond
such an approach. This approach may, therefore, be called the resonant perturbation theory as a
particular case of asymptotic perturbation theory.

4.5.

Many-dimensional oscillations

In this section we will give some very rough estimates for the condition of stochastic instability in a
many-dimensional oscillator system with the main purpose to compare the overlap criterion to the
KAM theory (section 4.6). Characteristics of a single resonance of many-dimensional oscillations are
given in section 3.3. We shall consider first, and in more detail, the case of an autonomous, or closed,
system, i.e. that of coupling resonances: m, w = 0. For the reader’s convenience we again write down
the Hamiltonian (3.24) (n = 0):
H(I, 0) = H0(I) + ~

Vm

eim.ø

(4.62)

and recall that quantities 1, 0, m, to are N-dimensional vectors. We assume, further, for the sake of
simplicity that H0(I) = 1112/2, then to = I, and the nonlinearity matrix dw/dI becomes unity. The
condition for stochastic instability depends essentially on the behavior of the Fourier amplitudes for
large Im I. We shall consider two cases.
In the first we set:
Vm~VIC”~

S=~ImkI

(4.63)

where V~gives the order of perturbation lower harmonics. This case corresponds to a perturbation
V(0) which is analytical as function of phases (see, e.g., [2]).*We will be interested below in small
values of the parameter o when the perturbation possesses many harmonics.
The second kind of perturbation called smooth, or differentiable, corresponds to the estimate:
2
(4.64)
Vm

V,IS’~

parameter 1 characterizing the smoothness of function V(0). For an integer 1 it is the highest order of
still continuous partial derivatives with respect to the components of the vector 0 (the dependence on
I is assumed to be analytic). One says in this case that the function V(0) belongs to the class C’. The
relation (4.64) is readily understood for a function of one variable (N = 1). According to (4.64) the
(1+ 2)nd derivative has Fourier amplitudes independent of harmonic number S = m
1, and is, hence, a
kind of 6-function or a sum of such functions. Therefore, the (1+ l)st derivative has a jump
discontinuity but the lth and all the preceding derivatives are already continuous. For a function of
many variables the estimate (4.64) implies that Fourier amplitudes of the (1+ 2)nd derivative
~1tis, of course, a highly specific case; a little more general one would correspond to uS-. u0m0.

305

B. V. Chirikov, A universal instability of many-dimensional oscillator systems

80,

~9I+2
...

2

flNV(0);

nI+---+nN=I+

depend only on ratios of harmonic numbers and not on their moduli.
Under the above assumptions concerning H
0 the half-width of a single resonance m, to
by the relation (see eq. (3.22)):
(~W)r=

=

0 is given

2VVm.

(4.65)

The volume of a resonance, or, better to say, of a resonance layer, in to-space is of the order:

IwV”~1.
2

IwI~’~’V~v~

(I~W)r

Consider first a smooth perturbation (4.64). For a given S there are ns — S”1 different resonance
layers of total volume V~ Vr ns. The total volume of to-space occupied by all the resonance layers is
v -~~ v~,and the filling factor, or the relative volume:
v

—V

1/2

~

1
I
~.I!2+2-N~
(4.66)
0)
(~) S—I’.’
When IL ~ 1, all of to-space is filled up with resonances, and the stochastic instability ensures; if IL 4 1

IL~1~V,~

instability occurs in a neighbourhood of resonance layer intersections only whereas for most initial
conditions the motion is stable.
The sum in eq. (4.66) converges under the condition:
l>1~=2N—2
(4.67)
where I,, is the critical value of perturbation smoothness. If I ~ I, resonances are overlapping for an
arbitrarily small perturbation
0, that is the motion is always unstable.
In the case of an analytical perturbation (4.63) we get in a similar way:
—~

1/2
N
512— V~f~-(~)
-

1/2 ~

IL

V~f~—
S~ISN_I e°’

(4.68)

The last estimate is valid for N ~ 1 and o 4 1. For analytical perturbations there always exists a
critical perturbation strength ,~ below which the resonances do not overlap. The value ~ corresponds
to IL — 1, whence:

~

(~)~“

(4.69)

where we have used the relation H

0 = 1112/2 = 1012/2 assumed above.
It remains now to estimate the ratio H0/ V1. For this we normalize the small parameter
way that:
2)=>~
IVmI
H~=(V
where averaging over phases 0 is understood. For the spectrum (4.63):

(v2)~~V~SN_Ie_2~S_..

in such a

(4.70)
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whence: H0! V1 —. (N/a)”2 and:
-~(o/N)3”~’2.

(4.71)

It is the final estimate for the critical perturbation strength as a function of the analyticity parameter o
and the number of degrees of freedom N. One should bear in mind that the estimate is very rough: not
only a numerical factor, which may happen to be fairly large, has been dropped from the estimate but
also no account of a non-uniformity of resonance distribution over to-space has been taken. The latter
effect leads to some increase in ,~.
Let us consider in conclusion a particular case of time-dependent Hamiltonian corresponding to a
mapping (section 4.2). It implies that all Fourier harmonics of the “external” frequency Cl are of equal
amplitudes. The only difference from the above estimates is that the number of resonance layers
m, to + nf = 0 for a given S is now ns SN rather than S”’’, so the critical smoothness becomes:
= 2N.

In particular, for N

=

(4.72)
1 (the mapping (4.11) in section 4.2, for example) l,~= 2 as was obtained in ref.

[35].

4.6. The Kolmogorov—Arnold—Moser theory (KAM theory)
Rigorous inequalities determining the position of the stability border for a system with the type
(4.62) Hamiltonian have been obtained in the KAM theory. As we mentioned already, the problem of
nonlinear oscillation stability has been successfully solved thanks to two fundamental ideas by
Kolmogorov [1]. We have spoken a lot about the first of them in section 2.2—a new perturbation
theory which ensures the superconvergence of successive approximations. The second idea concerns
the very formulation of the problem. To understand it let us introduce a change of variables “killing”
the perturbation —. Choosing a generating function as (m 0):
F(Iw, 0) =

0,

j(I)

+

‘I~meim.o

(4.73)

and substituting I = JO) + imPrn elm.a into eq. (4.62) we get:
4~m=

1Vrn
m,w(I
)) -

(4.74)

A distinct feature of this relation is the appearance of “small denominators” (Urn = m, to vanishing on
any resonance surface. Since the latter are generally everywhere dense in phase space one may
readily imagine the scale of difficulties to be encountered. The difficulties are well known in celestial
mechanics. The first task is not to get just on a resonance surface. For the standard formulation of the
stability problem, i.e. for given initial conditions, already j(~ in eq. (4.74) may happen to lie on a
resonance surface. Even if this is not the case it may be so after the next canonical transformation,
i.e. m,
= 0. Since an infinite number of transformations are generally required it is completely
unclear how one could ensure missing all the resonance surfaces in all the approximations of
perturbation theory to say nothing of a possibility for 1~to come so close to a resonance surface to
spoil the convergence of a perturbation series. To cope with this difficulty Kolmogorov has changed
the formulation of the problem: instead of studying the behavior of a trajectory with fixed initial
conditions he is studying trajectories with a fixed set of frequencies: to =
= const in all approximations. Owing to a change in frequencies from one approximation to another, due to the
~(J(2))
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the initial conditions have to be corrected in every
average part of perturbation (V~= (Vt”~(0°’~)))
approximation to compensate this change. For the sequence of corrections to be convergent the
nonlinearity of the system must be not too small a condition similar to one of the inequalities for
moderate nonlinearity (3.14): a ~ . One may say, alternatively, that in Kolmogorov’s approach the
behavior of a phase space torus with fixed frequencies is under study. A stable torus gets only slightly
distorted under perturbation, an unstable one gets destroyed and converted into something extremely
intricate and incomprehensible (see section 6).
The second task is to estimate small denominators from below to ensure the convergence of the
perturbation series. This problem is quite similar to that of evaluating the condition for resonance
overlap (section 4.5). Indeed, we may exclude some “dangerous” neighbourhood of resonance
surfaces (the resonance layers) and thus bound small denominators from below. Since the frequencies
are fixed the small denominators remain bounded in all approximations. A difference from the
problem of resonance overlap is that the resonance width is determined by the dynamics of a system,
whereas the width of the “dangerous” layer that we exclude from initial conditions may be chosen
arbitrarily and, hence, in an optimal way. The layer width has to decrease with resonance harmonic
numbers to ensure that the total volume of excluded frequency domains remains finite (and small).
The estimate (4.66) shows that a power decrease law may be chosen. Since the estimates used for
small denominators are not always optimal we will consider the question in more detail.
Let to be within a resonance layer excluded so that
—

Itorni = Im, wi ~ 6/S” m~(~W)d
(4.75)
where (i~W)d is the half-width of the layer and 6 is some constant. We find first the relation between
mi and S:
S2 = mi2 + ~ m4 imji = 1mI2(1 + ~ lm,i Im,i/1m12).
(4.76)
i~J

ii

The expression in brackets is maximal for mu

=

1m

21

.

.

. =

Im~l= S/N,

whence:

Imi~S~imI\/N.

(4.77)

Eq. (4.75) gives then:
(~W)d

~ V~o/S~.

(4.78)

Substituting (~0)d for (‘~w)~
in the estimates of the preceding section we find the relative volume of
the excluded frequency domains:
IL

~

1jVN

~,

Sk+2~~~~

(4.79)

Convergence of the sum determines the minimal power index kmin in the decrease law (4.75):
k>kminNl.

(4.80)

Estimates of small denominators were considered in many papers. For N = 2 it is the problem of
accuracy in approximation of a real number by rational ones with a given denominator (see, e.g., ref.
[421).A general estimate with power index (4.80) has been given by Moser [60].Recently Rüssmann
has reconsidered the problem in detail [117].
For an analytical perturbation the convergence of the perturbation series is almost “obvious” since
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small denominators (4.75) are decreasing much slower than Fourier amplitudes (4.63). However, a
detailed description of the proof for this “obvious” fact comprises more than a half of a bulky book
[611.A brief and lucid presentation of the proof is outlined, though, in an excellent review article by
the author of the proof Arnold [2].
The technique for constructing convergent perturbation series has been improved considerably by
Moser who managed to extend it onto a smooth perturbation. In the first paper [3]a mapping similar
to those of section 4.2 was considered, and a critical value of the perturbation smoothness ‘C = 333 (!)
has been obtained. But even for this, rather modest nowadays, achievement a special technique for
the approximation of a smooth perturbation by analytic functions was required. It is interesting to
remark that the idea of such an approach making use of finite trigonometric polynomials for the
approximation had been mentioned as early as in 1955 by Bogolyubov and Mitropoisky (see [4],§13)
even though later on Mitropolsky and Samoilenko utilized a different technique (smoothing operator)
[63].
The best estimate for the mapping has been achieved so far by Rüssmann [64]:l~=6. In the book
[3] it is asserted (without proof) that the latter estimate can be lowered down to l~
=4 and is
conjectured that in fact I~= 3. On the other hand, for I = 2 the motion is unstable as has been shown in
ref. [651*.Thus rigorous estimates obtained turn out to be fairly efficient, at least, in regard to a
sufficient smoothness of perturbation. The overlap criterion gives for the mapping: = 2 [35](see also
section 4.5).
Quite unexpectedly numerical experiments have revealed that the motion described by a mapping
proved to be much more stable, at least, in regard to the gross instability, as compared to all above
estimates including the lower one due to resonance overlap. In the work [35],for example, a mapping
of the type (4.11) with a smoothness parameter 1 = 1 and K = 1.145 was studied. Nevertheless, an
instability observed was remaining perfectly confined within a relatively small interval i~uJ—~1 as long
as 3 x 10~iterations (during all the computation time). This curious phenomenon has been apparently encountered first in numerical experiments by Hine [84] but still has not received a
satisfactory explanation. There is only a suspicion that it may be due to a very slow diffusion if
sufficiently high harmonic resonances are involved.
Coming back to a continuous system with the Hamiltonian (4.62) we observe, first of all, that to
ensure the convergence of perturbation series it is not enough for Fourier amplitudes Vrn to decrease
faster than small denominators in eq. (4.74). It would lead to the value IC = N 3 in plain contradiction
to the lower estimate due to resonance overlap (4.67). Even for the series
‘C

—

II—I~I=~
mctm e1”t~8H~S+_k
of the first canonical transformation of variables to be convergent we have to require I > 2N —2
(k > N 1, see eq. (4.80)). In subsequent approximations the number of continuous derivatives will
progressively decrease due to small denominators, and after a finite number of successive approximations the series are no longer convergent. “Smoothing” a smooth perturbation to an analytic
one allows us to cope with this difficulty, and Moser finds [60,66] (see also ref. [3]):
—

I~=2N+2.

(4.81)

us draw attention thatall values for! mentioned are greaterby one as compared tothose in the book [3)because in this paper the parameter!is
a characteristic of the Hasniltonian (or generating function) whereas in ref. [3] 1 is that of mapping itself, that is to say, of the “force”.
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Comparison with the overlap criterion (IC = 2N —2) shows that the sufficient estimate (4.81) by Moser
is fairly efficient.
The more powerful technique for constructing convergent series in the case of a smooth perturbation may be applied back to the analytical case. To do so we observe that an anytical perturbation
of the kind (4.63) can be limited from above by a smooth one:
V1 e~S=

-~

~1+2

e”~~

~i~(L-±-~).

(4.82)

But according to Moser’s theorem [60,66]2<thee last perturbation does not destroy the stability of the
motion if I > 2N +2 and V1 [(I + 2)/eo-]’~ 0H0 where ~ is some (unknown) constant independent
of a-. Hence the stability of the motion for the original system (4.62) with analytical perturbation (4.63)
is assured when
2e
~ (eV,)~-~(o1N)’~ 0H~,; I > 2N + 2.
(4.83)
Applying the normalization (4.70) we get:
(4.84)
which is rather close to the estimate (4.71) from the resonance overlap. We emphasize that the
sufficient estimate (4.84) is related to the root-mean-square perturbation owing to the specific
normalization of (4.70). That normalization is rather convenient since it does not depend on phase
relations between perturbation Fourier harmonics.
Let us consider now in more detail what does the border of stability (4.84) really mean. Literally it
implies that some (non-resonant, or “good”) invariant tori of the unperturbed system are only slightly
distorted remaining topologically tori and invariant. A “good” torus is related to those frequency
vectors to for which small denominators (4.75) are not too small. The volume of the complementary
area occupied by “bad” (resonant) tori whose conservation cannot be ensured by the theory is small
under sufficiently small perturbation (4.79). However, “bad” tori fill up the everywhere dense set of
resonance layers. The problem of the behavior for such a system becomes, therefore, improper, or
ill-set, since it is actually impossible to localize initial conditions within a “good” domain. Nevertheless, it turns out that for a system with only two degrees of freedom the stability of the motion can be
assured under a sufficiently small perturbation. This is related to the special topological structure of
the phase space for such a system. Namely, one says that 2-dimensional tori divide a 3-dimensional
energy surface. It implies that any transition from one torus to another is possible only through all the
intermediate tori. In other words, the set of tori on an energy surface can be ordered as a
one-dimensional set. It is clearly related to the fact that dimensionality of the energy surface exceeds
that of a torus exactly by one. It’s said also that tori are put inside one another on an energy surface.
This specific structure reminds, as an American physicist J. Ford has mentioned once, the Russian doll
“Matreshka”. One may also graphically imagine this structure on the frequency plane of the system.
Projection of an energy surface onto this plane is a line every point of which corresponds to a certain
different ratio of the frequencies. It is clear, therefore, that a system confined within a resonance layer
can move along the energy line only by a distance of the order of the resonance layer width. An
exception is a system whose energy lines go just along the resonance lines. They are so-called
non-steep, or quasi-isochronous, systems (see section 3.3).
From the above consideration it must be quite clear that no matter what may happen with a two
degrees-of-freedom system inside a resonance layer it cannot penetrate the nearest invariant tori and
-~0(olN)”;

p > ~N + 4

310

B. V. Chirikov, A universal instability of many-dimensional oscillator systems

is, thus, confined between sufficiently (although not everywhere) dense invariant tori. The maximal
distance between adjacent invariant tori is of the order of resonance layer width, i.e. —V -+0 for
0. From the physical point of view this is just stability of motion. One may say, alternatively, that
an instability, if any, is perfectly confined to an arbitrarily small domain for -90.
The conservation of tori implies also conservation of the full set (N) of unperturbed integrals of
motion, which are close to those of the unperturbed system. However, the integrals of motion are, or
may be, destroyed inside the everywhere dense set of resonance layers. Hence their dependence on
dynamical variables is everywhere discontinuous. This clarifies the meaning of the old Poincaré
theorem [6]that a generic Hamiltonian system has no analytical integrals of motion except the energy
(see footnote on page 285).
Similar considerations can be applied also to a system having one degree of freedom but acted
upon by a periodic perturbation, that is to say, having 1.5 degrees of freedom (see section 3.2). Again,
2-dimensional tori divide 3-dimensional phase space (there is no energy conservation now!), or, more
graphically, resonant values of the only variable frequency to are separated by non-resonant ones.
For the number of degrees of freedom N > 2 the n-dimensional invariant tori do not divide
(2N 1)-dimensional energy surface any longer since the dimensionality difference (2N 1) N =
N 1 > 1. Another manifestation of the same property is an amalgamation of isolated resonance
layers into a united network over an energy surface. Indeed, in the N-dimensional to-space an
intersection of the (N 1)-dimensional resonance surface and an energy surface (also (N 1)dimensional) is of dimensionality N —2 >0 for N >2. Hence those intersections do also generally
intersect each other forming an everywhere dense resonance network, or a “web”, entangling all the
energy surface. Invariant tori occupy most of the space off the “web”. However, for initial conditions
inside the “web” a system can move over all the energy surface remaining all the time inside one
resonance layer or another. Such a general conjecture has been put forward by Arnold [67]
subsequent to his construction of the first example of a system moving along a resonance layer [5].
We shall consider this problem in detail in section 7. Let us just mention now that this peculiar
instability, called the Arnold diffusion, is really a universal one since it occurs for any, arbitrarily
small, perturbation. This is a distinction between Arnold diffusion and stochastic instability which
requires the overlap of resonances, i.e. a sufficiently strong perturbation.
.-+

—

—

—

—

—

5.

—

Stochastic oscillations of the pendulum

In this section we shall consider in detail the motion of a dynamical system represented by the
mapping:
I=I+Ksin0;

0=0+1

(5.1)

which we call the standard mapping for brevity. In the preceding sectionwe have seen that this mapping
describes approximately some real physical systems, forexample, a charged particle in a magnetic bottle
(section 4.3). Of a greater importance is that the standard mapping describes the motion near the
separatrix of a fairly general nonlinear resonance (section 4.4). So I believe the standard mapping
deserves thorough study even though this mapping is but a very particular case in the general theory of
nonlinear mappings. In connection with various applications the standard mapping has been studied in
many works (see, e.g., [45—47]).
Nevertheless, our knowledge of its properties is still far from being
complete. Even such a fundamental characteristic as the stability border (the critical value of the
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perturbation parameter K = K1) is known only approximately from numerical experiments. Analytical
estimates for K1 are still fairly rough. These questions are considered in section 5.1.
The problem of the nature ofthe motion and of the related structure ofthe phase plane turns out to be
still more complicated. It is especially true near the stability border (K — K1) where the phase plane
structure is extremely intricate (section 5.5). However, far inside the unstable region (K K1) a simple
statistical description proves to be applicable (section 5.4). It is found, in this connection, that the
instability occuring for K > K1 results in an irregular (“random”) motion of the system which has been
called the stochastic motion. The basic property of such a motion is a strong local instability implying an
exponential divergence of adjacent trajectories (section 5.2). Statistical properties of the motion are
subsequent just upon that instability (section 5.3).
A plain interpretation of the mapping (5.1) is the motion of a pendulum acted upon by the
successive short “kicks” (see section 4.2). Under some conditions these regular (periodic) “kicks”
give rise to “random” (irregular) oscillations of the pendulum. This graphic picture determined the title
of the present section. Let us remark that stochastic oscillations have proved to be a new and
somewhat surprising kind of pendulum motion, the study of which is now just beginning.
~‘

5.1. The border of stability

In this section we shall consider the so-called gross instability of motion (see section 4.2) implying
arbitrarily large excursions in the unperturbed motion integral I of system (5.1). We have learned
already in the preceding section 4 that the mechanism of the instability is related to the transitions of
the system from one resonance to another. The structure of the phase plane of the standard mapping
is periodic not only in 0 but also in I (both are of period 2ir, see eq. (5.1)). The phase plane is, thus,
topologically equivalent to a torus and may be displayed as a square with opposite sides identified.
Hence it suffices to consider the motion over this square and, particularly, over a momentum period
M = 2ir, that is over an interval between two adjacent integer resonances: ‘r = 2~rn.Therefore, an
equivalent mapping
P={P+~—sin(2lTX)1;

~=X+qP

(5.2)

may be used to study the standard mapping (5.1) where curly brackets denote the fractional part. The
new mapping (5.2) is deduced from the standard one (5.1) via a change of variables: 0 = 2irX;
I = 2irqP and via the “closure” of P over the interval (0, 1), i.e. by identification of the values of P and
P + m for any integer m, the number q being an integer as well. So the phase space of the mapping
(5.2) is a unit torus, or a unit square (see, e.g., fig. 5.1), and we shall call it the reduced mapping. Since
integer resonances of the standard mapping (Jr = 2iTn) are identical with the resonances P, = n/q for
the reduced mapping there are exactly q integer resonances within the unit square of system (5.2)
(Pr = 0 and 1 correspond to the same resonance)*.
For a numerical determination of the stability border the value of q = 2 is most appropriate (two
integer resonances: P. = 0(l)~1/2). The critical perturbation strength K1 was determined as follows.
For different values of K and various initial conditions (F0, X0) the motion time N (the number of
iterations of the reduced mapping) during which the system has come from the initial interval about
P = P0 0 (— 10~)into an interval about P
(IF ~I
<0.125) was computed. The quantity N can
~

—

us emphasize again that we are talking about integer resonances of the standard mapping using the reduced mapping to study the former.
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—i-f
Fig. 5.1. Phase map of system (5.2): K =0.96; q = 2; Po=
0.219 x I0~X
0 = 0.502 x 10~t = 106; resolution: 128 x 128 bins.

Fig. 5.2. The same as in fig. 5.1 except K = 1.13;

t=

10g.

also be called the transition time between adjacent integer resonances. If during the full motion time t
(the total number of iterations computed) the system has not got into a specified interval around P =
the motion is considered to be stable (over the time interval t). It is worth noting that the use of
mappings rather than differential equations in numerical experiments permits us to study a fairly
long-term motion, the computational errors reducing actually to round-off errors only. A typical
motion time for the reduced mapping was about 106 iterations, the maximal one having reached io~.
In fig. 5.1 an example of the phase map for stable motion over the time interval t = 10~(K = 0.%) is
shown. A trajectory with initial conditions P0 = 0.2 19 x io~X0 = 0.502 x i0~fills up the hatched
domains of the phase square. Both domains correspond to the same resonance Pr = 0. A single bin of
the picture is of dimensions 1/128 x 1/128. For aesthetic reasons the adjacent bins crossed by a
trajectory are drawn as a solid line. As is seen from fig. 5.1 the trajectory has failed during 106
iterations to get into domain of the neighbouring integer resonance. Hence the motion is bounded and
stable in the above-mentioned sense, there is no gross instability. This implies, in particular, that
resonances do not overlap the whole interval Al = 2ir, or AP = On the other hand, the fact that a
trajectory in fig. 5.1 does not look like a curve but fills up a certain finite area indicates some localized,
or confined, instability of motion. We shall consider in detail that confined instability in section 6.
Now let us just note that the unstable area forms something like a layer along the separatrix of
resonance P = 0.
In fig. 5.2 an example of the phase map for unstable motion is shown. Now resonances do overlap
the whole interval of P. It implies, in particular, that a trajectory of the standard mapping can cross
one resonance after another, and the variation cif I becomes indefinitely large, that is, a gross
instability sets in. As is seen from fig. 5.2 the instability takes place, hbwever, only for some special
initial conditions inside the hatched domain. At the same time there are also many domains of stability
which the unstable trajectory fails to enter. The two biggest domains correspond to the central part of
integer resonances: P. = ~ 0 (the latter is split in two halves in fig. 5.2). Besides, there are many
smaller stability domains to which we shall return in section 5.5. Thus far we can conclude that even
under the resonance overlap the unstable domain comprises only a part of the whole phase space
~.
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including, in the first place, vicinities of resonance separatrices. This is precisely the reason to choose
the initial conditions for computation near the separatrix of a resonance (P0, X04 1).
Numerical data concerning the dependence of the transition time versus perturbation parameter K
are presented in fig. 5.3. A distinctive feature of this dependence is a sharp increase of N at some K.
We have interpolated the data using the function (see below for explanation):
8
(5.3)
N = A/(K KE)
where A, B and KE are constants to be determined via interpolation. The least square fit of the data
provides:
—

A= 103;

B =2.55;

KI=KE=0.989=1.

(5.4)

LgN
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Fig. 5.3. Transition time N versus perturbation parameter K for reduced mapping (5.2): • — a single trajectory; + — the average over 100
trajectories; 0— from the diffusion rate (5.7). Solid curve gives least square fit of the data according to the relation written in the figure.
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Eq. (5.3) shows that the quantity KE can be considered as an empirical value for the stability border
K1.

Another peculiar feature of dependence N(K) is extremely big fluctuations. Around K 1.8 the
fluctuations are as large as about two orders of magnitude! We could add only that for some initial
conditions (with K > K1) the motion proves to be even just stable, that is N > t. The latter
phenomenon is related, apparently, to entering very small stability domains. This question was
investigated more thoroughly for a similar mapping in the work [26].To suppress the fluctuations we
have used averaging N over 100 trajectories with slightly different initial conditions (P0, X0 4 1, see
fig. 5.3).
For large K ~- K1 the described method of measuring N does no longer make any sense since the
resonances get completely destroyed, and the variation of P becomes “random”, or stochastic
(sections 5.2 and 5.4). In other words, there are no more resonances to transit between. On the other
hand, this very stochasticity of motion suggests another method to apply in this region. Namely, as
will be shown in section 5.4 the stochastic motion can be described by a simple diffusion-like law:
2) = ~t K~

(5.5)

((Al)

where Al is the change in momentum during time t, and the averaging is over an ensemble of
trajectories with different initial conditions. But near the stability border (K ~ K
2) =

1) one can write:

(5.6)
((Al)
assuming a “random” transition between adjacent resonances with equal probability in both senses
(t N). Hence the average transition time N may be calculated also from the relation:
~

t

~‘

N

=

41T2t/((AI)2).

(5.7)

This method fits any K, yet it can be used actually only for sufficiently large K (small N, see fig. 5.3)
since a substantially longer computation time is required in this case as compared to the first method
(t ~ N). Values of N obtained by the second method are marked in fig. 5.3 by a square E. An
averaging over 100 trajectories has been made for each point (F
0, X0 4 1, t = 10~).One can see that
both methods fit each other quite well (region K — 2.5).
Comparing eqs. (5.5) and (5.6) we get for K ~‘ K~:
2/K2.
(5.8)
N

= 8i~

On the other hand, the data in fig. 5.3 do reveal a critical value of K
K -sK

= K~, such

that N -+ ~ for

1. Therefore, just the expression (5.3) has been chosen to interpolate the experimental data.
The existence of eternal (for any t -+ x) stability border is a corollary of the rigorous KAM theory
(section 4.6). The question arises, however, to what accuracy this border can be determined from the
data in fig. 5.3 for a finite motion time t ~ 10~?Big fluctuations of N make it difficult to get reliable
estimate for the errors. One can hope, however, that they must not be too large due to a steep change
of N near K = K1. Measurements of the critical strength of perturbation by another method (see
section 6.2) suggest an error in K1 of the order of a few per cent.
Let us compare now the experimental data obtained with an estimate by the overlap criterion
(4.20): KT =
2.5. The latter overestimates materially the critical value as compared to the
experimental one (5.4). Examination of fig. 5.2 reveals, at least, three reasons for that discrepancy:
~,.2/4
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1. The overlap is provided not only by integer resonances, as was assumed in evaluating the
estimate (4.20), but also by higher harmonic resonances. In fig. 5.2 two half-integer resonances
(harmonic number m = 2) are clearly seen via their stability domains. Inside each half-integer
resonance there are two stability domains along the X-axis, one of which being split in the figure in
two parts by the line X = 0 = 1. Four resonances with m = 3 (3 stability domains each) are also seen,
and two m = 4 resonances seem to exist on both sides of the integer resonance Pr = 0(1). It is clear

that higher harmonic resonances facilitate the overlap.
2. Resonance separatrices are distorted (“twisted”) due to a resonance interaction that has not
been taken into account.
3. Separatrices are actually layers (see also fig. 5.1) rather than curves (the stochastic layers,
section 6) that also facilitates the resonance overlap.
Below we shall attempt to improve the simple estimate (4.20) taking account of some higher
harmonic resonances. We shall not consider separatrix “torsion” which is of a less influence on the
resonance overlap as is obvious from fig. 5.2. Account of a finite width of separatrix stochastic layers
will be taken in section 6.4.
To study the influence of higher harmonic resonances we transfer from the standard mapping to an
equivalent continuous system with Hamiltonian (see section 4.2):

ç+

H(J, 0, t) =

k

cos(0

~

—

J=

nt);

i—;

k

(5.9)

~

Assuming k to be small we take H0 = J2/2 as the unperturbed Hamiltonian and introduce a canonical
transformation 1, 0-s J
1, 0~such as to “kill” the perturbation ~—k(see sections 2.2 and 4.6). We are
looking for a generating function of the usual form:
F(J1, 0) = 0.11 + k 1(J1, 0, t)
whence
.1 = Ji + k $e;

Ol

=0 +

k Ii,;

H1

=H +

k ct~.

(5.10)

Substituting these relations into eq. (5.9) we arrive at the condition for “killing” the perturbation —k in
H1 in the form of a partial differential equation for the function 1(J1, 0, t):
.11 ‘I~+~ + V(0, t) = 0;

V= ~~,,cos(0_

(5.11)

nt).

A solution of this equation may be looked for in the, form
4(J~,0, t) = ~ a~(J~)
sin(0

—

nt)

suggested by the type of perturbation V. Substituting
—

~,
,,

sin(0

n

—

nt)

—

~1

~ cos(0
~

—

c1

nt)

n _1.~

into eq. (5.11) we get: a~= l/(n J,), whence:
—

sin(0

—
‘

~t~jt

,~

~
~

—

nt)

.~,

.

(5.12)

The new Hamiltonian is:
2 V

H1

= ~J~+ k

1(J1, 01,

t)

(5.13)
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where the new perturbation
V1T~Li
4~ 1 ~ cos(0—mt)cos(0—nt)
(m—J

4
(5 .1)

1)(n—J1)

and 0(J~,01, t) is determined by the second relation of eq. (5.10).
1ir = (2p + 1)/2 with any
The
perturbation
(5.14)
has
terms
resulting
in
half-integer
resonances:
Ji
=
~
integer p. Corresponding resonance phases are 20~ (m + n)t, m + n = 2p + 1 where we have set
approximately 0 01 since the difference 0— o~I— k is small (see eq. (5.10) and below). Note that the
new Hamiltonian is inapplicable near integer resonances
= 2p) owing to small denominators in eq.
(5.14). Characteristics of a half-integer resonance J1,~= p + are determined by the sum:
—

(11,

=
m+n=2p+1

(m

I

—

ir) (n

—J

=

ir)

(n

,,

—

1
p

!

2 =

(5.15)

_.2

2)

Since this sum is independent of p all half-integer resonances are alike except a shift in J. This is
obvious also just from the periodicity of the phase space structure in I discussed at the beginning of
this section: there is only one half-integer resonance per unit square of the reduced mapping (5.2).
Substituting J
1 = Jir = ~ into eq. (5.14) and neglecting non-resonant terms we deduce from eq. (5.13)
the Hamiltonian for a half-integer resonance as
2~~
(~rrk)2cos(20 t).
(5.16)
H~
Applying the technique of section 3.2 we find the separatrix to be described by:
j(2) = ~÷ ~wkcos(0 ~).
(5.17)
—

—

—

Substituting now 0(0k) according to eq.

into the perturbation (5.14) we may represent H
as a
3 in addition 1since
series
in
the
small
parameter
k
However,
it
makes
sense
to
retain
only
terms
— k
following a new canonical transformation according to Kolmogorov the perturbation will be —k4
(section 2.2). To get terms —k3 it suffices to set in eq. (5.10)
0

01

—

k cIj,(0~)=

01

—

(5.10)

k ~ sin(O—np.

After substitution of this expression into eq. (5.14) we get terms —k3 as

k2vt3~

—

k3 ~ sin(20

1 (m + n)t) sin(01 it)
518
2 ,~( (m J1) (n J1) (I 11)
( . )
Sometirterms
here result
third
harmonic
resonances
phases 30—
n + l)t; m +are
n +alike
I = pagain
and
= p/3 (p
3q forinany
integer
q to avoid
integerwith
resonances).
All (m
the+resonances
.11
= except
a shift in J~.Indeed, the denominator in eq. (5.18) may be written as: (3m p) (3n p) X
(3m + 3n 2p)2. It suffices to consider only p = 1; 2 within the interval of periodicity Al
1 = 1 (see
below). But quantities (3m 1) and (3m —2) are exchanged under m -s 1 m, the sum (5.18) being
unchanged. The same is true also for n. Thus, each of third harmonic resonances is determined by the
sum:
—

—

—

—

—

—

—

—

—

—

S3

=

m2~+i=i(3m —1) (3n— 1) (31— 1)2 = ~

—

(3m —1) (3n —1)(3m + 2n

The Hamiltonian describing a third harmonic resonance has the form:

—

2)2

—86.4.

(5.19)
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H~13~~

~S 3cos(30 t)
3k
and the resonance separatrix is
~
(Al)

—

(5.20)

—

2k312

521

9.30k312.

(

.

)

3 = 1S31”
Resonances of the first three harmonics are outlined in fig. 5.4 at t = 0. One can see that the maxima
of all the resonances coincide in 0 (cf. fig. 5.2). Therefore, the overlap condition corresponds to the
maximal width of resonance separatrices:

2k312.
(5.22)
1 = 2V’k;
(Al)2 = irk;
(A l)~= lS3l~’
Now we can improve the theoretical estimate for critical perturbation. First, we take account of
half-integer resonances only. Then the perturbation is critical if a half-integer resonance separatrix
just touches separatrices of two adjacent integer resonances, overlapping the gap between them:
(AJ)
1 + (Al)2 = ~, whence:
2— 1 0.192;
K
v/i +ir/
12= 1.46
(5.23)
(AJ)

where the subscript indicates the resonance pair determining critical perturbation. The value (5.23) is
considerably lower than the old one due to integer resonances: K1, 2.5, yet the former still much
exceeds the experimental K1 1.
Taking account of third harmonic resonances we need to consider the two pairs of adjacent
resonances: (0, ~) and (~,~). In the first case touching condition is: (Al)1 + (Al)3 = ~, whence:
Vk~=0.151;

K13=0.90.

(5.24)

For the second pair: (Al)3 + (AJ)2 = ~which gives
V~=0.185;

K23= 1.35.

(5.25)

The latter value of K is decisive, but it improves only slightly the estimate (5.23).*
Further progress in theoretical estimates may follow two lines:
1. Taking account of still higher harmonic resonances: m >3. I wonder if one of the readers would
like to try this.

Fig. 5.4. Diagram of separatrices for resonances: Jr = 0; 1/3; 1/2; 2/3; 1.
As was shown by Cary [140Jthe estimate (5.25) can be improved by
he arrives at V~=o.i80;K~=1.28.

taking account of the frequency shift due to (V,(8)) 0 (see eq. (5.14));
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2. Taking account of a finite width of the stochastic layer. It will be considered in section 6.4.
To the best of my knowledge the only work where the stability border for the standard mapping has
been determined numerically was that by Lieberman and Lichtenberg [46].They have obtained also a
theoretical estimate by a different method as compared to the present paper. Here are their results:
KE=0.80;

KT=2.

(5~26)

The theoretical estimate is somewhat better than ours (4.20) due to integer resonances. The experimental value is also close to that in eq. (5.4). In any event, the value KE = 1 does not contradict the
data in ref. [46](see fig. 10 there).
A critical perturbation for the standard mapping can be extracted also from the numerical data
obtained by Channell [100].In this work motion stability for a system given by the mapping
!=I+sino;

O=0+Tw(I)

to(I) = a + f3mIm_l

(5.27)

was studied. Linearizing in I we arrive at the standard mapping with the parameter
K

=

Tw’(I)

=

f3m(m

—

(K1) = 0.97.

1)Im_2;

(5.28)

The last value gives the averaged critical perturbation strength recalculated from the numerical data in
ref. [100].In numerical experiments of ref. 1100] the critical value of I = I~was determined, such that
for I> I,, the motion became stochastic judging by the phase space pictures displayed.
As we know the mapping describes an infinite set of resonances (5.9). Let us consider the opposite
limiting case of the two resonance interaction (cf. section 4.1). A model of the latter system may be
described by a Hamiltonian of the type (5.9) if we keep only two terms in the perturbation:
2 + k[cos 0 + cos(0 t)].
(5.29)
H(J, 0, t) = ~J
The first approximation resonances (integer) remain unchanged under such a “truncation” of the
perturbation. Consideration of higher harmonic resonances in the next approximation is similar to that
for the standard mapping as has been done above. It turns out that the sums S
2 and S3, having now
just a few terms, change only slightly owing to rapid decreasing of the terms. So now we get: S2 = —8
instead of _ir2, and S3 = —60.8 instead of —86.4. Hence the critical perturbation strength for the two
resonance interaction proves to be only a bit larger than in the case of an infinite set of resonances.
From experimental data on the
overlap
resonances
given
in sectiononly.
4.1 one
can deduce
that
2/4 is
relatedoftothethetwo
overlap
of integer
resonances
Hence
for the two
KT/KE
2.26
where
KT
=
ir
resonances the K
1 = KE 1.09 as compared to K1 1 for the mapping.
—

5.2. The Krylov—Kolmogorov-.Sinai entropy (KS-entropy)
Let us consider now the nature of the instability, arising in system (5.1) described by the standard
mapping for K > K1. In this section we consider the so-called local instability, a basic property of the
unstable motion. The local instability characterizes the behavior of close trajectories, strictly speaking, infinitely close. Let the vector I with components ~, i~ describe the mutual position of two close
points in the phase plane of standard mapping:
~=O’—0;

i~=I’—I.

(5.30)
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The variation of the vector I is described by the linearized mapping which is deduced from eq. (5.1) by
differentiation with respect to I and 0:
ñn+~Kcos0;

(5.31)

~

where time-dependence of 0(t) is determined by the original mapping (5.1). Linearized mapping (5.31)
is called the tangent mapping. Vector I is also called the tangent*. Although the tangent mapping is
linear its coefficient depends on time (via 0(t)). Therefore, its analytical treatment is almost as difficult
as that of the original nonlinear standard mapping (5.1). To get some ideas about the nature of motion
in the system (5.31) let us consider first another canonical mapping:
~=p+kx;

i={x+~}.

(5.32)

Owing to the fractional part taken ({. . . }) the dependence of the perturbation on x is not linear, of
course, but has a jump discontinuity at x = 0 (a “saw-toothed” perturbation). Nevertheless, the
tangent mapping in this case is plainly linear:
ñ=n+k~
~
(5.33)
Therefore, this mapping is much simpler to study since its complete solution is well known in an
explicit form that is not the case for the mapping (5.32). The eigenvalues (At) and the eigenvectors (e±)
of mapping (5.33) are obtained by a routine procedure and may be written as:
=

where

~±,

1 + ~k±\./k(1 + ~k);

,~+/~±
= k/(A±—

1)

(5.34)

q±are the components of eigenvectors. Let u, v be projections of the vector I onto

eigenvectors (I = ue+ + ve_). Then, the solution to eq. (5.33) is well known to have the form

u

=

u0A~

v = v0A~

(5.35)

where u0, v0 correspond to the initial vector 1~,and t is a discrete time (number of iterations). For
(5.36)

the eigenvalues are complex numbers, and IA±I= 1 (5.34). That means, as is also well known, that the
oscillations of 1 are bounded. One speaks in this event about the local stability of motion for the
original (nonlinear) system (5.32) since the variation of the distance between close trajectories is
bounded.
We are more interested, however, in the opposite case of parameter k to be outside the stable
interval (5.36). Let IA+I> 1 and IA_I < 1 in the latter case (A+A_ = 1). The motion (5.35) is then
doubly-asymptotic according to Poincaré [6]: luI—~oc,v-sO (t—*+oo); u-sO, vI—~(t-s—cn) (see fig.
5.5). The asymptotes are directed along the dilation (e+) and contraction (e_) eigenvectors (for
t
oo), and are exchanged under time reversal. The motion of the original system (5.32) is now
locally unstable since its close trajectories are diverging exponentially. Note that the divergence of
trajectories takes place in both directions of time (t -s ±cc), the fact which is of great importance to
understand properly the implications of local instability in the statistical behavior of a dynamical
system [43].
—~ +

*The meaning of this term is related to the fact that the vector I characterizes an infinitely small section of a certain curve in the phase plane.
The curve is transformed according to the original mapping (5.1) but its small section does so according to linearized mapping (5.31), which, thus,
describes the behavior of a beam of close trajectories. Let us mention also that the completely linear mapping (5.31) should not be confused with
the partly (in I only) linearized standard mapping (5.1).
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Fig. 5.5. A trajectory of tangent mapping (5.33) for system (5.32) (solid curve).

For t ~‘ 1 the vector I nearly coincides with dilation eigenvector e÷(5.35)

by

direction and varies

according to the law:
1(t)

i~,IA+I’

t

= 1~e

(5.37)

In~A+I

The quantity
h

=

LnIA+I

(5.38)

describing the rate of divergence for close trajectories, is called the Krylov—Kolmogorov—Sinai
entropy, or, in short, the KS-entropy. This quantity was widely used by Krylov [7]in his studies on
the statistical properties of mechanical systems, he never used the term entropy though. Later on the
same quantity has been independently introduced in the ergodic theory by Kolmogorov [13]via a
quite different consideration based on the information theory, and was called by him the entropy per
unit time. The relation between the Kolmogorov entropy and the local instability of motion has been
found out by Sinai [14].
One should not confuse the KS-entropy with the entropy in statistical
mechanics. Although a certain link does exist between them [9], these are quite different quantities. In

statistical mechanics the entropy describes an instantaneous state of a system via the distribution
function and may be defined as a dimensionless quantity. The KS-entropy has the dimensions of a
frequency and describes the rate of local instability, or of the mixing process in a dynamical system
(see section 5.3).

Now we turn back to the tangent mapping (5.31) for system (5.1). Here we cannot find the solution
for an arbitrary trajectory 0(t) of the standard mapping (5.1). Yet, one may study a particular case of
periodic motion. The simplest one is the motion of period 1 (fixed points of standard mapping): 0 = 0;
ir (I = 2irn). In the latter case eq. (5.31) is reduced to eq. (5.33) with k = ±K. Then, as follows from
eq. (5.36), one of the fixed points (0 = 0) is always unstable (for K >0, the separatrix of an integer
resonance) whereas the other (0 = ir, the center of a resonance) becomes unstable only for K >4. The
latter condition is considered by some authors as a certain stability border [46,92]. Indeed, under
K >4 the largest domains of stability inside integer resonances do disappear (see fig. 5.2). One should
bear in mind, however, that the gross instability sets in under a considerably weaker perturbation
(K> 1). Besides, some stability domains, of smaller dimensions though, persist for K >4 as well (fig.
5.9).
Results closer to the border of gross instability can be obtained from the instability condition for
trajectories of longer periods [71,72]. It can be shown, for example, that for the standard mapping a
solution of period 2 (1 = ir; 0 = 0; ir two centers of a half-integer resonance) becomes unstable if
IKI >2 (see section 5.5). The latter value is somewhat greater than that due to the overlap criterion,
taking account of half-integer resonances (5.23), since the resonance centers may remain stable even if
the separatrices do touch each other (fig. 5.2). It is not excluded, however, that considering solutions
—
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of a sufficiently long period one would be able to get a stability condition close enough to the actual
border of gross instability.* Anotherapproach to using the local instability for the prediction of the
onset of stochasticity was considered by Toda [120].For subsequent discussions and developments of
this method see refs. [111, 121, 122].
According to Sinai [14]the KS-entropy of a mapping is given generally by the relation:
h=(ln(i/I))

(5.39)

where the averaging is performed over a motion trajectory or, due to ergodicity, over the stochastic
component, i.e. over a compact phase space area of the unstable motion. The stochastic component
for the standard mapping is generally of an extremely intricate structure as is seen, e.g., in fig. 5.2.
Numerical experiments show, however, that for K 1 this component occupies actually the whole
phase plane (see, e.g., fig. 5.9). Since asymptotically i/I-s IA+I where A+ is given by eq. (5.34) with
k = K cos 0 the averaging in eq. (5.39) can be made just over the phase:
h (InIA+(O)I).
(5.40)
~‘

For K ~. 1 the quantity k = K cos 0 is large except in narrow (in phase) stable phase intervals (5.36).
Hence IA+l Iki = K cos 01(5.34), and eq. (5.40) is reduced to a fairly simple expression:
hT

~-

J

do Inlcos 01 + In K = In ~

(5.41)

The numerical determination of the KS-entropy was carried out by simultaneously iterating both
tangent (5.31) and standard (original) (5.1) mappings. The mappings are taken in the reduced form (5.2)
(q = 1) to avoid a rapid diffusion due to the stochastic instability. The quantity I in (5.39) was kept
2 an 1 during computation by the reducing vector I, after every iteration, to that
constant: 1 =
+ q
of the unit length without any change of its direction: ~ = i/i; i~ = i~Il (cf. ref. [39]).The entropy was
computed then according to Sinai’s formula (5.39):
h=~E~ln1~

(5.42)

where n stands for an iteration serial number and t is the total number of iterations. The method

described is now under study in collaboration with G. Gasati, J. Ford and F.M. Izraelev. We attempt,
in particular, to apply this method to much more complicated, many-dimensional systems to locate the
onset of the stochastic instability. The method is similar to one used by Froeschlé [70].In the latter a
use of the tangent mapping is also made, the eigenvalues being computed in every iteration. This
requires a lot of computation as compared to our version of the method but yields much more
information.
Computation results for the KS-entropy of the standard mapping are given in table 5.1 (the quantity
h
1). Values of h1 were averaged over a number of trajectories computed, the motion time being t =
iterations per trajectory. The value of h1 was almost independent of the initial direction of vector I~
and, for K> 1, depended only slightly on initial conditions for the original mapping (5.1). For K = 1.3,
for example, 6 different trajectories have yielded: h, = 0.220—0.237. The dependence on the motion
time is illustrated by following data: h1 = 1.126; 1.162; 1.164; 1.165 for t = l0~10~ l0~ 106,
*Recently Greene has arrived in this way at the stability border for the standard mapping at K = 0.971635... 1146].
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Table 5.1
The KS-entropy of the standard mapping
h

K
1000
200
100.2
50
25
6.21
4
3
1.3

2 [39]
2 trajectories

h,

hT

hI

linear map

(5.41)

hT

h, = h, T,

6.206
4.603

6.213

6.215

4.601

4.605

3.914
3.227
2.537
1.157

3.918
3.222
2.522
1.164
0.833
0.672
0.227
0.132
6.86 x 10_2
2.OOx 10_2

3.914
3.219
2.526
1.133
0.693

1.11
1.17
1.12
1.02
0.89
0.78
0.82

0.405

0.9997
0.9991
1.0010
1.0009
0.9984
1.027
1.202
1.659

—

—

0.80

—

—

0.64

—

—

—

—

—
—
—
—

0.5
0.2

—
—

0.90
0.77
0.65

respectively (K = 6.21). For K = 1.3 the value of h1 obtained is well in agreement with the result by
Froeschlé [70]:h1 0.22 (see his fig. 1; note that in ref. [70]log A is decimal!), For comparison the
values of KS-entropy obtained by means of another method [39]are also given in table 5.1. In this
method the vector I was determined by the two close trajectories (of the original mapping (5.1))
computed simultaneously. In the work [39]the initial !o = 1O~and the full motion time t = lO~were
used.
According to the data in table 5.1 the quantity h1 is fitted fairly well for K >4 by the simple relation
(5.41). The mean ratio (hl/hT) = 0.9998 over the interval K = 25—1000. This shows, in particular, that
the stochastic component of the motion really fills up homogeneously all the phase square of the
reduced system (see also section 5.5). At K = 3 a better agreement with the measured value of the
entropy is given by a more complicated expression (5.40): hT = 0.613. For still lower K the latter is
getting invalid as well due to the large domains of stability formed, in the first place, inside the integer

resonances (fig. 5.2).
For K < 1 the stochastic component occupies only narrow layers along the resonance separatrices.
This case will be considered in detail in section 6. Let us just mention now that the quantity h~= h, Ta
is approximately constant over this region according to the data in table 5.1. Since Ta is the mean
half-period of oscillations inside a stochastic layer the product h1 Ta gives KS-entropy per this
half-period near a resonance separatrix. The variations of h~within the interval K = 0.2—1.3 amount to
about 20 per cent only even though the value of h1 changes there by a factor of 10. The values of Ta
in this interval of K were calculated numerically and proved to be in a good agreement with the
analytical relation (6.18) (see table 6.1). Curious enough, that if one calculates h~for all the values of
K in table 5.1 it turns out that h~changes less than by a factor of 2 for h1 varying by 300 times! This is
especially surprising if one recalls that for K >4 the stochastic layers are no longer of any sense
because there are no more stability domains inside the integer resonances (fig. 5.9).

Certainly, all the values of h1 given are related to the stochastic component which occupies only a
part of the phase square, and just a small part for K < 1. In the domain of stability h an 0. However,
the measurement of h1 by the method described
above
alwaystheyields
some finite
values.
1o = 1, for
example,
measured
“entropy”
h For K = 1.3;
t = io~
and the initial conditions: 0~= ir;
1 = 7.53 X l0~
(cf. the entropy of stochastic component h1 = 0.227, table 5.1). The finite value of h1 is related to the
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fact that close trajectories are diverging even in the stable domain due to a difference in frequency
which depends in the nonlinear system on initial conditions. The divergence of close trajectories in the

stability domain is known to be linear with time* (see, e.g., ref. [76]).Hence the measured value of
“entropy” h, will decrease roughly in inverse proportion to the motion time: h1 —~ (in t)lt (5.39). This
peculiarity permits us to discern a stable motion from a stochastic one. For the standard mapping, e.g.,
at K = 0.5 and initial conditions: 0~= 0.3; 4 = 0 the measured values of “entropy” turned out to be:
1.14 x iO~ 1.18 x iO~for t = lOs; 106, respectively (h1 = 6.86 x 10_2 inside the stochastic layer, table
5.1).
The linear divergence of close trajectories was frequently used as an empirical criterion of the
stability of motion for nonlinear oscillator systems. In particular, just by means of that method Ford,
Stoddard and Turner discovered [95]the absolute stability, or the complete integrability, of the Toda
lattice a highly nonlinear many-dimensional system [108].
—

5.3. Local instability and stochasticity
A strong local instability of motion, i.e. a rapid (exponential) divergence of close trajectories, is not

only of an intrinsic importance as one of the basic characteristics of motion but it has also important
consequences. It turns out that such an instability results in an irregular motion of the system which
may be called, in a sense, random or stochastic. The irregularity of motion, lack of the time
correlations leads, on the one hand, to an inexhaustible diversity and intricacy of the dynamical
picture of motion, of its particular trajectories, in a stochastic system. On the other hand, however,
this same irregularity as if levels all the trajectories on an average and permits, thus, a fairly simple
statistical description of such a system in terms of the average quantities and probabilities.
It is worth noting that such a motion has been searching for since long ago with the purpose of
foundation of the statistical mechanics. However, subsequent upon the first poor attempts of the
classical ergodic theory to derive the statistical properties from the dynamical laws an erroneous idea
has taken root that the intricacy of motion is determined ostensibly by the complexity of a system
and, in the first place, by the number of its degrees of freedom. Meanwhile, it turns out that the strong
local instability of motion is capable ofgiving rise to an extremely intricate motion even in a system as
simple as the system (5.1) having only 1.5 degrees of freedom altogether. An idea of that intricacy can
be gained, for example, from fig. 5.2.
Statistical properties of a mapping similar to the standard one were studied in some detail in the
work [39].Let us mention also the classical example by Sinai [ii] who has proved rigorously the
stochasticity of motion in a conservative (closed) system having as few as two degrees of freedom.
Such a system may be, for example, just a ball sliding over a billiard-table and bouncing from its
closed rightangular rim and from some everywhere convex boundary inside, say, from a fixed cylinder.
What may be still simpler? In the latter example the stochasticity of motion is subsequent upon
bouncing from a convex boundary that leads to a scattering of trajectories and, hence, to the local

instability of motion**.
Now why does the local instability result just in a statistical behavior? The intrinsic development of
aNow it is just high time to clarify the notion of trajectory. The latter is understood not so much as a path the system follows but rather as a
process of motion along a motionless path, or an orbit. For the problem under consideration, for example, there is a divergence of adjacent
trajectories linear in time but none of the orbits.
~
sort of “billiard problems” was discussed by many authors including Hadamard [143]and Birkhoff [171.
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that instability is regular, isn’t it? Just look at the regular trajectories (5.35) of the tangent mapping
(5.33) describing the local instability of a stochastic system (5.32). The point turns out to be in fact that
a domain of the stochastic motion is always bounded in phase space. Thus, in Sinai’s example the
motion of a ball is bounded by the external rim of the billiard-table as well as by energy conservation.
In the case of standard mapping the phase interval (0, 21T) is limited owing to the periodicity of
perturbation (K sin 0), and so does the system (5.32) as well. In other words the stochastic motion is
always oscillatory (in a broad sense of this word), i.e. a recurrent motion, at least, in some of the
dynamical variables.
Under the local instability close trajectories diverge after all up to a distance comparable with the
size of the whole domain of motion. It is just the moment when the mixing begins to result in the
dying-out of the time correlations with initial conditions, that is the system forgets its initial state. As
soon as the divergence of trajectories is exponential the system forgets the initial conditions very
quickly and for ever. In other words, the “stochastic memory” is short (~-=1/h) and it gets lost
abruptly.

One may consider the mechanism of mixing in another way. The results of Sinai’s work [75]permit
us to conclude that a stochastic system possesses an everywhere dense set of periodic trajectories, the
number v(T) of the trajectories with period ~T fitting the asymptotic (T-soo) estimate:
v(T)-~e6T.

(5.43)

The meaning of this estimate is quite simple: any trajectory of a stochastic system can be “closed”
into a periodic one by a slight change of the initial conditions, or by a displacement in phase space,
due to a rapid divergence of adjacent trajectories. Since the mechanism of local instability is
immediately applicable only to very close trajectories, a finite “deformation” of the trajectory
necessary to “close” it into a periodic one has to be done via a series of successive transitions
between the adjacent trajectories. Such a transition chain has been invented by Arnold and applied by
him to a different problem [5] (see also section 7.1). The required displacement is the smaller
(exponentially smaller) the longer is the time of motion around a “closed” trajectory. This leads to an
exponential increase in the number of periodic trajectories with their period (5.43). Since the periodic
trajectories are unstable, the other, non-periodic, trajectories as if scatter by the former. Such a
very vivid picture of the mixing in a stochastic system is due to Ford [76]. This sort of phase motion
resembles the motion of a small shot on the Galton Board [123].Its simplest version is just a wooden
plank fixed vertically with many pins stuck squarely into it. A shot is falling through the “forest” of
pins scattering by them “randomly”. This classical device for a visual demonstration of random
processes is a typical system with an exponential local instability of motion (compare with Sinai’s

“scattering billiard-table” described above).
Using the above mentioned method of “trajectory deformation” by means of a transition chain one
can proceed much further. For example, the trajectories linking any two prescribed domains of finite
dimensions can be found provided the time of motion is long enough. Thus, we arrive at the
topological Markovian chain, that is to say, the motion of such a system will be qualitatively similar to

a Markovian random process. The latter approach has been widely used by Alekseev in his theory of
quasi-random dynamical systems [77]. To apply a quantitative, probabilistic description of the
stochastic motion the latter needs to conserve some measure, e.g. the phase space volume for

Hamiltonian systems. Then a topological Markovian chain can be converted into a standard probabilistic Markovian chain, that is the system behaves completely as a “random” one.

Finally, one can find such trajectories of a stochastic system which go over any prescribed
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sequence of the (finite) domains in phase space, including infinite and non-periodic ones [77,78]. The
presence of such trajectories naturally follows from the statistical description and, in particular, from

the existence of the transition probabilities for a Markovian chain. All this emphasizes again the
wealth and diversity of the dynamical picture for a stochastic motion.
Let us mention still another approach to the understanding of statistical properties of the dynamical
motion [79]. In principle, any two trajectories, arbitrarily close to each other, respresent completely
different dynamical motion of a system. Indeed, any trajectory is determined by the initial conditions,
i.e. by a set of real numbers. In the exact formulation of the classical mechanics each of those real
numbers contains, borrowing the term of the information theory, infinite information on the future
(and the past) motion of the system. Equally, the difference in the information for two distinct

trajectories is also infinite for any finite distance between them. However, for the stable motion,
which has been the main, not to say the only, subject of study in mechanics until recently, all that
potential diversity of motions is not realized, and the behavior of a system is monotonous (quasi-

periodic!) and dreary with only a weak and smooth dependence on the initial conditions. Yet, under
the local instability (especially exponential one) all those hidden microscopic details of the initial

conditions lead, in the course of time, to an inexhaustible diversity of motions even in the system as
simple as one of the type (5.1).
Apparently the first* who clearly understood a link between the instability of motion and the
statistical behavior of mechanical systems was Poincaré [81], he even made some estimates for
molecular collisions in a gas. Smoluchowski [89] expressed the condition for applicability of the

probabilistic conception to a physical system by the phrase: “little causes, big effects”. Mises [83]was
of a similar view. The first mathematical theory rigorously linking the instability and ergodicity of
motion has been developed by Hedlund and Hopf for a somewhat specific case the geodesic flow on
a surface of everywhere negative curvature [80]. This line of research has been pursued by Anosov
who introduced an important general notion of the C-system and thoroughly studied the peculiarities
of its motion [15]. Roughly speaking, a distinctive feature of the C-system is a homogeneous
exponential local instability of motion, that is the instability whose rate is limited from below and,
—

moreover, homogeneously in the initial conditions for both the main phase space of a system and the
tangent space of linearized equations of motion. The term C-system is related just to the demand for a
system to fit that special condition. For example, the mapping (5.32) is a C-system (off the interval
(5.36)) since the eigenvalues A±
depend only on k but not on the initial conditions. Yet, the standard
mapping (5.1) we are interested in is not, apparently, a C-system for any K because it seems always
to have some domains of stable motion (section 5.5).
Somewhat weaker conditions are determined a central in the modern ergodic theory notion of the
K-system introduced by Kolmogorov [13] (under another name of the quasi-regular system). Again
oversimplifying the situation, one may say that a distinctive feature of the K-system is a positive

(non-zero) KS-entropy of motion for any initial conditions, that is the non-zero mean instability rate.
Owing to the presence of stability domains the standard mapping is not a K-system either.
Both K- and C-systems (with an invariant measure) possess the full set of statistical properties
known so far: ergodicity, mixing, positive KS-entropy and the continuous spectrum. We are not going
to discuss all these properties** but will, instead, consider in the next section a more graphic process of
diffusion for the standard mapping.
aSee, however, [123]and above.
**A formal presentation of the modernergodic theory may be found in the excellent book by Arnold and Avez [2];an adapted representation
“for pedestrians” is contained, e.g. in the review article [9].Recently, a new and the strongest statistical property of dynamical motion has been
discovered, namely, the so-called Bernoulli property (see, e.g, ref. [145]).
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Let us touch upon, in conclusion, an interesting question: to what extent the stochastic motion of a
dynamical system can be considered as a “genuine” random process? Some researchers flatly object
to such a possibility repudiating it by definition, saying: if there are exact equations of motion no true
randomness is possible. Indeed, despite a strong local instability, resulting in a fast mixing of
trajectories, some correlations between an instant state of the system and the initial conditions always
remain, if negligibly small, yet of principal importance, the correlations which permit to restore, in
principle, all the past motion. Many people will apparently agree that our intuition is against such
correlations in the “genuine” random process. Recall, for example, the irregularity postulate for a
random sequence introduced by Mises [83].But may intuition mislead us? Could it be that in Nature
there are no such “genuine” random processes as we fancy them? In my opinion, presented in more
detail in ref. [79]it is not excluded that no “more random” processes than, for instance, the motion of
a K-system do really exist.
5.4. Diffusion

The diffusion is a distinctive random process. So if we consider motion of the standard system (5.1)
for K> 1 at least, as being similar to a random one, a diffusion in momentum I must occur. The
diffusion will develop just in I since the motion is unbounded in this direction. As to the phase 0 its
variations are limited by the interval (0, 2ir), and for K> 1 all this interval is passed through in a few
iterations.
Variations of I are determined by the sequence of phase values 0(t):
t~I=K~sin 0(t)

(5.44)

where t is an integer time, or the serial number of the iteration. The function 0(t) depends, in turn, on
the behavior of the reduced system (5.2) within its unit phase square, or that of the standard system
within the phase square 2ir x 2ir (see the beginning of section 5.1). If the stochastic component of
motion were to occupy all this square the distribution of 0 over the interval (0, 2ir) would be
homogeneous due to ergodicity of the motion. The numerical experiments already mentioned in
section 5.2 suggest that it is nearly so for the sufficiently large K ~‘ 1. Moreover, since the rise time of
local instability and, hence, also the correlation relaxation time is -~1/h l/ln(K/2) (see eqs. (5.37) and
(5.41)) even the values of 0 for adjacent iterations are almost independent. In short, we can assume
approximately that the phase values 0 are random and independent for both the successive iterations
and different initial conditions. Let us call this approximation the limiting stochasticity, it is also the
simplest one. Then from eq. (5.44) it follows immediately that:
—~

(41) =

((41)) = 0;

~

=

((4J)2)

2.

= ~t K

(5.45)

Here, as usual, the bar and the angle brackets denote the time mean and the phase space mean,
respectively. Both are equal due to the ergodicity,~the phase space mean being reduced in the case
under consideration to the averaging over 0 (5.44). Relations (5.45) show that the motion in question is
a diffusionlike process with the rate:
DT =

((41)2)/t = ~K2.

(5.46)

This rate was measured numerically by averaging over 100 trajectories with various initial
conditions for every of 180 values of K within the interval (10—1000). The least square fit of the data
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with a power dependence D(K) gives:
DE = K~2/l.866.

(5.47)

That is very close to the asymptotic (K ~ 1) theoretical relation (5.46), especially as to the value of the
power index. Nevertheless, it should be noted that the root-mean-square deviation of DT from DE
over the K interval given is equal to V((DT/DE 1)2) 0.056 and exceeds considerably the bare
statistical error expected: V’2/(100 x 180) 0.011. This discrepancy shows that the simplest assumption of the limiting stochasticity holds only approximately even at an average, with a fairly good
accuracy though. Let us consider this question in more detail.
Fig. 5.3 reveals some periodicity in the dispersion of experimental points. Such a periodical
variation of DE with K goes as far as up to K -= 100. The variation turns out to be of a period close to
2ir. It is clearly seen in fig. 5.6 where the dependence of normalized diffusion rate DE/DT versus the
fractional part {K/2ir} is plotted. A possible explanation of this curious phenomenon will be discussed
in section 5.5.
A more delicate test concerning statistical properties of the standard mapping is the examination of
distribution function f(4I, t) where I~Iis a change in momentum over the motion time t. Relations
(5.45) imply the normal (Gaussian) distribution:
—

1(41, t) = exp(—(4I)2l2~(4I)2’))~

(5.48)

((4J)2) = ~t K2.
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For comparison with the numerical results it is convenient to introduce the normalized distribution
function:
(5.49)
f~(I~II)
= 21 V~ik~’=
e_E;
E = (i~I)2/(tK2).
In fig. 5.7 an example of the distribution function obtained by two methods is given for K = 5.
According to the first method the distribution was plotted using the computation data of lO~
trajectories with random (over the phase square 2ir X 21T) initial conditions and for the motion time
t = 100 iterations (symbols V in fig. 5.7). The second method utilized the data of a single trajectory
computed over the motion time tm = l0~.The trajectory was subdivided into time intervals of the
length t = 10~iO~l0~,and the distribution of values I~IIover each interval was calculated. In both
methods the width of a distribution bin (.51)/KVt = 1/10 was used, and the quantity E was calculated
at the center of a bin.
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Fig. 5.7. Normalized distribution function (5.49) for K = 5.0; V — l0~trajectories with random initial conditions, motion time t = 100; a single
trajectory over 10’ iterations: + — motion intervals t = 102, 0— t = 10’, •— t = 10’ (see the text); straight line is theoretical dependence (5.49); all
errors are barely statistical.
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In the whole range of the distribution function variation (of about 4 orders of magnitude) a
satisfactory agreement with the theoretical distribution (5.49) (solid line in the figure) is generally
observed. The statistical errors shown for some points give an indication of the accuracy in measuring
fr,. Within the errors the normalized distribution function does not depend on the motion time t. It is
worth noting, however, that the distribution “tail” goes, at the average, above the theoretical
dependence, that is the actual probability of large fluctuations in the diffusion exceeds the expected
one.
The summary data concerning distribution function are given in table 5.2. In the two cases marked
5
by asterisk the data were obtained from a single trajectory and in the rest it was done from 3 x i0
trajectories with random initial conditions as has been explained above. In all cases the motion time
was t = 100 iterations.
The parameters of the distribution function were calculated as follows. The least square fit of the
computed f~
was made using the function
—lnf~=A+BE.

(5.50)

The diffusion rate Df normalized to the theoretical value (5.46) and the share of diffusing component
WD were calculated from the relations:
—

ID.

1.
/ DTE\
ffl—wD~/—expI——--—J
VJJf

\

DfJ

Df

—

———,

DT

1

B

(5.51)

W~--=’

The two fits were made: 1) weighted in proportion to f~2) unweighted (or equally weighted). The first
fit stresses an initial interval of the distribution function (E ~ 1) where f~is large. A discrepancy
between the two fits indicates a deviation of the distribution from the normal one. Note that in all
cases in table 5.2 the D~values of the weighted fit are smaller if only a bit. This indicates a slower
decrease of the distribution “tail” as compared to eq. (5.51). In other words, the probability for the
system to gain an energy much in excess of the mean value is increased in regard to the expected
distribution (cf. fig. 5.7). The quantity WD in table 5.2 corresponds to the weighted fit as a more accurate
one. The share WD differs from unity for smaller K. This is related apparently to the presence of stability
domains inside which there is no diffusion at all.
Table 5.2
Parameters of the distribution function

L~1

Df/Dr
unweighted

D~/D~
weighted

0.32
0.28
0.28
0.64
0.12
0.80
0.80
0.78
0.68

1.023
1.085
1.161
0.850

0.64
0.60
0.60

1.013
1.093

0.9997
1.078
1.091
0.842
1.174
1.028
1.034
1.082
1.059
0.865

K

12,rJ

988.457
96.016
*96016
92
82.434
5.0
* 5.0
4.9
4.25

4.0
3.8
3.75

1.198
1.073
1.196
1.453
1.113

0.8 14

DE
D,
—
—

0.675
1.600
0710
0.710
—

1.303
0.741

H’D

0.9991
1.0004
1.0004

1.001
1.0003
0.971
0.992
0.994
0.998

0.972

0.753

—

0.971

0.673

—

0.985
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Summarizing one can say that the results of numerical experiments confirm the diffusionlike nature
of motion for the standard mapping (5.1) under K > 4. The motion can be described approximately by
the simple relations (5.46) and (5.48). Apparently the first such result for a similar system has been
obtained by Hine [84].Remarkably, even for a fairly large K 100 the clear distinctions of the motion
from a purely random one are observed. We shall consider this question in some detail in the next
section.
For a smaller K <4, near the stability border K = 1, the simple diffusion picture of motion is
obviously not the case, mainly, due to a strong correlation in the successive values of phase 0. The
correlation arises because the motion goes almost along a resonance separatrix. Nevertheless, the
transitions between resonances can be considered apparently as random since the system moves
inside a stochastic layer. Then for a time interval which is much in excess of the transition time
between the adjacent resonances the motion can be described, as before, by a simple diffusion law.
The diffusion rate in this region can be found from eqs. (5.6), (5.3) and (5.4):
(5.52)
D = (2ir)2/N = 0.38(K 1)255.
—

An approximate applicability of the diffusion law for K ~ 1, and, hence, the idea of a random
transition between the adjacent resonances, are confirmed by the data in fig. 5.3 (section 5.1). As is
seen from this figure the results of the direct measurement of transition time N agree satisfactorily
with those from the diffusion law (5.7) (cf. eq. (5.52)).
It should be emphasized, however, that the behavior of a system in the intermediate zone (K -~1),
i.e. about the stability border, is extremely complicated. This problem was studied in some detail in
refs. [26, 39]. Here we just mention a curious event which has been encountered during numerical
experiments with the standard mapping. In fig. 5.8 the distribution function for K = 3 is presented. A
striking peculiarity of motion in this case is the presence of the two quite different diffusion
components. For the first one of share w~ 0.83 the diffusion rate is about normal: D~D/D.r= 0.683
whereas for the second of w~ 0.06 the rate materially in excess: D~2~/DT
= 5.71. There is also a third
component of w~! 0.11 with the diffusion rate nearly zero (the points with In> 1 in fig. 5.8). For the
many trajectories with various initial conditions (points in fig. 5.8) this component is quite comprehensible, and relates to the existence of stable domains. Remarkably, it is present also in the case of a
single trajectory which has no possibility to enter a stable domain (daggers in fig. 5.8). It may be that
the latter event is due to a very slow diffusion in an intermediate zone around the stability domains
(see section 5.5). It is interesting that the peculiar structure of motion described is observed only in a
narrow interval of K 2.95—3.15.
5.5. Islets of stability

A distinct peculiarity of the standard mapping is the existence of domains with a regular motion for
arbitrarily large K
that is far inside the stochastic region. This problem was studied in detail in
the work [39](see also appendix in ref. [88]).The occurrence of such domains is related to the fact
that for the standard mapping there always exists the stable phase interval (5.36) within which the
eigenvalues of tangent mapping (5.31) are complex-conjugate and IA±I= 1 (5.34). The simplest regular
motion of this type is the motion with constant phase 0 = 0~.Together with the stability condition
(5.36) the parameters of such a trajectory can be found from the relations:
—* ~,

KsinO
1=2irn;

—4<KcosO1<0

(5.53)
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+ — a single trajectory over t,,, = iO~, t = 100; S—random initial conditions,
straight lines represent the least square fit according to eq. (5.50): A = 0.01, B = 1.465 (1); A = 3.62, B = 0.175 (2).

E
t=

100 (3 series);

where n is any integer, zero included. Both conditions are compatible only for the values of K within
the intervals:
(2irn)2 <K2 < (2irn)2 + 16;

{K/2ir} < ~n~(\/l+ (2/irn)2

—

1).

(5.54)

Remarkably, these special values of K may be arbitrarily large. For InJ~~*x
the values of K 2irn
increase indefinitely, and the interval width decreases as AK 4/idnj 8/IKJ but remains finite. If
n = 0 the value of I = 2irm = const (see eq. (5.1)) with any integer m, i.e. the motion is of period T = I
(a fixed point of mapping (5.1)). Around each of those fixed points there is a stability domain the
central part of an integer resonance (section 5.2). This stability domain is destroyed for K >4 (5.54),
yet, for K > 2ir a new stability domain (n = 1) arises and so on. The character of motion in the
domains related to n 0 is quite different as compared to those with n = 0, namely:
—

I = 4+ 2irnt;

4 = 2irm,

(5.55)

i.e. I is changing monotonically with time. The relation holds exactly for the central trajectory with a
constant phase 0 = 01, and does so at an average for neighbouring trajectories. Recently such an
“accelerator” regime of motion was studied for a similar mapping in ref. 185]. Generally, this sort of
motion is known since long ago, and is of basic importance for the performance of an electron
accelerator—the microtron (see, e.g., [86]).Perhaps, it is not appropriate to call the motion (5.55) a
stable one since the variation of I is unbounded, it would be better to speak about a regular motion.
Actually we mean the stable oscillations of phase 0 around the fixed value 0~.Besides, if we change
over from the standard (5.1) to reduced (5.2) mapping the trajectories (5.55) become periodic (T = 1).
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Bearing all this in mind we retain the former term the domains, or islets of stability. The latter term
emphasizes small dimensions of the islets for K ~ 1.
The size of an islet of stability can be estimated for K ~‘ 1 in the following way [39].The size in 0 is
determined by the stable phase interval (5.53): A0 -~4/K. The size Al must be of the same order not to
drive the phase 0 out of the interval (5.53). Since the structure of the phase plane for the standard
mapping is of period 2ir in I the relative area of a stability domain
2 1/K2.
(5.56)
0~-~(AI)(AO)/(2ir)
Let us consider also trajectories of period T = 2 (in phase 0). We introduce notation: k
1 = K cos 0,.
For the problem in question this quantity has only two values k1, k2 corresponding to *he periodical
oscillations of the phase: 01~±02.
Multiplying the two matrices of tangent mapping (5.31) with k = k1,
k2 we get matrix for the period T = 2. The stability condition (jA±~
= 1) is deduced similarly to that for
the condition (5.36) and has the form:
—

—4<k1k2+2(k1+ k2)<0.

(5.57)

Note that in the event k1 = k2 this condition is reduced to the former (5.53) for T = 1, and it remains so
for any T. Indeed, if k1 = k2 . . . = k~-the matrix of the tangent mapping over period T is the same as
for the motion with a constant phase 0.
From the periodicity condition (in 0) we have (see second eq. (5.1)): I + I = 2irn with any integer n,
or more briefly: I + I = 0 (mod 2ir). If the trajectory is periodic also in I then sin 01 + sin 02= 0, and,
hence, there are only two possibilities as to the phase values:
-

02+

01

02— 01

=0

(mod 2ir);

= 12 =

IT

k1

(mod 2ir);

(5.58a)

= k2

k1

=

—k2.

(5.58b)

Like 0 the momentum I has also only the two values, and I~
+ ‘2 = 0 (mod 2ir). Since I2~
I~
= 212 =
K sin 01 (mod 2ir) and 12—~02— 0~= —20k (mod 2ir) (in case (5.58a)) we arrive at a transcendental
equation for the phase 0~:
K sin 01 = 2irn 40k.
(5.59)
—

Together with the stability condition (5.53) it determines the intervals of K values within which the
periodic motion under consideration exists surrounded by some stable area. The size of this area is
estimated by the former expression (5.56) since the stability condition remains as before (5.53).
In the second case (5.58b) k1 + k2 = 0, and stability condition (5.57) yields:

1K cos 0~I<2.

(5.60)

In combination with the relation 212 = K sin 02 and eq. (5.58b) it leads to the inequalities similar to
those (5.54):
2 < K2 < (2irn)2 + 4;
{K/2ir) < InI(V’l + 1/ir2n2 1).
(5.61)
(2irn)
Besides the purely periodic trajectories considered there are also “accelerator” trajectories of
period T = 2 when only motion in 0 is periodic whereas the variation of I is unbounded (cf. eq.
(5.55)). In this case the condition I + I = 2irn implies K (sin O~+ sin 02) = 2ITl with an integer l 0,
and, hence, there are much more possibilities for the values of 01, 02 as compared to eqs. (5.58), the
more the larger K is.
—
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The analysis of periodic trajectories becomes progressively complicated as the period grows. Some
rough estimates are given in ref. [39](see also ref. [43]).
An example of the islets of stability around a trajectory of period T = 2 is presented in fig. 5.9 for
the reduced mapping (5.2) with q = 2 and K = 5. The periodic trajectory inside the islets is of the type
(5.58a) with 0~= 02 2.02, and it corresponds to n = 1 in eq. (5.59). This 01 value lies near the center
of stable interval (5.53): K cos 01 —2.17. The relative area of the stable component measured directly
on fig. 5.9 and also by another method (see below) amounts to about 1.5 per cent. Besides the four
comparatively large islets of stability the many (34) little spots missed by a trajectory are seen in fig.
5.9. These are not, however, necessarily related to the additional islets of stability. On the contrary,
they are an inevitable corollary of the random motion. According to the Poisson distribution the
expected number of randomly missed bins for the total amount of bins N0 = 128 x 128 and during
t = iO~iterations is equal to Nm = N0 exp(— tIN0) 37.
The islets of stability are apparently the cause of a periodical variation of the diffusion rate with K
as has been described in section 5.4 (see fig. 5.6). The influence of “accelerator” domains (5.55) is
especially substantial. Even though a stochastic trajectory cannot enter those domains it does
approach their very border and stays there for a long time due to a very slow diffusion near the
stability border (see fig. 5.3). As a result the oddly fast variation of the momentum may occur which
increases the mean diffusion rate. According to eq. (5.54) this must take place for {K/2ir} 0. The
latter peculiarity is clearly seen in fig. 5.6, indeed.
A fundamental problem concerning the islets of stability is their total area. Although the size of the
islets related to short-period trajectories is small and is rapidly decreasing as K grows (see eq. (5.56)
and fig. 5.9) we have actually no knowledge as to the long-period trajectories, nor have we even a
rough estimate for the corresponding domains of stability. Meanwhile, the number of all periodic
trajectories in a stochastic system is exponentially large according to Sinai’s estimate (5.43). It is true,
that most of them are unstable in all likelihood, yet some may happen to be stable as we know from
the above consideration of the short-period trajectories. So a misgiving that the total stable area ma~
be much larger than it seems to be from a simple estimate like (5.56) or from a phase map as in fig. 5.9
is not groundless. Similar indications follow also from abnormalities of the diffusion process even for
the K values as large as 100 (section 5.4, table 5.2). May it turn out that the measure of the whole
—

P

x
Fig. 5.9. Phase map of system (5.2) for a single trajectory: K = 5; q = 2; motion time

t=

10’; resolution: 128 x 128 bins.
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stable component of the motion is close to unity, and the measure of the complementary stochastic
component is nearly (or even equal exactly to) zero?
To clarify this question the measurements of the relative shares for both the stochastic and stable
components have been carried out in the case of the reduced mapping (5.2) with q = I. Two methods
were used. In the first one the phase square was subdivided into 100 x 100 bins, and the number N. of
the bins crossed by a trajectory during t~iterations was counted. The relative area of the stochastic
component was assumed to be o~= N~/l04.The motion time t~was being increased until o. reached
some limit. The values of o~for K 1—5 are given in table 5.3. It is seen that for K ~ 5 the stochastic
component occupies almost all bins of the phase square, that is the trajectory crosses nearly all the
bins provided the motion time is long enough. However, the size of a bin is really not so small, and a
doubt arises if the structure of the stochastic component may be so intricate that the latter penetrates
all the bins in spite of a small (zero?) total area? Why may it not consist, for example, of very thin
but densely located layers?
To make clear the situation a different method was used. For each of the Nr initial conditions
chosen randomly over the phase square a trajectory was computed during time interval tr and the
value of KS-entropy h
1 was measured by the method described in section 5.2. All the entropy values
obtained for a given K were sorted into the 20 intervals, and the histogram n• was plotted, n~being the
number of values within an interval of the serial number i = 1,... ,20 proportional to the
entropy
4. The
two
value
h1.
An
example
of
the
histogram
is
given
in
fig.
5.10
for
K
=
2;
N.
=
100;
tr
=
i0
components of motion are clearly seen, namely, the stochastic peak (77 per cent) and stable
trajectories (19 per cent) with h
1 0. There are also 4 trajectories with an intermediate entropy as a
result of the fluctuations of local instability, in all likelihood. The relative area of the stable component
was assumed to be 0r = fli/Nr. The values of u. are also given in table 5.3. They agree satisfactorily
with the values of r, (o~
+ a~. 1). We see that the stable component of the motion nearly vanishes for
K>5.

The decisive advantage of the last method for measuring the share of stable component is
Table 5.3
Measure of stochastic component for the reduced mapping (5.2)
K
8.888
7.701
6.59

6.28
6.21
5
4
3
2
I
0.5

0,

—
—
—
—
—

0.98
0.92
0.89
0.79
0.44
—

<i0~
iO—~

0.0099
0.0025
0.004
0.014
0.08
0.11
0.19
0.52
0.96

o, o’,—relative area of
stochastic and stable components of motion, respectively.
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Fig. 5.10. Histogram of the KS.entropy for 100 trajectories; motion time t = l0~K = 2.

related to the fact that the set of all possible initial conditions is incomparably more rich than those
lO~bins of the phase square used in the first method. In some sense the transition to the random initial
conditions is equivalent to the increase of the amount of bins in the first method up to the total
number of all different initial conditions (~~~1024
for our computations). This enormous number allows
us to hope, in my opinion, that the results of the 0~r measurement really confirm a negligible area
occupied by the stable component of the motion for K ~‘ 1. Nevertheless, the problem in question
cannot be considered as completely solved. One of the reasons is related to the principal limitation of
the numerical experiments, namely, the limitation connected with the discreteness of the computer
representation for any quantity. In other words, any number in the computer is always integer in
essence. Particularly, we have always to deal with a discrete phase space in the numerical experiments. No matter how small such a “quantum” of the space may be it certainly influences the motion
under an exponential local instability. Only a few papers have been devoted so far to this specific
problem in the numerical experiments, a paper by Rannou [91]among them* (see also ref. [431).
Summarizing the above considerations we can say that for a sufficiently large K the standard
mapping becomes “almost” a K-system, i.e. its motion allows a simple statistical description (section
5.4). The word “almost” means here the exclusion of the small but finite domains of regular
motion the islets of stability. Therefore, such a system is, strictly speaking, neither a K-system nor,
still more, a C-system in the sense of the modern ergodic theory. This is just a reason for various
“abnormalities” of its motion and, particularly, of the diffusion process (section 5.4).
What is more serious is that a system with the islets of stability is structurally unstable. This means
that the structure of its motion may qualitatively change under the influence of an additional
arbitrarily small perturbation. A weak dissipation is an example of sucha perturbation. This question was
studied in ref. [39]for a mapping similar to the standard mapping. Watching motion of the system by a
display we always observed a “degeneration” of stochastic motion into a periodical one due to the
“capture” of a stochastic trajectory into some stability domains or other. The “lifetime” of stochastic
component grows, naturally, as dissipation decreases, yet the capture onto a periodic orbit does occur
after all. It is worth noting that for a system with 2.5 degrees of freedom of the type of two coupled
oscillators under an external periodic perturbation we failed to observe the capture for a sufficiently
strong coupling [90].
Although the standard mapping is certainly not a structurally stable system in the common sense of
the term, i.e. for the arbitrary perturbation, it seems to be structurally stable if we restrict the
permissible class of perturbations by the canonical perturbations only. All our numerical experiments
indicate that. Since the simple standard mapping describes real physical systems always only
—

*In a number of works a similar problem for the so-called pseudorandom number generators — usually one-dimensional and not area-preserving
mappings — was studied, see, e.g., [124).
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approximately it were of great importance to develop a rigorous theory of such a restricted structural
stability.

The appearance of the islets of stability is related, as has been shown above, to the existence of
stable phase intervals (5.53). The latter appear, in turn, for a perturbation V(0) sufficiently smooth and
periodic in phase 0. It suffices for the derivative V”(O) to be continuous, or for the V(0) to have the
smoothness parameter 1 ~ 2 (section 4.5). Subject to this condition and due to the periodicity of V(O)
the derivative V”(O) necessarily crosses zero that leads to the formation of stable phase intervals
(5.53). It is interesting to mention that the condition for the presence of the islets of stability as K
(1 ~ 2) almost coincides with the condition for the stability of the motion as K 0 (1 > I~= 2, see the
end of section 4.5).
Thus, the structure of motion with the islets of stability is a typical one for the nonlinear
oscillations. We call this structure the divided phase space, divided into a regular and a stochastic
component of motion, the regular component possessing the full set of the integrals of motion and
being stratified into the invariant tori supporting a quasi-periodic motion. Note that the confinement of
the stochastic motion to some domain of the phase space may be interpreted as the influence of some
weak conservation law. It restricts the motion not to a certain subspace of smaller dimensionality, as
the usual conservation law does, but only to a part of the space with the full dimensionality.
The structure of the divided phase space is always extremely intricate since the border between the
regular and stochastic components has to be always a stochastic curve (surface). That intricate
structure is graphically displayed, for example, in refs. [82,47, 39] (see also fig. 5.2). Some researchers
[76, 78] call this structure a pathology. As to me, I admire the wealth and diversity of motion in even
extremely simple dynamical systems.
—~

—~

6.

Stochastic layer

In this section the behavior of the standard mapping (5.1) for a small perturbation K < 1 will be
considered. For most initial conditions the motion in this case is just the stable oscillations. However,
as we shall see, there are domains where the motion is stochastic for an arbitrarily small K. Those
domains are the so-called stochastic layers in a vicinity of the separatrix of a nonlinear resonance.
Quite naturally, the motion near a separatrix must be extremely unstable since the latter separates the
qualitatively different kinds of motion (oscillation and rotation), transitions between them being
possible under a very weak perturbation. Hence the motion in this area is extremely intricate, or
“pathological” [76]. In particular, instead of the single unperturbed separatrix, as is the case, for
example, in the free oscillations of a pendulum (section 2.4), the two separatrices, or, in Arnold’s
language, the two whiskers interwoven in an intricate manner appear (whiskers left “uncombed”).
According to a presently popular quotation from Poincaré one is struck by the complexity of the
interwoven separatrix figure that he (Poincaré) himself was not even attempting to draw [6].This has
been done by Melmkov [12],and since then his drawing has gone over many articles and books on the
nonlinear oscillations. Much later the whisker structure has been computed in a number of cases (see,
e.g., refs. [47,82]) and turned out to have a striking resemblence to Melnikov’s sketches.
Some qualitative ideas concerning that homoclinic structure were applied to prove the nonintegrabiity of certain dynamical equations (see, e.g., refs. [27, 107]). The qualitative theory of
homoclinic structure is being developed by many researchers (see, e.g., refs. [96—98]),
and it has
formed by now a new section in the general theory of dynamical systems the so-called differentiable
—
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dynamics [74].
In particular, Smale and Shilnikov have proved the existence of the quasi-random (in a
certain sense) trajectories in the homoclinic structure. This follows also from Alekseev [77].
Some
interesting applications of the differentiable dynamics to the problems in the general theory of
relativity has been published recently in ref. [125].
The first quantitative results in the theory of homoclinic structure have been obtained by Melnikov
[12] who estimated the order of magnitude for the separatrix splitting. To the best of my knowledge,
presently there is no rigorous estimate as to the full size of the domain of instability around the
separatrix. One has been managed to solve this problem only in the framework of a semi-empirical
criterion for the resonance overlap. It was done first in ref. [99],and later on, in a more explicit and
general form, in ref. [9](see also refs. [62, 43]). More accurate estimates for the width of a stochastic
layer in the problem of the destruction of a magnetic surface have been obtained recently in ref. [69].
The behavior of a dynamical system in the stochastic layer of a nonlinear resonance was observed
apparently first in the numerical experiments by Hénon and Heiles [38], and later on, by many others
as well (see, e.g., refs. [99,
34, 43, 47]), in all cases for a mapping. By now the picture of irregularly
scattered points which all belong to a single trajectory is already customary. The examples of
relatively broad stochastic layers may be seen in figs. 5.1, 5.2.
Below we will describe the results of the numerical and analytical studies which rely upon the
properties of the standard mapping (section 5). Our main task is to consider generic properties of the
motion in a vicinity of the separatrix. It turns out that the motion here is much simpler and not as
“pathological” after all as it may seem to be from a more scrupulous mathematical analysis.
6.1. The whisker mapping
As has been shown in section 4.4 the motion in a close vicinity of the pendulum separatrix may be
described approximately by the mapping:
f = ‘r + A ln(32/I,3~I); A = flIwo.
(6.1)
Here w is a relative energy shift from the unperturbed separatrix (section 2.4); wo, fi stand for the
frequency of small pendulum oscillations and of the perturbation, respectively; ‘r is the perturbation
phase at the time when the pendulum crosses the position of stable equilibrium (we have dropped here
the subscript of r as compared to eq. (4.56)). A small parameter determining the approximation to
which eq. (6.1) holds is the frequency ratio: wo/fl = 1/A 4 1. In other words, we are going to consider
the influence of a high-frequency perturbation on the pendulum oscillations near separatrix. A
particular expression for the amplitude of perturbation in eq. (6.1):
=

w + W sin r;

WT = —4irA2 e’~2

(6.2)

was obtained in section 4.4 for the parametric perturbation (4.50). For a different kind of perturbation
the description remains qualitatively the same as we shall see in the next section 7.
As was mentioned already there both the whisker mapping (6.1) and the relation (6.2) can be applied
also to describethe motion ofthe standard system (5.1) near the separatrix ofan integer resonance,using
the parameters:
—o4=k;

fI=1;

A=2ir/Vk=1/\/i~

e=2.

(6.3)

The whisker mapping (6.1) is the basis of our consideration of the motion in a stochastic layer.
Therefore, we will check, first of all, to what accuracy does it describe the actual motion near the
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separatrix. Below we shall compare the first of eqs. (6.1) with the results of numerical experiments;
the checking of the second equation is postponed until the next section.
The numerical experiments were carried out with the standard mapping (5.1) for the K values in the
interval (0.05—1). The initial conditions were chosen in such a way to provide the system to be inside
the stochastic layer of the resonance I~
= 0; usually: 1(0), 0(0) — 10”~—lO”~.
Note that in the computation one cannot put just 1(0) = 0(0) =0 since it is an unstable one though yet still the equilibrium.
The successive values of w• were determined at the time of the maximal approach of pendulum to
the position of unstable equilibrium 0 =0, that is when either I =0 (pendulum oscillations) or 0 =0
(the rotation). Since the motion of system (5.1) was governed by a discrete mapping the value w1 at the
specified instant of time was calculated from the values of 0~or I, obtained by the linear interpolation
of these variables between the nearest integer instants of time. The values of the perturbation phase r~
were calculated in the same way. Assuming that the adjacent values w• are related as follows (see eq.
(6.1)):
i~w1= w•±1 w1
—

= WE sin(1~+ f3)

(6.4)

one can calculate the mean values for both the amplitude WE and a possible additional phase shift (3.
This was done during the computation by the three methods:
1) for each pair of successive eqs. (6.4) (i, j + 1) the values of WE, (3 were computed and
subsequently averaged over all i; WE = W~
2) the maximal value_l~WjJmax
(= W~E~
for eq.
the (6.4)
relation
washomogeneous
computed; distribution of r, over
2(= (W~)2/2
for
and(6.4))
for the
3)
the
mean
square
(i~w,)
the interval (0, 2ir)) was computed.
The results of the numerical experiments indicate, first of all, that within statistical errors the phase
shift f3 =0 for all values of K investigated. A typical accuracy in the determination of the mean value
(3 is —3 x i03 but the standard deviation for a single (3 value amounts up to -=0.3. This indicates a
more complicated dependence than eq. (6.4). It is also confirmed by the data of measurement of WE.
The values of WEE” ~
yet the values ~ are much larger as a rule. The ratio W~IW~
grows
with K from —‘1.5 (at K —0.1) up to —2.5 for K —1. We shall use W~=W~anWE in what follows.
The ratio WEIWT does not depend on K, and is equal at the average to:
r = K WE! WT~= 2.15 ±0.04.

(6.5)

This mean value has been obtained by 52 points with the standard deviation of 28 per cent for a single
value. Thus, the experimental (actual) perturbation near separatrix of an integer resonance of the
standard mapping is more than by a factor of 2 stronger as compared to the theoretical prediction
(6.2). The latter has been evaluated (section 4.4) in the first approximation of the resonant perturbation
theory, and it is suitable, thus, only to estimate the order of magnitude. The discrepancy (6.5) is
apparently due to higher approximations. Now recall that the small parameter of the problem under
consideration is the frequency ratio 1/A =
= ‘svW/2ir (6.3) which is fairly small even for the
maximal value of K = 1 considered. Therefore, so strong influence of the higher approximations is
unusual and should be ascribed to a peculiarity of the MA integral.
To elucidate the question consider the Hamiltonian:
H(p,q,t)=~-+~~0+~cos(o±t)

(6.6)

339

B. V. Chirikov, A universal instability of many-dimensional oscillator systems

which describes a parametric perturbation of a pendulum and which is equivalent to the Hamiltonian
(4.50) with fi = 1; A = 1/too. Introducing a canonical transformation of variables we can decrease the
order of non-resonant perturbation: /A2 2/A4 but subsequent upon this same transformation the
second harmonic in 0 appears in the perturbation. Hence the parameter m of the MA integral
increases by 2 times (m = 2—~4)that leads to an additional factor —-‘A2 (see eq. (A.11) in the appendix).
Thus, in the second approximation only an additional factor —e is left in the perturbation. If 4 1 the
effects of higher approximations can be neglected. But the standard mapping is approximately
equivalent to the system (6.6) with = 2; A = i/v’i~(4.18). In this case the effects of the second
approximation are of the same order as of the first approximation. A similar situation remains in the
next approximation as well. Therefore, the exact expression for the amplitude WT is given by a series
without any small parameter. As to the convergence of this series it seems to be ensured by the
gamma function in the expression for the MA integral (A. 11). Yet, the evaluation of this series is not
an easy task. In what follows we shall use the empirical value (6.5) as the correction due to the higher
approximations.
The mapping (6.1) describes, in particular, a perturbation of the separatrix itself. Without the
perturbation (e = 0; W = 0) the separatrix is a single curve described in terms of the variables w and r
by the condition: w = =0. Under the perturbation it splits into the departing (w =0; ~ 0) and the
arriving (w 0; ~ = 0) whiskers. The maximal “distance” between the whiskers (21W1) characterizes
the scale of the separatrix splitting. It agrees in the order of magnitude with the estimates due to
Melnikov [12].
—~

6.2. Width of stochastic layer

In section 4.4 it was shown that linearization of the whisker mapping (6.1) in w leads to the
standard mapping whose parameter may be written in the form:
K, = A

(6.7)

W/Wr.

According to the results of the numerical experiments described in section 5.1 the region of
stochasticity for the standard mapping is determined by the condition: IKI> 1. If so, it follows from
eq. (6.7) that the stochastic instability near the separatrix takes place within a layer:

Iwl~ws;

(6.8)
This expression is approximate because the parameter K, in eq. (6.7) is related to a resonant value of
W = Wr (4.61). Let us consider this question in more detail.
First, we rewrite the whisker mapping in the form:
~=s+(sinT)/A;
T’TAlfl~S~+G
(6.9)
w,=APW~.

where we have introduced a new dimensionless variable s w/w, describing the position of a system
near the separatrix in the scale of the half-width w, of a stochastic layer. The constant G = A ln(32/w,)
affects only the resonant values of s = s~.These are determined from the condition G A ln~s~I
= 2irn
and are equal to:
—

Sri

=~e_2~P*~.

(6.10)

It follows also immediately from eq. (4.61). Let us recall that the resonances of whisker mapping (6.9)
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are the second level resonances of the original system (5.1) (see section 4.4), i.e. the resonances with
the phase oscillations at a resonance (of the first level) in the system (5.1).
We set s = s~+ ös and expand the logarithm in eq. (6.9):
lfllSr+ osi

=

lfli5ri + &/Sr+~(ôs/sr)2+~

The standard mapping is deduced by neglecting the last term which estimates, thus, tl~eorder of the
error. it is small for 168/SrI 4 1. The quantity Ss is determined, first of all, by the mapping itself:
16s1 ~ 1/A that leads to the condition: A Sri ~ 1. Introducing the new momentum P ~ —A(6s)/s~we get
the standard mapping from eq. (6.9):
P=P+K,sinr;

r=’r+P;

Ks~’l/5r.

(6.11)

This mapping describes the motion of system (6.9) in some neighbourhood &s around an integer
resonance s = s,~.In regard to the resonance overlap and stochastic instability a minimal neighbourhood must comprise the change in P by 2ir (cf. section 5.1), whence: 165/Sri ~ ir/A. Therefore, the
conditions for the applicability of the standard mapping to a local description of system (6.9) may be
written in the form:
A~’ir;

t5rI~’1/i~

(6.12)

Now we can improve the estimate (6.8) for the width of a stochastic layer. The former depends on
a particular disposition of the resonant values 5r. For instance, if one of them has Sri = 1 the
half-width ST of the layer will exceed the value (6.8) by a half-width of the resonance with i5ri = 1
since the system will move along the separatrix of this resonance independent of its overlap with the
adjacent resonance of a larger Sri. On the other hand, the overlap with the adjacent resonance of a
smaller Sri is ensured because it occurs for is I < 1. Obviously, the maximal 5T corresponds to such a
disposition of the marginal resonance that its lower (in isl) edge corresponds to si = 1. Then ST
exceeds the value (6.8) by the full width of the resonance separatrix. Assuming the half-width of an
integer resonance for system (6.11) to be (L~P)r 2VK, A(AS)rISr, or (1~5)r 2/A (K,, iSri 1) (see
section 4.2) we may write for the half-width of a stochastic layer:
ST(~)=1+—~—~1+~

A

~

(6.13)

The last expression corresponds to a resonance separatrix of the standard mapping for which
A = 2i’rIVK (section 4.2). The evaluation of ~is a more difficult problem since it depends generally on
the overlap of fractional resonances in system (6.11). However, the related uncertainty in the width of
the stochastic layer is insignificant for large A.
In table 6.1 the results of the measurement concerning the width of the stochastic layer for an
integer resonance of the standard mapping are presented for various values of the parameter K. The
quantity 5n = i Wimax/A Wr was calculated for the maximal value I Wi~ reached in computation for a
given K. The quantity Wr was assumed to be equal to the theoretical value (6.2) (with parameters
(6.3)) multiplied by the mean empirical correction r (6.5). According to eq. (6.13) the values of SE must
lie within the interval:
I~

S~~ Smax = ST(l) =

1 + 4/A.

(6.14)

The last quantity is also given in table 6.1. It is seen that in many cases the value of 5E gets out of the
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Table 6.1
Width of stochastic layer

K

A

6.28
0.9
0.8

6.62
7.02

N

S~

22580

4.04
(0.69)
2.24
(1.10)

20936
15662
139170
12732

(0.96)

1.29
1.17

1.39

0.6

8.11

10700

1.17

0.5
0.4
0.3
0.2
0.15
0.1
0.05

8.89
9.93
11.47
14.05
16.22
19.87
28.10

8432
6510

0.93
0.82
0.77
0.81
0.86

3062
2225
1336
6350

0.64
0.69

T~

1.64

4.43

4.83

0.69

1.60

4.47

5.49

0.47

1.57

6.38

6.33

0.30

1.55
1.53

7.18
7.85

6.85
7.44

1.49

9.34
11.86

0.24
0.17
0.85 x 10
0.33 x l0~
0.88 x l0_2
0.12x 10—2
0.39x l0~
0.19x iO~
0.12x l0~
0.81 x iO~

(1.26)

(0.85)
7.26
7.51

Sm~x

(0.75)

2.00

0.75
0.7

4~79

Si

1.40
1.43
1.10
0.96
0.92
1.02
1.15
0.82
0.80

1.45

1.40
1.35
1.28
1.25
1.20
1.14

15.36
21.37

32.64
44.92
74.81
157.5

8.96
11.15
14.54
20.41
32.69
45.45
71.85
154.8

interval (6.14) and, moreover, in both sides. Lower values of 5E < 1 could be explained partly by the
insufficient computation time so that the system has not enough time to reach the edges of the
stochastic layer where the diffusion is very slow (fig. 5.3). Using the empirical dependence (5.3) with
the parameters (5.4) we can correct s~in a way similar to that in section 4.3. In the present case
K, 1/sE; K
5E~ The quantity N in eq. (4.49) means now the
1 1/s1 where
is the 0corrected
valuethe
of whisker mapping (6.1) relates. The values of N
number of crossings
of the s~
surface
= iT to which
and S~are also given in table 6.1. It is seen that after the correction the number of events with s
-+

—~

1< 1

has been reduced, yet they still persist. It is related, perhaps, to big fluctuations of the slow diffusion
(see section 5.1)).
All events with SE> Smax correspond to K 1. Such a big width of the stochastic layer is related
apparently to an overlap of the layer with some nearest fractional resonances. In any event, for K =
the resonances do overlap the whole interval of periodicity Al = 2iT (section 5.1) so that w will grow
indefinitely with time. Note that it is true only for the outer part of a stochastic layer (w >0). Inside a
resonance (w <0) the stability domains persist so that the negative values of w are bounded. These
values are also presented in table 6.1 for the first three cases (in brackets). For K = 1 the corresponding S~< 1 that is related apparently to a rather long “wandering” of the system amid the adjacent
fractional resonances (in a region of w > 0).
Thus, the actual width of a stochastic layer is described satisfactorily by the eq. (6.13) based
ultimately on the properties of the standard mapping (section 5). The accuracy of the analytical
estimate increases as A grows. The agreement between. the theory and numerical experiments may be
really considered as satisfactory if one takes into account that the layer width (w,) changes over the
data of table 6.1 by 13 orders of magnitude! The width of stochastic layer for small K is so little that
the two last cases in table 6.1 had to be computed with the double precision. The width of a stochastic
layer may be immediately found also from the computation of the whisker mapping (6.9). It is true,
that the mapping (6.9) describes the motion near a separatrix only approximately. On the other hand, it
requires much less computation as compared to the original standard mapping (5.1). As a result we
have managed to compute mapping (6.9) with A = 700 (as compared to the maximal value of A = 28.1
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in the previous method, see table 6.1) and for 6 x 106 iterations (cf. the values of N in table 6.1). We
have obtained that the quantity s~lies within the interval (1.004—1.013) that is compatible with the
value of 5max = 1.006.
We may use this result to check the critical value of K = K
1 for the standard mapping found in
section 5.1: K1 = 0.989. Applying the relation K1 1/ISri (6.11), where S~are the two nearest to s~
resonant values we have got from the computation data:
0.98~K1~1.

(6.15)

Let us consider still another method to determine the width of a stochastic layer. The method is
based upon the measurement of the mean rotation period (or a mean oscillation half-period) T in a
stochastic layer. For the free oscillations of a pendulum near the separatrix (see section 2.4):
1
/32\
1
/ 32 \
T(s)=—lnt-—J—*—--z=lnl--———--J.
(6.16)
to0
‘Iwli \“K \l5I W~J
The last expression is again related to the case in which the pendulum represents an integer nonlinear
resonance of the standard mapping (5.1), period T being measured in the number of iterations. From
the numerical experiments one can easily find the mean value TE = tN/N where tN is the time interval
of motion corresponding to exactly N periods, or to the N + 1 crossings of the surface 0 = ir.
To deduce the theoretical mean (Ta) one needs to average eq. (6.16) over time, which s(t) depends
on, or, due to the ergodicity, over the stochastic component in the layer. Neglecting stability domains
inside the layer, which are of importance near the layer edges only, we can average eq. (6.16) over the
whole layer. Recall now that the original mapping, whose properties we are studying, is the standard
one (5.1). Since the transformation of variables (I, 0)—*(s, r) by transition from the standard to
whisker mapping is not canonical we need the Jacobian of this transformation. The latter may be
represented as a sequence of successive transformations: (I, 0) (5.1)—~(J, 0) (4.18)—i.(I,, ~,)—i.(w,r)
(6.1) (s, ‘r) (6.9) where I,, q’, are the action-angle variables of the unperturbed system (4.18) with the
Hamiltonian:
2+kcos0=k(1+w)
(6.17)
—*

H0=~J

describing the oscillations of frequency w(w) (see eq. (2.33)) near the separatrix. Jacobians of all the
transformations but one (I,, ~‘, w, r) in the above chain are constants independent of the dynamical
variables. So we need to evaluate only the Jacobian c9(w, r)/8(I,, q,,) = (3w/81,) (8r/aç,). The last
expression is due to the fact that w depends only on I,but not on ç,. The deviative 8w/81. may be found
from the relation 8H
0/8I, = w(w), whence: ôw/öI, = to/k (see eq. (6.17)). To evaluate 8r/ÔQ, we write:
= LIt°and tot°= ~, = const — the value of q,, at the surface 0 = ir; t°is the time at which the system
crosses this surface. Eliminating t°we get: ‘r = —fl~,/w,and 8r/ö~,= —LI/to, whence the Jacobian we
are interested in 8(w, r)/D(I,, ~,) = —fl/k does not depend on the dynamical variables, and so does the
full Jacobian t9(s, r)/8(I, 0). Hence we can evaluate any average simply over the phase plane (r, s) of
the whisker mapping. Since T(s) does not depend on ‘r we get:
-+

Ta

J

ds T(s) =

in

(~)

-

In (~2)
(6.18)

w, = 32 exp(—1

—

VKTa).

B. V. Chinkov, A universal instability of many-dimensional oscillator systems

343

We have used here the relations (6.2), (6.3) and (6.8) to evaluate w, as well as the correction (6.5). The
last expression in eq. (6.18) permits us to calculate the width of a stochastic layer from the mean
period of motion.
The comparison of the theoretical (Ta) and measured (TE) values of the mean period is given in
table 6.1. A good agreement between them over the whole interval of K variation provides an
additional confirmation for the theoretical estimates of the width of a stochastic layer. It is also a
check of the second equation in the whisker mapping (6.9).
Thus, we come to the conclusion that the mapping (6.9) satisfactorily describes the motion inside a
stochastic layer of a nonlinear resonance. An example of the phase map for such a motion is given in
fig. 6.1 with A = 8.89 (K = 0.5). The layer width measured from the figure is lSImax = 1.16. This value
should be compared with the quantity s, in table 6.1 because the phase map in fig. 6.1 has been
computed for a rather large N = 106.
The most important peculiarity of the whisker mapping is a strictly bounded domain of the
stochastic motion, that is a finite width of the stochastic layer. This width drops exponentially as the
perturbation parameter K of the original system decreases. In order of magnitude the width of a
stochastic layer w, proves to be larger by a factor of A than the separatrix splitting (W, see eq. (6.8)).
The structure of a stochastic layer is fairly complicated especially at its edges due to innumerable
islets of stability (fig. 6.1). This structure may be studied in detail using the standard mapping (6.11).
Roughly speaking, the layer consists of the two parts the central one (isl ~ ~) where a fast diffusion
takes place, and there are practically no islets of stability and the peripheral one (~isi ~ 1) with a
slow diffusion and a substantial share of the stable component (fig. 6.1). Let us mention that a similar
structure of the phase plane has been described for the problem of the Fermi acceleration [46],the
latter being qualitatively similar with the problem of the motion inside a stochastic layer.
—

6.3. The KS-entropy in the stochastic layer
Some data concerning the KS-entropy of the standard mapping (5.1) for K < 1, i.e. inside the
stochastic layer, were presented in table 5.1 (section 5.2). As was mentioned there the product of the
entropy h1 (per iteration of mapping (5.1)) by the mean motion period Ta in the stochastic layer

Fig. 6.1. Structure of a stochastic layer as described by the whisker mapping (6.9) with A = 8.89 (K = 0.5); s >0—outer half of the layer(rotation);
s <0—the inner half (oscillations); layer width si,.., = 1.16; motion time 10’ iterations.

344

B. V. Chirikov, A universal instability of many-dimensional oscillator systems

remains approximately constant over a broad range of K variation. This product h1 Ta = h, is nothing
but the entropy per iteration of the whisker mapping (6.9). Therefore we will begin just with the
consideration of the KS-entropy for this mapping. Since its local properties are described again by
some standard mapping (6.11) with the parameter K,(s) depending only on s but not on A the entropy
of the whisker mapping (6.9) is really some universal constant. It can be found by the averaging of the
entropy of standard mapping (6.11) over s.
Assume the dependence for the entropy of the standard mapping on K, 1/s in the form:
Iln(1/2s);

S<Sb

(6.19)
~ y/s;
S>Sb
5b, ~ are some constants. The first dependence corresponds to eq. (5.41), and judging by the
where
data of table 5.1, describes the KS-entropy of the standard mapping quite well for K ~‘ 4. It
corresponds to the central part of the stochastic layer (ist ~ 1/4). The second of eqs. (6.19) can be
deduced from the relations: h, 0.8 (table 5.1) and K Ta 5 (see eq. (6.18) and table 6.1). Numerical
values for these nearly constant quantities are taken in the domain of K, 1 which is most important
for the averaging over s. Then the value of y = h,/K, T~ 0.16. This value may be obtained also in a
different way. In accordance with a rough structure of the stochastic layer described at the end of the
preceding section we attribute the two dependences of h(s) (6.19) to the central and peripheral parts
of the layer, respectively, and assume 5b = ~. The quantity y can be found then from the condition of
the equality of both relations for h(s) at s = 5b~ We get:
h(s)=1

)‘Sblfl(1/25b)=0.173;

(6.20)

Sb~

that is close to the above value. In what follows we assume the value (6.20).
Now we can evaluate the KS-entropy of the whisker mapping (6.9). Using eqs. (6.19) and (6.20) we
have:
h~=

J

ds h(s)

=

Sb

ln(e/2sb) + y ln(1/sb)

=

0.423 + 0.240 = 0.663.

(6.21)

The value of h~has been obtained also from numerical experiments with the whisker mapping (6.9)
employing the method of tangent mapping described in section 5.2. The h~value averaged over 28
trajectories with various initial conditions and for different values of parameter A in the interval (3—9)
is equal to:
(h~)
= 0.666 ±0.013

(6.22)

the standard deviation of a single value being ±0.069. Within the specified interval of A the value of
(h~)does not depend on A to the accuracy determined by fluctuations. For A <3 the mean (h~)
decreases, apparently, due to an increase of the layer width (6.13), and for A >9 it increases,
probably, due to an insufficient time of motion (t = 10’ iterations) to penetrate into the layer peripheral
domain of a slow diffusion (isi 1).
The results of measurement concerning the KS-entropy of the standard mapping (5.1) are presented
in table 6.2. These data expand those in table 5.1 over the region of small K values. The entropy was
measured employing the tangent mapping (section 5.2) over the motion time t = iO~.In the middle of
table 6.2 the measured values of h, are in a good agreement with the theoretical prediction (h~,eq.
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Table 6.2

The KS-entropy in the stochastic layer
h,

hjhw

K

linear map

h,=h

0.15

0.0231

(0.00643)

1.050
(0.292)

0.0295

0.964

(0.0200)

(0.654)
0.725
0.765

(1.2
0.3
0.5
0.7
1
1.3

2
3
4

0.0355
0.0686
0.0920
0.132
0.227
0.425
0.672
0.833

1T,

0.684
0.638

(6.21)
1.58

(0.44)
1.45
(0.99)
1.09
1.15

1.03
0.96

0.799
0.896

1.21

0.8%
0.824

1.35
1.24

1.35

(6.21)). For very small K the value of h, grows, apparently, due to an insufficient motion time (see
above). The values of h, for t = 106 are given in brackets. In the case of K = 0.2 h, value has
“descended” down to the theoretical one but for K = 0.15 it did so still much lower. This is caused,
perhaps, by a “sticking” of the system in a peripheral part of the layer. For K> 1 the ratio hjh~
grows up appreciably, probably, due to the overlapping of different stochastic layers. Summarizing,
we can conclude that the idea of a constant KS-entropy in the stochastic layer (per motion period Ta)
permits us to describe satisfactorily and, what is both important and pleasant, very simply the
instability rate inside the stochastic layer up to K -~ 1 and even, strange though it may seem, for fairly
large K, with less accuracy though (see table 5.1).
6.4.

Again about the border of stability

Now we can turn back to the evaluation of the border of gross instability for the standard mapping
(section 5.1). The best estimate deduced from the overlap condition for the resonances of the first
three harmonics gives: KT 1.35 (5.25). Taking account of the stochastic layer around separatrix
permits us to improve this estimate.
Below we will confine ourselves to a simplified scheme for the overlap taking account of the integer
and half-integer resonances only and neglecting the stochastic layers of the latter. The relation
between the dimensionless energy w and displacement 61 from the unperturbed separatrix can2—i.
be
found
from
the
Hamiltonian
(6.17).
Since
w
=
8H0/k
=
J(6J)/k
=
1(61)/K
we
get:
(61)/I
=
Kw/1
w/4, the latter expression corresponding to the maximal width of separatrix at 0 = IT (I ~ Im = 2V~)
which determines the overlap condition. The edge of the stochastic layer is related to w = ST W,, ST
being given by eq. (6.13). It is convenient to describe the influence of stochastic layer on the
resonance overlap by a factor giving an effective width of a resonance:
61
STW,
16ir4 ~
l(K)=1+
1=1+—~—=1+rsT-~e
where r = 2.15 is the empirical correction (6.5) due to higher approximations.
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Taking account of the factor (6.23) we can write down the condition for the touching between an
integer and the adjacent half-integer resonances in the form (cf. section 5.1):
2V~k1(K) + ~K = IT.
(6.24)
For 1 = 1 the critical value of KT = 1.46 (5.23). Solving eq. (6.24) with 1(K) given by eq. (6.23) we get
the critical value of Kr within the interval:
KT = 1.019—1.098.
(6.25)
The uncertainty of Kr is related to the uncertainty of the layer width ST (6.13) due to the marginal
resonance. The ends of interval (6.25) correspond to the limiting values of the unknown parameter
~= 1; 0, respectively. Note that if we had ignored the empirical correction (6.5), and had set just r = 1
in eq. (6.23) we would get KT= 1.14—1.21 instead of eq. (6.25). The value of ~ may be found from the
whisker mapping (6.9) with A = 2IT. The numerical experiments over the motion time t = 106 reveal
Is Ima~= 1.25, whence ~= 0.39. Substituting this value into eq. (6.23) and solving eq. (6.24) we get:
KT = 1.062. This value as well as that from eq. (6.25) is still larger than the actual critical value
KE 0.99 (section 5.1) but are already fairly close to the latter. This confirms once more that a quite
simple picture of the resonance overlap is not too far from the truth.
7. The Arnold diffusion
The motion inside the stochastic layer of a resonance may be considered in a sense as some
manifestation of a universal instability since those stochastic layers always exist almost in any
nonlinear oscillator system. If, however, the number of degrees of freedom ~ 2 such a universal
instability is of no importance because for a sufficiently small perturbation the unstable motion is
confined within a very (exponentially) small domain, and the stochastic layers of different resonances
are separated from each other by stable invariant tori (section 4.6). Therefore, the change in the
integrals of the unperturbed motion due to that instability is also exponentially small even inside a
stochastic layer.
But it’s quite another thing when a nonlinear oscillator system having more than two degrees of
freedom is involved. In such a case the stochastic layers of different resonances do intersect. Since
the motion inside a layer is stochastic and, particularly, ergodic, it will inevitably spread out over the
whole system of intersecting layers (section 4.6). Such an instability of many-dimensional nonlinear
oscillations has been predicted by Arnold and demonstrated by him via a fairly simple example [5]
(see section 7.1). Arnold conjectured also that the mechanism of this instability is a generic one for
many-dimensional nonlinear oscillations [67].An analysis of the instability by means of the overlap
criterion has revealed that it is a stochastic instability. This is just a reason to call it the Arnold
diffusion [43, 41].
The Arnold diffusion apparently was actually observed already in the experiments with electrons in
a magnetic bottle [101](an analysis of these experiments is given in refs. [43, 138]) and also in
experiments on the interaction of colliding electron—positron beams [102].Recently a number of
experiments on the electron motion in a model of the geomagnetic field has been carried out [126]*
close in results to those in ref. [101].In the numerical experiments with a many-dimensional nonlinear
‘For analysis of these experiments and their relation to the Arnold diffusion see refs. [138, 142].
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mapping [35]a very weak instability was observed which is also related apparently to the Arnold
diffusion. A more definite analysis as to the nature of a similar weak instability observed in the
numerical experiments with a simple model is presented in ref. [41].The distinctive peculiarities of
this instability agree, qualitatively and quantitatively (at least, in order of magnitude), with the
inferences of an analytical theory for the Arnold diffusion. One can believe, therefore, that the
existence of the Arnold diffusion is proved. Let us make clear that in the numerical experiments of
ref. [41]just the diffusion nature of the developing instability has been established; a proof, and
moreover a rigorous one, of the very existence of instability has been given already in the first paper by
Arnold [5].
7.1. Arnold’s example

In ref. [5] a simple example of a system having 2.5 degrees of freedom (5-dimensional phase
space, see (7.1)) was considered. The motion of this system has proved to be always unstable for
certain initial conditions. The system is described by the Hamiltonian:
H(11, ‘2, 0~,02, t) = ~
B

+

I~)+ (cos 0~ 1) (1 + ~B(02, t))
—

I)

sin 02+ cOS t.
For = = 0 the system has two integrals of motion I~,‘2 = const which determine the invariant tori
supporting a quasi-periodical motion of two frequencies to1.2 = 11,2.
For ~ = 0;
0 there are still two integrals: ‘2= const and:
=

H1 = ~ + (cos O~ I) = const.
(7.2)
The latter integral describes the nonlinear resonance = 0, function H1(11, 0~)being the resonance
Hamiltonian (cf. sections 3.3 and 3.2). The separatrix of the resonance corresponds to the value of
H1 = 0 (section 2.4). Since for .t = 0 the system is still completely integrable we shall take it for the
unperturbed one with the Hamiltonian:
—

H0=H1+H2

H2=~I~.

(7.3)

The original (perturbed) system (7.1) may be represented then by the Hamiltonian:
H

=

H0(11,I2, 0~)+~V(0~,
02, t)

V = e B(02, t) (cos 0~ 1).

(7.4)

—

The periodic (in 02, t) perturbation V affects the phase oscillations at a nonlinear resonance to~= 0
(7.2) and leads, in particular, to the formation of a stochastic layer around the separatrix of this
resonance (section 6). In the present case, however, the perturbation changes not only 1~but also ‘2
owing to the dependence of V on 02 (7.4). Therefore, a motion along the stochastic layer (in 12) takes
place. By virtue of stochasticity of the motion inside the layer the variation of ‘2 will be also
stochastic, giving rise to a diffusion in ‘2. As a result, ‘2 will change indefinitely, that is we have a
gross instability.
The resonance to~ = 0 is not the only one even in the first approximation. The full set of resonances
in this approximation is outlined in fig. 7.1; it includes 6 resonances:
w~=0;

w~=0;

to~±w~=0;to~±l=0.
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—

Fig. 7.1. First approximation resonances for Arnold’s example (7.1).

The resonance lines intersect at 7 points: co~= to2 = 0 and to1 = 0; w2 = 0; ±1.Hence the diffusion
spreads over all this resonance set. However, for ~ 4 1 the diffusion rate is negligible along all
resonances but to~= 0 (see section 7.2).
The position of the unstable equilibrium for system (7.2) (I~= 0~= 0) corresponds in the full
(5-dimensiOnal) phase space of the original system (7.1) to a 2-dimensional torus the motion on which
is determined by the variation of phase 02 and time t. This is just a whiskered torus according to
Arnold. The three-dimensional whiskers “fastened” to this whiskered torus correspond to the
separatrix of resonance w~= 0 (cf. section 2.4). For ~ = 0 the whiskers of the tori with different values
of ‘2 are isolated from each other because ‘2 = const (invariant). However, if ~a 0 the variation of ‘2
results in an intersection of the whiskers belonging to adjacent (in ‘2) whiskered tori. A fine point of
Arnold’s elegant proof [5]is the transition from an elementary fact of the intersection of whiskers of
close tori to the existence of trajectories connecting some neighbourhoods of the whiskered tori which
are arbitrarily far (in 12) from each other. To prove this far from trivial fact Arnold employs,
essentially, the local instability of motion in a small vicinity of whiskers, he does not speak about that
explicitly though. A basic idea how to “construct” such unstable trajectories under the condition of
the local instability of motion was outlined in section 5.3, it may be done just by means of Arnold’s
transition chain.
7.2. Evaluation of the diffusion rate
We consider now Arnold’s example, employing the regularities of the stochastic motion described
in sections 4 through 6. Let initial conditions lie inside the stochastic layer of the resonance to~ = 0
(7.2). We want to find a change in the full Hamiltonian (energy) (7.1) over a half-period of the phase
oscillations. We have (cf. section 4.4):
H=
Here

01(t)

sin t+~E~(sin(01
—t)—sin(0~+ t)).
(7.5)
may be expressed approximately via the asymptotic motion on the separatrix (2.30):

~ aV/at = q~

4 arctan(exp{V(t
~1=2Vsin(~01)
01

= ç,,,(t)

+

IT =

—

t°)})

76

(

.

)

where t°is the time when 0~= IT. Note that in the relation for O1 (7.6) only the positive sign needs to
be used assuming that one branch of the separatrix corresponds to 01 >0 whereas the other does so to
0~<0. The latter definition of asymptotic motion turns out to be more convenient as compared to the
former (2.29), and we will employ it henceforth.
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On the right side of eq. (7.5) we ignore the first term, which brings about only small oscillations of
H, and arrive, by means of the MA integral (see appendix, ~ = 0~—i’), at:
i~H ~
dt
sin(01 t) = ~
A2(~-L.) sin t°.

f

2

—

2

(77)

For a symmetric perturbation (having the terms for both phases 01 ±t which are equal in modulus) the
expression (7.7) holds for both signs of 0~(see the appendix and section 4.4). Note that since the
difference H H0 = ~ V(01, 02, t) (7.4) is a periodic function of the arguments it does not contribute to
the MA integral (see the appendix and section 4.4). Therefore, t~H0= z~H(7.7).
Inside the stochastic layer (in its central part, to be precise) the successive values oft°may be
taken as random to a good accuracy, that is the limiting stochasticity can be assumed (sections 5 and
6). However, it would be erroneous to conclude that all the values of t°in eq. (7.7) are random and
independent of each other. We would get thus a wrong relation for the diffusion rate (cf. eq. (7.20)):
—

2

D

H

2

2

____

(i~H)
Ta ~fq~A2t’_i_’~
2~V_)Slfl

2 O..~A2
8Ta 2

1

78

where Ta is the mean half-period of phase oscillations in the stochastic layer (6.18). Actually, some
correlations between different valules of t°arise when the system approaches the edges of the layer.
To clarify this question let us consider the variation of H2 = I~/2(7.3). We have:
H2 = 1212 = q.tto cos 02— ~E~LW(cos(01
02) + cos(01 + 02))
(7.9)
where to = O~= ‘2 const owing to a small change in ‘2. Similarly to the evaluation of tsH (7.7) we can
neglect the first term in eq. (7.9). Since the rest of the perturbation is symmetric (0~±02) we have for
both signs of 0~:
—

~H2 WEI.LtoA2(w/\/E) cos 0~

(7.10)

where 0~= 02(t°). Again, if we would consider the successive phase values 0°~
as random and
independent the diffusion rate in H2 were:
2

~ 2

Ta

22

4Ta

—

____

22

2kç7=)cos 200_EILWA2IW
2
8Ta
2t~7~

711

Both relations ((7.8) and (7.11)) undoubtedly hold during sufficiently short intervals of time while the
system is wandering in the central part of stochastic layer, that is while the variations ~H; i~H2are
less than the width of the layer. We are interested, however, in the opposite limiting case of a
long-range (“far”) diffusion. In this case both diffusion rates (DH, D2) will vary from the maximal
values (7.8), (7.11) within the central part of the layer down to zero at the layer edges. Moreover,
being averaged over a sufficiently long period of time both rates must be equal: DH = D2, since a
substantial variation of H is possible only via the variation of H2 whereas the energy H1 (7.2) is to
remain constant to the accuracy of the order of layer width. This leads to a relation between the
phases: 2 t°= v2 cOs2 0~
sin
(7.12)
—

v = W~~1~)

to2

ex~{u

—

to)
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This relation shows that for v 1 both sequences of phases (t°;0~)cannot be random simultaneously.
It is clear, therefore, that without_a detailed_analysis of the phase correlation near the edges of the
stochastic layer the value of sin2 t°(or cos2 0~.)and, hence, the diffusion rate DH cannot be evaluated.
On the other hand, any analysis of the phase relation in the peripheral part of the stochastic layer
seems to be too complicated for a physicist. Therefore, we have to introduce some additional
assumptions which seem to be, however, quite natural.
We note, first of all, that a slow diffusion in the peripheral part of the stochastic layer reduces both
sin2 t°and cos2 0°2.The reduction factor (RT) can be estimated roughly as the ratio of the width of the
central part to the full width of the layer: RT ~ (section 6.2). A more accurate estimate for RT can be
obtained by averaging the ratio of the actual diffusion rate (5.52) to the limiting one (5.46). Assuming
this ratio as R.r(s) (K 1)2/K2 (~ ~)2 (see section 6.2) we get:
—

—

RT=JdsRT(s)=~

(7.13)

which is in a reasonable agreement with the above rough estimate: RT
We take into account, further, that the phase correlation related_to the limitation of free diffusion
across the stochastic layer diminish still more the value of sin2 t°(and/or of cos2 0~).Let v2 4 1
(to> 1), for example. It is plausible to assume that the larger mean is approximately random one (with
the factor RT, of course, i.e. cos2 0~ RT/2) whereas the smaller mean is just suppressed by the
correlation. For v2 1 (to < 1) it will be vice versa, namely: sin2 t° R.~./2.In other words, we assume
that in spite of some correlation present the phase of the smallerperturbation (e.g., 0°~
for v2 4 1, see
also eq. (7.14)) is still partly random in the sense that the sum squared:
~‘

(±cos0~i)2—__.~
~RTt;

t—~c~

grows in proportion to the time of motion but the growth rate is reduced by the factor RT < I due to a
slow diffusion in the peripheral part of the stochastic layer. We shall call this type of motion the
reduced stochasticity as distinct from the limiting stochasticity (section 5.4) with RT = 1. Below we
shall consider this assumption from another point of view.
It turns out that the Arnold diffusion can be also described by a mapping. To construct this
mapping we find first the change in the unperturbed resonance Hamiltonian H
1 over a half-period of
the unperturbed phase oscillations. The simplest way to do this is to make use of the relations:
H0 = H1 + H2 (7.3) and L~H0= taH (7.7), whence:
i~H~
=~V/.LA2(l/V)(sin t°—vcos 0~j.

(7.14)

The perturbation t~H1depends on the two phases (t°;0~),their variation being determined by the
relations (cf. sections 4.3 and 4.4):
?~=t°+T(~);

(7.15)

ö~—0°2+toT(~).

Here T(w) is a half-period of the unperturbed phase oscillations which depends on the relative energy
w = H1/ (section 2.4). Since the variation of to is small (j~i col 4 to) we can introduce a new phase
= 0~/wwhich obeys the equation: ~
r°+ T(~).Hence r° t = = const and 0°2 w(t°+ f3). We
have excluded, thus, one of phases. Combining eqs. (7.14) and (7.15) we arrive at a mapping:
—

—
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v cos(to(t°+ 13)))

(7.16)
which describes the phase correlation during the Arnold diffusion in the system under consideration.
This mapping resembles the whisker mapping (6.1) in some respects. The most important distinction is
a quasi-periodical character of the perturbation in eq. (7.16) for an irrational to.
Employing the mapping (7.16) we may analyse again the phase correlation. Since the latter is
related to the boundedness (by stochastic layer) of the w variation it seems quite plausible to suggest
that the phase values of the larger term in the first of eqs. (7.16) will be correlated because just this
term does determine the motion across the stochastic layer. To this accuracy the mapping (7.16) is
reduced to the whisker mapping (6.1), and we can immediately apply all the inferences of section 6
concerning the motion across the stochastic layer. In particular, the layer width is given by the
expression (see eq. (6.8)):
Iwo; v41 (to>l)
(7.17)

IT

w0=

The mean half-period of phase oscillations in the stochastic layer can be found then from eq. (6.18):
I
/32e\
Ta~1n(H~

~

\ Wj

ITo;
~To—ln(tov);

v41
v~ 1

(718)

1
/32e
T0=~=In~,—

The mean diffusion rate which describes a long-term motion inside the stochastic
layer
can the
be
2 t°= v2 cos2
0~and
evaluated
now
from
eq.
(7.8)
taking
account
of
the
phase
relation
(7.12):
sin
inference of the reduced stochasticity, namely:
v 41

_____

sin2t°=
~RT;

v~’l.

(7.19)

For the mean rate of the Arnold diffusion in Arnold’s example we get finally:

IDov2

v41

DR=.~
11—ln(wv)/To’ v~”1
_______

(7.20)

D°~ e~2RTA2f
I \8IT2~2RT
I IT
8T
0
2~~7
T0 exP~_ç7=
Unlike the motion across the stochastic layer the diffusion along the layer is determined by the
smaller perturbation term in eq. (7.16).
Let us call the resonance along whose stochastic layer the diffusion goes the guiding resonance. It
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may be called also the actual resonance since the system is moving just within a domain of this
resonance, of its stochastic layer, to be precise. The other perturbation terms of Hamiltonian (7.4) are
related to the resonances which we shall call driving resonances. They may be called also virtual
resonances since under different initial conditions some of them may become the actual, or guiding,
resonances.
Eq. (7.20) shows that the rate of Arnold diffusion is determined, mainly, by the “strength” of the
guiding resonance, i.e. by the strength of the perturbation responsible for guiding resonance. The
diffusion rate (7.20) depends exponentially on the perturbation parameter related to the guiding
resonance. Therefore, the diffusion rate along other resonances is negligible for ~s4 1 (7.1).
7.3. A more general case
Let us consider now a more general problem concerning the Arnold diffusion. Let the Hamiltonian of
a many-dimensional system be:
H(I, 0) =

H

V = ~ Vm

0(I) +

Vg cos(m’, 0) + eV

(7.21)

cos(m, 0)

where is small perturbation parameter; quantities I, 0, to, m are N-dimensional vectors, and ~
stands for the vector of guiding resonance: m~,~r = ~ to’~= to(I’) = t9H0J8I (section 3.3). We confine
ourselves, thus, to a conservative system, or to coupling resonances*. The Arnold diffusion in this
system is due to the influence of perturbation V on the phase oscillations near the separatrix of a
guiding resonance described by the Hamiltonian (7.21). We make the canonical transformation of
variables I, 0 p, ci’ to introduce the so-called orthogonal metric (see section 3.3). Recall that it means
a special form of the transformation matrix ~ (3.28), namely:
g
r r
k
—~

=

m~

!.~2i = to1/ to

/.L~j=

e, (k

=

3,. . . , N)

(7.22)

where all vectors e’~are unit and orthogonal to 8,theöto/öI
vector
tor and
to each
other. Besides,
weI-space,
choose
to the
guiding
resonance
surface (in
now
e”
to
be
orthogonal
with
the
normal
n’
=
m
see below for explanation). The vectors (7.22) determine the directions of new momenta, and are all
(except for the first one) mutually orthogonal and of unit length. The vector p.~,is orthogonal to ~2i
but generally not to some e”. Indeed, the angle a between the vectors n’ and ~ may be found from
the relation

I ~T~m~Jcos a =

lIMg
and is not equal generally to zero. It is essential also that a 1112 or the pendulum approximation for a
guiding resonance breaks down (Mg = ~, see section 3.3). In this case the vectors (7.22) would be no
longer independent since the vector ~1j being orthogonal to vector ~r might be resolved into the
vectors eec.
Let us explain now the special option for vectors ek. The point is that the Arnold diffusion spreads
approximately over the intersection of an energy surface with the guiding resonance surface. Indeed,
on the one hand, the system keeps within a stochastic layer, that is near the resonance surface ~
to(I) = 0. On the other hand, the total energy (H) is conserved exactly that implies an approximate
‘A

=

~

öw/öI, &

=

particular case of the time-dependent Hamiltonian will be considered in section 7.5.
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conservation of the unperturbed energy H0 as -40. The sub space of intersection of the two
mentioned surfaces will be called the diffusion surface, and the plane tangential to this surface at the
point J = 1’ the diffusion plane. This (N 2)-dimensional plane is built just upon the (N —2) vectors
e’~.These vectors determine, thus, a local space of the Arnold diffusion. Let us denote, in this
connection, the projection of the new momentum vector p onto the diffusion plane by q. It is a
(N 2)-dimensional vector with components qk (k = 3,.. . ,N).
A typical disposition of vectors (7.22) is shown in fig. 7.2 for N = 3—the minimal number of
degrees of freedom when the Arnold diffusion is still possible. The diffusion plane degenerates in this
case into a line (one-dimensional diffusion).
In the new variables it suffices for the problem under consideration to keep only the following
terms in the Hamiltonian (7.21) (see section 3.3):
—

—

H(p, i/i)

H0(fl

H1 = p~I2M~
+

+ H1(p1,

i/i1)

Vg cos i/it;

+

V(p, ,/‘)

23)

I/Mg = m’,

L9W/t91

?fl~

where the perturbation V is defined by eq. (7.21), and the driving resonance phases (m, 0) are to be
expressed in terms of the new phases (see below). Without perturbation (V = 0) the quantities P2, q,~
are integrals of motion which we set to be zero. The quantity H1 is also conserved for V = 0, which
follows immediately from H = const and P2 = q~= 0 (7.23). So we have the full set of N
integrals of motion.
Under the influence of the perturbation (V 0) all the integrals are varying somehow. To calculate
their variations we transform, first of all, the driving resonance phases (see section 3.3):
~‘

cm=m,O— P,ci~m1~bi+tomt+13m
Cm =

MgIM(m)

= M5 ~

p,,JM~1

(Urn =

m,

tü

=

Itol

~

(7.24)

1
to’aw
g
1
kdto
g
1
t9to
Mii=Mg;
~—=1—ij~-~j~m;
~_=e~-~j~m ;
where 13m stands for some constant phases. The first representation for cm follows from the
transformation 0-~~fr,the vector v having generally real components as distinct from the integer
vector m (see below). The second (approximate) representation for cm can be derived if one changes
the function 0(t) for the unperturbed one (V = 0; eq. (3.39)); Cm = Mg/M(rn) in this case. If we use,
however, the unperturbed function ifr(t) (see eq. (3.38)), M2 = 1, we arrive at the second expression
for Cm(v), and also at the relation torn = Ito’i i’2 (7.24).
Now we can find the variation of the unperturbed integrals:
p

=

8V = ~ v(m) Vm
—e-~-~

(7.25)

5111 Qm.

~d

-\

2’

9

m

Fig. 7.2. Kinematics of the Arnold diffusion for conservative system (7.21) with N 3. Vector d is perpendicular to the plane of the figure which
is tangential to energy surface H
0 const. Vector nl is a projection of the normal to the guiding resonance surface onto the energy surface.
Dotted line indicates the diffusion plane (line in this case).
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This equation holds for all components of the vector p except p1 which is not an unperturbed integral.
Instead of p~we evaluate the variation of integral H1. We have (cf. section 4.4, eq. (4.53)):
=

(—~~)~ v1(m)

ci~

=

Vm ci’i

sin ç~.

(7.26)

To integrate eqs. (7.25) and (7.26) we substitute, as usual, the function i/’1(t) at the separatrix_for
that near the separatrix of the guiding resonance, and set If/i 2flg sin(1fr1/2) where fig = VVgIMg ~5
the frequency of small phase oscillations, and both cu, ‘/‘~have signs alike. We need now to evaluate
the two integrals:

J

‘1=

dtsinq~rn(t);

J

12

dtIfisincm(t).

(7.27)

The first one is immediately expressed via the MA integral (see the appendix):
Ii

=~

A21~j(Am)5ifl

ç~
(7.28)

c~= CmiI’?+ (Umt°+ Pm

sign(~mIf’i)

Am = ~

where cZ = com(t&), and ci’? = i/ui(t°)= ±IT. To get ‘2 we keep only that term of the integrand which has
the maximal modulus of the factor at ‘I/i since it makes the main contribution to the integral:
2 sin(~Ifi1)sin ~Pm~ sign(~m)cos(sign(~m)(ICm I + ~)~‘i + tomt + Pm).
We get:
‘2

—sign(~m)A21~i+i(Am)cos(c~+ ~IT sign(~mIfui))
—~—jçA21~1(Am)Slfl cm = ~ torn Il.
0

Sm

g

(7.29)

Sm

Employing the integrals I~,‘2 we find from eqs. (7.25) and (7.26):
.

0

tipTh—>.. v(m)Qmsincom
v1(m)v~(m)Q sin c~
Qrn

(7.30)

= VmA21~p(Am)

where we have used also the relation tom = torI sf2. The expression for tip holds again for all the
components except tip1 instead of which tiH1 should be taken.
The Arnold diffusion for system (7.21) may be described also by a mapping similar to that (7.16) for
Arnold’s example. First we find the change in phases c~
over a period of the unperturbed motion. Let
T(w) denote, as usual, a half-period of oscillations or a period of rotation for the phase ‘fr’ as a
function of the dimensionless
energy w = of
(H11V,)
1. The
t°isthis
tit°
= T. For
the not
phase
2irin dependence
the direction
of change
rotation,in and
quantity
must
be
rotation
(w
>0)
ti~p?
=
±
neglected unless ~
mis an integer. For the phase oscillation (w <0) every driving resonance “works”
—
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only during one of the two successive half-periods since during the other one Am <0 and its
contribution is neglegible. In this case tic,? = 0 (phase motion is periodic) but tit°= T1 + T2 where T1,
T2 are the successive half-periods of oscillations. Generally T1 T2 owing to a change in w at every
half-period under the influence of some driving resonances. In order not to complicate the general
relations to be derived we shall consider the two limiting cases:
1) A symmetric perturbation (see section 7.2), that is all the driving resonances are broken up into
pairs, both components of each pair contributing equally to the variation of the integrals of motion
during both half-periods of the phase oscillation, respectively. This is just the case for Arnold’s
example. Then At°= T, that is the perturbation is of the period T.
2) The influence of driving resonances during one half-period of the phase oscillation is much
stronger than during the other one. Then T1 1’2 that may be considered as equivalent to the former
relation tit° T with the frequencies ~m twice as much.
Under the above restrictions the change in a resonance phase may be written in the form:
0

= tom

I

+ Lm

where Cm is some constant, for example, Cm = ±2ITCm for rotation. Employing the relation (7.30) for
tiH1 we arrive at a mapping describing the Arnold diffusion in a many-dimensional system:
WmS~fl(~

co~+tomT(~)+Cm
Wm =

(7.31)

pi(m)v2(m)Qm

Assume like in section 7.2 that one of the terms in this sum is much larger than the others. Owing to
an exponential dependence of the quantities Wm on the parameters a substantial difference in their
values seems to be a typical case. The dynamics of the motion across the stochastic layer of a guiding
resonance, that is the variation of w, is determined approximately just by this largest term whereas the
other terms bring about the Arnold diffusion over the layer (cf. section 7.2). In other words, the
diffusion is driven really by all the driving resonances except the strongest one which is mostly
responsible for the formation of the stochastic layer as well as for its properties (width, KS-entropy
etc.). Therefore, it would be more appropriate, perhaps, to retain the term driving resonance for all
the resonances but the strongest one (and the guiding resonance, of course) which we shall call the
layer resonance. Let us mark the quantities related to the layer resonance by subscript L and
introduce the ratios:
Vm = Wm/ WL4

1

(VL

1);

rm

= tom/toL;

5 = W/W~

where
w~=

(7.32)

A WL

is the width of stochastic layer, and A = toL/fig >0. Comparing the relation for tiç~= toL T + CL
(7.31) with that for tiq,~= torn T + Cm = rm(toL T + CL) + Cm rm CL we can express all phases c~
via
the phase c~
which we prefer to denote by r:
—

—

c~rmr+bmt+dm.

(7.33)
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—

Here bm = Cm rm CL and dm are some constants; time t is measured in the number of iterations of
the mapping (7.31). Further (see eq. (2.33)):

—

ln(32/IwI) = A lnlsf G; G = A ln(32/w0)
and we may write mapping (7.31) in the form:
T(w) =

~L

—A

sin(rmr+bmt+dm)

(7.34)

r r+AlnI~l—G
where prime at the symbol of the sum means the exclusion of the largest term (sin r). This mapping
differs from a similar one (7.16), a larger number of terms apart, in an explicit dependence of the
perturbation on time unless all ~mare integers.
Let us define the diffusion tensor as:
=

tiq1 tiqjITa.

(7.35)

Here i, j = 3,. . ., N in correspondence with the definition of vector q which is confined to the
diffusion plane, and Ta is the mean half-period of the phase oscillation inside the stochastic layer of a
guiding resonance. According to eq. (6.18):
Talfl(~~).

(7.36)

To evaluate the means tiq1 tiq1 we assume the reduced stochasticity to hold for the system under
consideration as we did so already for Arnold’s example (section 7.2). Recall that it means we take for
granted that the boundedness of w (or s) variation is provided by the correlation of the phase r
related to the largest perturbation term only. As to the other phases the relation
2

Sin

0

1~

c~—~”~

is implied where the reduction factor RT (7.13) takes account of a slow diffusion in the peripheral part
of the stochastic layer.
A new feature of the problem under consideration as compared to Arnold’s example (section 7.2) is
a possible_interference of several driving resonances. The interference terms appear in evaluating the
means tiq1 tiq1 and have a form like:
sin(rrm + tbm + drn) sin(rrm’ + tbrn’ + dm’)
—*cos(r(rm ±rm.)+ t(bm ±bm~)+dm

±dm~).

The interference is important if rm = rm. and bm = bm~for a pair of the driving resonances. In this case
the interfering terms should be summed up beforehand and then be treated as a single term. If rm rm.
or bm bm~ the corresponding interference term is averaged away for a sufficiently long time of
motion. For a small difference 2),
Irm or rm.I
a large
G in eq. (7.34)
since
value stochastic
of ‘r large.
a small
perturbation
(G — helps
1/e), as
wellitasmakes
a verythenarrow
A big G
implies
a big
A (Gthe
—. A
layer.
Yet,
all this
is not
case for a small Ibm brn’I. Besides, the quantity (bm ±bm’)/2i~must be
irrational since t is integer.
Now the tensor (7.35) is immediately evaluated from eqs. (7.30), and has the form:
—

—
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Here I’(x) is the gamma function, and p (ps,. . . PN) stands for the projection of the vector v onto the
diffusion plane. The last expression in eq. (7.37) makes use of the asymptotic representation (A.!!) for
the MA integral. The relation (7.37) holds under the condition I vm I 4 1, yet it persists apparently in
order of magnitude for IvmI 1 as well (see section 7.6).
The tensor (7.37) is symmetric, and can be diagonalized, so the rate of the Arnold diffusion depends
generally on N —2 coefficients. For this, however, the sum in eq. (7.37) has to contain at least the
N —2 terms with linearly independent vectors p(m), or the diffusion will be confined to some
subsurface of the diffusion surface. The minimal number of resonances which provides the Arnold
diffusion in a system of the type (7.21) is equal to 3: guiding, layer, and driving resonances. To ensure
the diffusion over the whole diffusion surface the N resonances are required, that corresponds to the
complete set of linearly independent vectors i’ (or m, including &).
7.4. Nekhoroshev’s theory

The estimates for the rate of the Arnold diffusion derived in the preceding section are not rigorous,
of course, if only because we have failed to analyze the dynamics of the resonance phases and had to
assume some suppositions instead. A rigorous estimate from above for the rate of the Arnold
diffusion has been given by Nekhoroshev [24]. His theory is based upon the separation of the
perturbation into resonant and non-resonant parts, and “killing” the latter by means of successive
canonical transformations of variables. Below we are going to explain the basic ideas of this theory as
well as to represent its main results.
Let us start again from Hamiltonian of the type (7.21) where the terms with amplitudes Vg (not
necessarily a single one as in the preceding section) describe the resonant perturbation, and those with
Vm do so for the non-resonant one. The resonant terms are defined by the condition:

Im~,toI<n

(7.38)

where ,~is a small quantity to be optimized. Note that for a sufficiently small ,~ the maximal number
of linearly independent vectors m’ is equal to N 1. If ~ = 0 (a multiple resonance, see section 3.3) all
vectors & belong to the plane tangential to an energy surface at some point I = 10. No matter what
interaction may occur between the resonances in question the system never leaves this plane under
the influence of these resonances. For a steep unperturbed Hamiltonian H0 any plane tangential to the
energy surface cannot intersect the latter (see section 3.3). Therefore, the resonant perturbation can
result only in a bounded and small change in the unperturbed integrals no matter how long the time of
motion is, i.e. ftiI~<(tiI)~—? where the constant p < 1 depends on the geometry of the energy
surface (7.39). This result persists under a sufficiently small ~ in eq. (7.38), the allowed change (Al),7
grows with ,~though. Thus, the resonant perturbation proves to be not dangerous for the stability of
motion unless the unperturbed motion is quasi-isochronous, or the Hamiltonian is not steep.
The non-resonant perturbation terms (Im, wi ~ ,~)can be “killed”, in principle, by a canonical
change of variables as this is done in the KAM theory (section 4.6). However, the present problem is a
different and more difficult one. In the KAM theory the vector to is chosen in the special way that

—
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permits to “kill” the perturbation completely, yet the inference of the eternal stability of motion holds
only for special initial conditions. Nekhoroshev repudiates the latter restriction, and investigates the
motion for arbitrary initial conditions but in this case the vector to does not generally satisfy the
conditions of the KAM theory. Consequently the non-resonant perturbation defies to be “killed”
completely even under an arbitrarily small perturbation (e -*0), and one (Nekhoroshev) succeeds only
in estimating the effect of the perturbation from above. This sets an upper limit for the rate of the
Arnold diffusion.
It seems, at the first glance, that the condition Im, wJ> q for non-resonantterms is just one we need
to ensure the convergence of the perturbation series. However, the vector to is no longer constant
now as it was in the KAM theory. Although the resonant terms lead only to a bounded variation of the
vector I, as has been explained above, they bring about the phase oscillations of vector to. These
oscillations are generally in a resonance with some perturbation harmonics (m, 0) which are called
“non-resonant” only provisionally, in the sense that they are off any resonance for the unperturbed,
constant frequencies to. The condition Im, wI> i~ permits, therefore, only to bound the amplitude of
the terms responsible for the resonances of “non-resonant” perturbation with the phase oscillations.
The strength of these resonances grows as ~ decreases, so we have the contradictory trends in the
behavior of resonant and non-resonant components of the perturbation in respect to the variation of
~. Optimizing somehow the value of ~ Nekhoroshev arrives at an asymptotic ( —*0) estimate for the
mean rate of the instability. Here we represent his estimate in a simplified form (for rigorous
formulation see ref. [24})*:

Ij~IwI jIf

~~P

exp(—!I°)

~

p=.~.

(7.39)

— 1);

a(Ho) ~ 1.
The equality in the two last expressions is reached for, and only for, a quasi-convex H0 (see section
3.3). Just as the relation (7.37) for the diffusion rate, Nekhoroshev’s estimate predicts an exponential
dependence of the instability rate on the perturbation parameter . However, it leaps to the eye that
the power q in eq. (7.39)
is rather
small:
q(3) = 1/29.5
for the
minimal
N = 3. At larger
N the
2 drops
rapidly.
Meanwhile,
in theeven
relation
(7.37)
the corresponding
power,
at
quantity
— !13N
least,
at q(N)
the first
glance, q = ~ (fig — \/), and does not depend on N at all. Let us consider this
question in more detail.
It is clear, first of all, that the exponent in eq. (7.37) depends drastically on the quantities
tom = m, ~r But this is just those small denominators which spoil the convergence of perturbation
series (section 4.6). It is well known that the value of these denominators rapidly drops as rn I grows
(section 4.6). On the other hand, the amplitude of perturbation harmonics Vm also decreases with Irn
Let the perturbation V(0) be an analytical function to which the estimate (4.63) is applicable. Owing to
the inequalities (4.77) we may employ the quantity Im I instead of S that is more convenient in the
present case. Hence, we can use the estimate (4.75) with k > N 1 (4.80) having exchanged also S for
~ ~N(N

—

ml.

As follows from eq. (7.24) C

m = Mg/M(m) — Im ie~where the constant Cg — I/Im~Iis determined by the
guiding resonance. On the other hand, employing the representation of Cm via i~ (see eq. (7.24)) we
‘In the last paper [141]Nekhoroshev has announced an improved estimate with

q(N) = 1/(3C + N + 4).
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find that z~— I except i’2 which is much smaller. The reason for i’2 to be distinguished from the other
components of the vector ii is related simply to the fact that just the driving resonances with a small
v2 make the principal contribution to the Arnold diffusion since tom = Ito’1p2 (see eq. (7.24)). Finally,
estimating the gamma function according to Stirling’s formula we may represent eq. (7.37) in order of
magnitude as:
—lnD— fl~jrnJk+4IrnICgin(uIgF~mJ’~’)—(l
+3k)lnlml—6lnflg+ U;
(7.40)

F

=

-~
exp(o/2C5).

Here U is some nearly constant quantity including also a doubly logarithmic dependence on Im I and
fig due to eq. (7.36). For a given perturbation V — fig the function (7.40) has the minimum at certain
I mj = m0 related to the maximal diffusion rate. As we shall see a bit later the quantity m0 increases as
fig -*0. Hence for a sufficiently small fl5 (large m0) we can keep in the right-hand side of eq. (7.40) the
two first terms only. Differentiating eq. (7.40) with respect to ImI we arrive at the equation for m0:
1 b = ~r exp(u/2Cg).
(7.41)
y in y = bk e’~ y = Fflg(emo)~
If b = 1 an obvious solution to this equation were y = e”. For b — 1 we are looking for the solution of
the form y = ~
Substituting it into eq. (7.41) and taking logarithm we find:
y = b~’~ ek =
)k/(k+I) e2~+D)
(7.42)
(I

subject to the condition (In b)/k
1

o/2kCg 4 1. Whence:

1/(k+I)

(7.43)

flI/(k+l)

We see that m

0 increases, indeed, as fig goes down. Therefore, by substitution of m0 into eq. (7.40) we

can again keep only the two first terms as fig —*0. Subsequent to some elementary manipulations with
the above relations the asymptotic (fig —*0) estimate for the rate of the Arnold diffusion can be
reduced to the form [43]:
1I(k-I-1)

D — D~exp(—Afi’~~~);A

=

4Cg (4~g~Ik+1)

In b

(7.44)

where D~is some quantity of the proper dimensions which may be considered as a constant to the
accuracy of the estimate. For a large u ~‘ 2C~and for k ~! the quantity A 2o-. However, for o
the expression for A in eq. (7.44) makes no sense any longer because In b <0. This is related, first of
all, to the violation of the approximate
eq. hence,
(A. 11) employed
to the Appendix
2=(m/A)2,
eq. (A.ll)above.
holds Indeed,
for y41.according
In the notations
of this
the
accuracy of eq. (A.ll) —y
section:

_2ICmIfi~~~lk+I.
~‘

~mI

—

g m

—

IT

745

702b1!(k+I)

1

,

where Yo = y(mo), i.e. at the maximum of the diffusion rate. Thus, we can apply the estimate (7.44) for
b 1/(k-i-1) ~ 1 or for o ~ 2Cg(k + 1), only. As o~—*0, and, in particular, for r .= 0, which corresponds to a
smooth perturbation, we can employ eqs. (7.37) and (7.40) in the region ImI < m
0 (y < Yo) only, that is
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somewhat below the maximum of the diffusion rate. If yIy~= (Im IImo)~4 1 the factor A in eq. (7.44)
can be represented in the form:
1I(k+I)

A2~(~~)
7
2Cg

(7.46)

(l+~lnb)~1~.
IT
7

The last fairly simple expression is related to the case k 1.
Another, more serious reason for ~yto be bounded is related to the limitation of small denominators
= (m, to) in Nekhoroshev’s theory. Indeed, if rn, toJ < ~ the corresponding perturbation term
becomes resonant according to Nekhoroshev that implies a strictly bounded motion due to this term:
IAII <(AI),7. If the size of this bounded domain is much less than the width of the guiding resonance
layer ((AI)~4 (AI)~)the corresponding driving resonance (or resonances) will only slightly distort the
unperturbed phase oscillations without any long-range diffusion (cf. the effect of a multiple resonance
discussed in section 3.3). So the lower limit for tom, or the upper limit for ml of a driving resonance
can be assumed as determined roughly by the condition (AI),7 — (tiI)~.For a quasi-convex Hamiltonian (section 3.3) the size (AI)~is proportional to the angle pm between the vector m and the plane
orthogonal to the vector r. This angle can be found from the relation: m, r = torn rn I Ito’i ~
Similarly, the width (AI)~is proportional to the angle swing ~ of the vector to due to phase
oscillations at the guiding resonance where (see eq. (3.36)):
~‘

(Ato)?/Ito’P

—

fig/Im~IIto’~I.

Hence the above condition (Al),, — (AI)~may be written also in the form:
~g//3rn —

mIflg/I&~tom

— ‘I’ —

1

(7.47)

where we have used eq. (7.45) and the estimate ICm I — rn I/Imi (see above).
Estimate (7.44) for the rate of the Arnold diffusion in a many-dimensional system is similar in
functional dependence on the perturbation parameter to that due to Nekhoroshev (7.39), the power
index q in eq. (7.44) depending now on the number of degrees of freedom:
q(N)

since fl5

—

1/2N

V (cf. eq. (7.39)). We have set here k

N

— 1 instead of k> N — I (see above) because

the consideration in section 4.6 shows that it suffices for k to exceed (N

—

1)

only slightly.

7.5. Another model

In this section we shall consider a simple model close to Arnold’s example. The Arnold diffusion in
this model was studied at length both numerically and analytically [41].We have already treated parts
of this model in previous sections. Let the unperturbed system be described by the Hamiltonian (3.41).
This system consists of the two identical nonlinear oscillators coupled by a linear term —~&. This
particular model describes qualitatively some real physical systems of practical interest, for example,
the motion of a charged particle in the focusing magnetic field of an accelerator or a storage ring. A
most important difference of the model from real systems is a large nonlinearity of the oscillators
(nonlinearity parameter a = ~ (2.28)). This is done to ~imp1ifythe analytical analysis of the Arnold
diffusion.
We choose the initial conditions of the motion near the main coupling resonance of the system
(3.4!): w~= w~= to0. In the new variables (p; c,) (see section 3.3, eqs. (3.43) and around):
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11=I0+P1+P2;

I0=~(J1+I2)=const

I2=IO~PI+P2;

O1=~(*1+*2);

(748)

02=~(*2—*1).

The Hamiltonian (3.41) may be written approximately in the form:
H0(10) + 2toop2 + H1(p1,

H,.

c,i),

H1

~rP~—

cos ,/,~

(7.49)

where H0(10) is some constant, and a denotes the oscillation amplitude which we assume to be about
the same for both oscillators due to the resonance condition to1 to2 and ~ 4 1; /3 0.8472 (section
2.3).
4.1

Now we introduce an external perturbation of the two frequencies precisely as was done in section
for j.t = 0 (cf. eq. (4.2)):
H(p, c,, t) =

H,.(p,

c,) + V(p, Ifu, t)

50)

V = —~af0(cos(~(c,1
+ ‘fr2) — r÷)
+ cos(~(c,1+ c,2) —

where we have retained the low frequency terms only and changed 01 for

i/li,

c,2

(7.48); r~=

Q±~
t+To~r.

Let the initial conditions be close to the separatrix of coupling resonance to = to. First we evaluate
the changes in both H and H1 over a period of the unperturbed motion near the separatrix employing
the technique of sections 4.4; 7.2; 7.3. We choose the perturbation frequencies as follows:
fi+-too=wo-fi~na(8w)>0.
(7.5!)
This corresponds to a symmetric disposition of the two driving resonances in respect to the initial
position of the system in the frequency plane (see fig. 4.2). Then, in dependence of the sign of
211,. sin(if/1/2) (or that of c,~)either one or the other driving resonance for which A > 0 “works”;
fi~.= pv’i is the frequency of small phase oscillations (3.45). Let t°be, as usual, the time when
= ±IT, and *2 = 2to0t + x (see eq. (7.49)). We have:
—~afowosind*1 ~ t (öto) +
= ~af0toosin(~I*iI— t (ôto) ±~X
~ rot)

H = 8 V/at

— r~)

~afowo cos(~I*iI ~ir— (t — t°)(8w)) sin(~IT— t°(8w) ± ~ r~)
H1 = —i/i, aVIac,1-~af0fi,.cos(l/i, i t(8w)+~~—
r~)
= ~af0fi,.cos(I*1I — ir — (t — t°)(8w)) cos(1r — t°(ôto) ± ~ r~).
—

Here the arrows indicate that only the main terms, which make the principal contribution to the MA
integral to be evaluated, are retained. The alternating signs coincide with those of i/u’ (or i/u1) and
(8w) 4 to0 is assumed so that 11+ fi_ to0. Applying the MA integral we get:
AH

= ~

A,(A)cos ~,,

°~°

A=8w/11,.;

AH1 = _~~2
A2(A) cos c

(7.52)

ct°(8w)~x±io~.

We see that both changes, AH and AH,, depend on the same phase c. Hence, as long as the phase If,,
is rotating the sign in eq. (7.52) for AH remains unchanged, and the variation of H is bounded and
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small due to the confinement of H, within the stochastic layer. The Arnold diffusion is possible,
therefore, in the case of the i/u, oscillation only.
Since the change AH1 depends on the single phase c the mapping which describes the motion
inside the stochastic layer of the coupling resonance under consideration will be almost identical to
the mapping (6.9) in section 6.2 for the simplest example of the dynamics inside the stochastic layer.
In any event, we can apply literally all the technique of section 4.4 to get:
s=s—(cosc)/A;

~=c—AlnI.~I+G±ro
2)— 1; G = A ln(32/w~)and

To

is related to the constants x’

~

(7.53)
The width

where s = w/w,; w = (2H1/j~a
w~of the stochastic layer can be evaluated employing eqs. (6.8); (7.52), and is equal for A ~ 1 to:
w~= 4irj~~~2
~

(7.54)

It is instructive to compare the mapping (7.53) with that in Arnold’s example (7.16) or with a more
general mapping (7.34) for a conservative system. In both latter cases the minimal number of phases in
the mapping equals two that corresponds to three resonances altoghether (see the end of section 7.3).
In the present case the motion is determined by the single phase (7.53), yet the total number of
resonances is still three. The presence of the two driving resonances is important. With a single
driving resonance not only the diffusion rate drops drastically since for one sign of i/u, the parameter
A <0 but also any long-range diffusion becomes impossible at all. This is related to the fact that the
function A~(A) changes sign if A does so (see eq. (A.7) in the appendix), hence, the variation of AH
goes in proportion to that of AH
1 even in the case of the if’1 oscillation (see eq. (7.52)), and both
quantities H, H, remain strictly bounded.
A principal distinction of the mapping (7.53) from the whisker mapping (6.9) similar to the former in
appearance is that the present mapping (7.53) describes, nevertheless, a many-dimensional system
(7.50) in which the Arnold diffusion is possible. The variation of the total energy for this system is
determined by the sum (see eq. (7.52)):
H(t) = H(0) +

A,(A)

~ (~cosc~)

(7.55)

where successive phase values c~are given by the mapping (7.53). If we assume that, taking account
of sign alternation in eq. (7.55), i.e. in the case of the i/u, oscillations at the guiding resonance, the
reduced stochasticity (see section 7.2) takes place then the diffusion rate in H is immediately derived
from eq. (7.55) and is given for A ~ 1 by the expression:
T
Ta 2 — (irafowo)2
11
L(S)e
RT -,rA .
(7 . 56 )
D — (AH)
Here RT is the reduction factor (7.13), and L(s) stands for the logarithm which determines the mean
period of motion in the stochastic layer (see eq. (6.18)):
L(s)

=

ln (~~)
=

+ In(~Is~ZA2).

(7.57)

In what follows we shall need also the diffusion rate across the stochastic layer, i.e. that in H,,
since we are interested, mainly, in a long-range Arnold diffusion when the time of motion is much
longer than the time interval required for the diffusion to cross all the stochastic layer. Comparing H
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and H1 in eqs. (7.52) we get (A ~ 1):
(7.58)

2ITa = D~(8w/too)2
= (AH1)

that is the diffusion across the layer is, unfortunately, much slower than that along the layer as soon as
2/2.Let
0.
The
energy
half-width
for
the
part
s
of
the
stochastic
layer
is
equal
to:
8H1
=
sw,~ta
us introduce the quantity:

(8w) 4 to

2

D,t

S(5H)2

3
3/2
— /3452L(5)(~~
RT /~

759

where t is the time of motion. For 5~~ 1 the diffusion has enough time to “fill up” the stochastic layer
and to spread out far along the layer. If, however, S~
~ I a finite width of the stochastic layer is
insignificant, and we have a short-range (“near”), or local diffusion.
7.6. Numerical experiments

The simplest numerical experiments were carried out with the mapping (7.53) which approximately
describes the Arnold diffusion in system (7.50). As was explained in the preceding section the
diffusion rate depends on the behavior of the sum ~ (±cos ci) (7.55). A sequence of phases ci is
determined by the mapping (7.53), hence, the sum ~ cos ci is bounded. The numerical experiments
have been intended, thus, to find out the influence of sign alternation, or equivalently, of the phase
shift by ir, on the phase dynamics. That phase shift cannot affect, of course, the reduction of the
diffusion rate at the edges of the stochastic layer (factor RT), yet the shift may destroy such specific
phase correlations which result in a strict boundedness of the sum E cos ci. Therefore, the quantity:
RE = ~

(* (±cos ci))

(7.60)

was computed in numerical experiments. A typical time of motion for one trajectory of the system
(7.53) was t = 106 iterations. The mean value of RE (7.60) was calculated over 10 sections of a
trajectory with n = !0~.The values obtained happened to be within the interval (0.25—1.09). The mean
value over all (9) trajectories
(RE)~—0.52.
(7.61)
Within (fairly large) fluctuations no dependence on the mapping parameters A = 3—9 and G = 9—99 was
observed. The value (7.61) is close to the expected one (RT ~, eq. (7.13)).
In the other series of experiments the mapping (7.34) in the simplest case of the two phases
(r; c = rr + bt + d) was employed. Recall that Arnold’s example may be reduced to precisely that
mapping (7.16). The dependence of the quantities
RE =

.~.

(~sin i~)2;

R~~

(~sin ci)

(7.62)

on v was studied under the same conditions as in the previous series of experiments. The results are
presented in table 7.1 where the values of RE, R~are given averaged over several (—10) trajectories
for every value of v. The mapping (7.34) has already quite a lot of parameters, so any systematic study
of their influence has not been done. However, it was observed that the results are sensitive to the
value of G. For G ~ 10 the big fluctuations of RE, R~began apparently due to the correlation between
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Table 7.1

v
R~
RE

0.11
0.427

0.00712

0.33
0.233
0.0233

0.5
0.169

0.0388

1
0.130
0.137

the phases ‘r and c (see section 7.3). Any significant dependence on the other parameters has not been
observed.
Data in table 7.1 clearly indicate the difference in the values RE 4 R~up to v — 1. This confirms the
reduced stochasticity assumption accepted in sections 7.2, 7.3 and 7.5 as to the fact that the
correlations are significant only for the phase of the largest term in the sum of eq. (7.34). For v 4 1 the
value of R~for the “free” phase c is close to the value (7.6!) obtained from a different kind of
experiment. A discrepancy between them is certainly within the big fluctuations. The main origin of
the latter is a prolonged “sticking” of the trajectory somewhere in the peripheral part of the stochastic
layer (cf. section 5.1).
Most thorough numerical experiments related to the Arnold diffusion were carried out with the
model described in section 7.5. The preliminary results are presented in ref. [41]. A detailed
description of these studies will be given in a separate paper to appear [411.Below we are going to
consider some of these results related to the mechanism of the Arnold diffusion.
The model parameters chosen for a series of numerical experiments were as follows. The
perturbation periods (7.50): T+ = 25; T_ = 29 time units of the system in question. Since T~are integer
the perturbation is of the period 25 x 29= 725. This permitted to tabulate in advance the time
dependence of the perturbation that materially cut down the computation time. The perturbation
frequencies: 11+ = 0.2513; fL = 0.2167. The initial conditions were taken for a system to be about
half-way between the two driving resonances (see fig. 4.2). That is the frequency to0 (11+ +114/2 =
0.234 which corresponds to the oscillation amplitude a 0.27, the detune being (6w) 0.0173. The
initial conditions were chosen, further, in such a way to put the system inside the stochastic layer of
the coupling resonance, namely: if’, = 0, — 02 ir (7.49), that means the out-of-phase oscillations.
Unlike the preliminary experiments a very close disposition of the driving resonances (small detune
6w) was accepted to advance into the region of a smaller perturbation (f~~
p.). Both perturbation
parameters to, p. were decreased in proportion to keep the ratio foIp. = 0.01 constant. Such a small
ratio was accepted not only to suppress the effects of higher approximations (see section 6.1) but,
mainly, to shift the overlap of the resonances to as large p. as possible.
According to the data in section 4.1 (eq. (4.7)) the critical amplitude of the force at which the
overlap of the two driving resonances starts is equal to fE 2.55 x !0~.For fo/p. = 0.01 it leads
to the condition p. <2.55 x iO~,or I/Vp. > 20, to get rid of the overlap. A more stringent condition to
meet is related to the overlap of the three resonances including the coupling one (section 4.1).
Applying the relation (4.10) we get: i/Vp. >62. This condition, however, takes account of the
unperturbed resonance width. For the two driving resonances a similar condition would lead to the
critical amplitude IT 5.76 x 10~(4.7) and, respectively, to the unequality: i/Vp. > 13. If we assume
that the correction factor due to the resonances of higher harmonics is the same in both cases, i.e. for
the overlap of both 3 and 2 resonances, the above border will draw up to 1/Vp. >95.
The main quantity to be measured was the diffusion rate in the energy. The technique for its
measurement is described in section 4.1. The dependence of the diffusion rate on the coupling
parameter I/Vp. as well as some other auxiliary quantities are presented in table 7.2. The data for
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every value of p. were obtained from a single trajectory over the time of motion t = 10~except the
cases marked by asterisk for which the mean values over a number of trajectories are given, those
numbers being indicated in brackets next to the asterisk.
The basic problem in that sort of experiment is the reliability of the data obtained, that is an
effective exclusion of various side processes such as the bounded energy oscillations, computation
errors and the like. Checking the results was carried out in different ways. First, the diffusion rate was
computed for the two averaging intervals of time (D4, D5) which differ by an order of magnitude as
described in section 4.1. An approximate equality D4= D5 indicates that the motion is really
diffusionlike. If, however, D4 ~ D5 some processes of a different nature are obviously at hand. The
data in table 7.2 show that up to 1/Vp. 200 both diffusion rates are fairly close, so we have a certain
diffusion process, indeed. It is worth noting, however, that even in this region D4> D5 always that
indicates a certain, insignificant though, contribution of some non-diffusion processes. It will be more
correct, therefore, to take D5 = DE as the experimental diffusion rate. For 1/Vp. > 200 both rates
Table 7.2
Arnold diffusion
I
\/~

-lgD~
—lgD,

23.93
s(ll)

11.77
11.00

43.93

12.25
12.49

63.93

13.74
13.79

83.93
*(11)

R4
F,1

4,

R~

RN

411

0.173
0.110

0.04

171

1.179
0.677

0.75

M5
115

98

0.418
0.372

0.79

14.04
14.7!

13.6
42.1

6.4

0.438
0.372

1.20

103.93

15.32
15.52

12.9
16.4

46.5

0.637
0.407

1.48

123.93

16.44

16.47

9.1
20.9

143.93
*(6)

17.26

17.06

8.5
8.5

0.278

0.95

163.93
*(l1)

17.72

8.0
21.7

22

0.532
0.305

0.88

183.93

18.44

3.0
17.4

18

0.0544

1.7
40.3

—

17.97

18.83
203.93

18.69

18.97
223.93

19.01
19.59

243.93

19.25

16.1

83.5
103

1100

20.10

—

19.28
20.58

-—

283.93

19.25
21.28

323.93

0.287
27.5

0.440

1.07

0.224

0.50

155

1.577
0.828

1.35

13

3.788

0.997

1.13

10.72

263.93

303.93

0.307

—

19.46
21.21
19.58

—

21.9!

—

1.507
48.43
2.406

1.13
1.l6

243.3
8.5

2.268

0.67

701.2

12.3l

2.18

2421
6.5

11.22

1.15
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disagree a lot, actually D4 ceases to decrease with p. and is determined apparently by the computation
errors. The rate D5 is less sensitive to the errors due to a better averaging, yet under the lack of
checking any inferences about the nature of the diffusion in this region are unreliable and, at least,
preliminary.
The second checking method employed the “switching-off” one of the two driving resonances. The
ratio of the diffusion rate for the two driving resonances to the double rate for one resonance is also
given in table 7.2 (quantity F21) for both D4, D5, respectively. The fact that always F21 I (this is
especially true for D5) indicates some highly specific mechanism of the diffusion which requires
necessarily the two driving resonances. These raise our confidence in the interpretation of the
experimental data as the Arnold diffusion the theory of which naturally explains also this specific
peculiarity of the motion.
In table 7.2 one more auxiliary quantity 6, (7.59) is given. Roughly speaking, it shows by how many
times the range of the free diffusion would exceed during time t the width of the stochastic layer if the
latter did not confine it. The values of 6, in table 7.2 are calculated for t = 5 x l0~which roughly
corresponds to the mean time of diffusion according to the particular procedure of measurement for
the diffusion rate (see section 4.1). As a width of the stochastic layer the width of its central part has
been taken (s = ~) since in the peripheral part of the layer the diffusion rate is already considerably
slower. We see that, at least, in the region up to I/Vp. 200 the quantity 6, ~ 1, so it is really the
case of a long-range Arnold diffusion we are just interested in. Note that 6, varies roughly in proportion to
F21 (for D5). This related to the fact that the “switching-off” one of the driving resonances influences the
diffusion rate the stronger the longer is the range of diffusion since in a short-range diffusion the two
driving resonances have no advantage as compared to a single one.
Still another checking method was based upon the measurement ofthe diffusion rate in dependence on
the initial conditions of motion. A distinctive feature of the Arnold diffusion is the localization of the
diffusion within the narrow stochastic layers. Usually, the initial conditions were taken in the form:
P, = P2 = 0; X1 = —X2 = a (the out-of-phase oscillations, see section 7.5 and eq. (3.41)). This corresponds
to i/Il = ir, that is to the unstable equilibrium at the coupling resonance. If we started with the in-phase
oscillation instead(X, = X2) the system were in the stable center of the coupling resonance. To get on the
separatrix some detune in frequency (amplitude) between the two oscillators is necessary. Let us set:
~‘

X1=a+d;

X2=a—d.

(7.63)

In fig. 7.3 an example of the dependence of diffusion rate on the initial conditions is given for

.00_Go

.6o~o

d.o~

Fig. 7.3. Rate of the Arnold diffusion versus initial conditions for system (7.50): x — values of —Ig 1)4; I—the same for —Ig 1)~i/V~= 143.93.
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I/Vp. = 143.93. A stochastic layer of the width AdE 1.8 x io~with the center at dE 0.65 x l02 is
clearly seen. On the outer side of the layer the diffusion rate D5 drops by 4 orders of magnitude, and
the values D4, D5 differ by 2 orders that indicates a negligible background to the Arnold diffusion.
The background is larger by an order of magnitude on the inner side, yet it is still negligible as
compared to the diffusion inside the layer. At some distance on both sides of the layer the diffusion
rate grows and depends on d in a complicated manner. The values D4, D5 differ there, at least, by an
order of magnitude that indicates a confinement of the diffusion. In all likelihood, the increase, mainly,
of .04 is related to some resonances outside the stochastic layer.
The shift d (7.63) in the oscillation amplitude is related to the frequency: w,~2= to0 ±/3 d (see eq.
(2.26)). Employing eq. (3.45) for the width of the separatrix we can predict the theoretical position of
the layer center:

dT=V~=0.70x10_2;

AdT=~w,dT=l.38x iO~.

(7.64)

The theoretical relation for the width of the layer (AdT) is derived from eq. (7.49) for H, (at i/u’ = 0) via
the quantity w, (7.54) (cf. section 6.4). The numerical values are given for 1/Vp. = 143.93. The layer
turns out to be shifted somewhat inside the resonance (dE/dT 0.93) apparently due to a distortion of
the unperturbed separatrix by the driving resonances. The measured width of the layer also agrees
quite well with the expected one: AdE/AdT 1.30. Thus, the checking by the initial conditions confirms
also that we do observe the Arnold diffusion.
In the two last columns of table 7.2 the main results of the numerical experiments on the Arnold
diffusion are given. The quantity R was calculated by comparison of the experimental values for the
diffusion rate (D4 or D~)with the theoretical relation (7.56), in which we substituted the value s = 1
since during a sufficiently longtime interval the diffusion spread over the whole stochastic layer. The
dependence of R versus 1/Vp. is plotted also in fig. 7.4. The two different regions with the border at
I/Vp. 200 between them are clearly seen in the figure. For 1/Vp. <200 the quantity R remains
approximately constant except the two leftmost points affected undoubtedly by the resonance overlap
(see above). The remaining 7 points lead to the mean values:
(R5) = 0.321;

(R4) = 0.474

(7.65)

to be compared with the values RE = 0.52 (7.61) from the mapping (7.53). Owing to large fluctuations
of R it is difficult to judge if there is any other origin for the discrepancy. In the region under
consideration (63.93 ~ I/Vp. ~ 183.93) the values of R5 differ less than by a factor 2 whereas the
diffusion rate drops over this region more than by 5 orders of magnitude! We can regard, therefore,
that the theory satisfactorily describes the Arnold diffusion in this particular region. It is important
that the theory does not contain any arbitrary parameters to be fitted; the mean value of R5 (7.65) is
close to the expected RT = 0.33 (7.13).
Apart from the mean diffusion rate the energy distribution was studied in the following way. For
each of 10 trajectories with_the same p. and the time of motion t = I0~but with different initial
conditions the 100 means H~over successive intervals At = I0~as well as 99 differences AH =
H1÷1— H, characterizing the change in energy over each interval At = l0~were computed. The total
amount (990) of the quantities AH was distributed over 20 bins
according
to their AH
values,
and the
2 ln(n,).
An example
of the
histogram
is
histogram in
n,(IAHI)
plotted= in
termsAtoflarge
coordinates
presented
fig. 7.5was
for 1/Vp.
83.93.
IAHI the(AH)
distribution function has the Gaussian “tail”:
ln(n
2, yet at small IAHI a substantial deviation from the Gaussian distribution is observed.
1)
—
—
(AH)
It is natural to attribute the Gaussian “tail” of the distribution function to the most rapid diffusion in
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the central part of the stochastic_layer whereas a slow diffusion in the peripheral part increases the
distribution function at small AHI.
ratedistribution
for the “tail”
must
by the
t’~’ If1 so,
andthe
s diffusion
~. From the
in fig.
7.5 be
we described
can immediately
theoretical
relation
(7.56)
with
R
determine only the rate Dr (at the “tail”). If we assume that Dr/D
4 Dr/D5 the rate Dr can be
also recalculated. We get: Rr = 0.937, that is very close to unity, indeed. It should be mentioned,
however, that the same recalculation for i/Vp. = 163.93 gives an appreciably worse agreement with
the theory: .Rr = 0.463.
We now turn back to fig. 7.4 and consider the region of small p.. For i/Vp.> 200 the theoretical

Pi~(n1)

Fig. 7.5. Fluctuations of the Arnold diffusion; straight line fits the distribution “tall”, ignoring the right-most interval which is obviously off the
regularity owing to a poor statistic.
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relation (7.56) is certainly inapplicable. It is true, as was mentioned above, that just in this region both
diffusion rates (D4, D5) differ considerably, so one has some reason to believe that a deviation from
the theory is simply due to the computation errors. However, there is another, more interesting
explanation. The point is that the theoretical relation (7.56) takes into account only three resonances
of the first approximation the coupling and two driving ones. Meanwhile, for a sufficiently small
perturbation the resonances of higher harmonics come into play, and we get into the Nekhoroshev
region where the diffusion rate drops with the perturbation substantially slower (section 7.4). Let us
try to compare the numerical data with the estimates of the type (7.39) or (7.44). The estimate (7.44)
may be represented also in the form:
DN = D~exp(~A/p.”);

ln ln(DJDN) = ln A + 2q ln(1IVp.)

(7.66)

where D~,A, q are the unknown parameters to be fitted to the numerical data. It has turned out that
the data on D5 do fit the dependence (7.66) not only for 1/Vp. >200 but also, much to our surprise, for
1/Vp. <200! The least square fit gives for the parameters of eq. (7.66) (1/Vp. ~ 43.93):
q

=

0.178;

A

= 5.53;

.D~=

7.5 X i0~.

(7.67)

The values of RN = DS/DN for these values of the parameters are given in the last column of table 7.2
as well as in fig. 7.4. Except the largest perturbation (1/Vp. = 23.93) the ratio RN changes by a factor
of 4 with the root-mean-square deviation of ±27per cent whereas the variation of the diffusion rate D5
over this range of p. comprises almost 10 orders of magnitude! There is nothing but astonishment for
such a simple relation (7.66) to describe quite acceptably all this enormous range of the Arnold
diffusion. The empirical parameter l/q 5.60 may be compared to the quantity 2(k + 1) = 2N (7.4S). By
the sense of parameter k the quantity N is equal to the number of basic frequencies which
combinations
determine the resonances of higher harmonics (section 4.5). In the present case
4(toi, to
N=
2, if,., IL.). Whence: 1/q = 8 that is more or less close to the experimental value. The other
two parameters (A, D~)remain, however, barely empirical. Here is a significant distinction of the
simple (and more general?) estimate (7.66) from a more complicated and restricted relation (7.56)
which gives, however, the absolute estimate for the rate of the Arnold diffusion.
7.7. How does the Arnold diffusion “work”?
It seems at first glance that the Arnold diffusion is of no importance for real physical systems since
it occurs only for very special initial conditions inside the exponentially narrow stochastic layers. On
the other hand, the full set of those layers is everywhere dense in the phase space. Subject to such
controversial conditions the problem of the dynamical motion becomes actually improper since one
cannot resolve where a real system is in fact, whether it is in a stability domain or in a stochastic
layer. A method for the regularization of this problem is described in ref. [43].It consists of the
introduction of some additional, or external (in respect to the system) diffusion with the rate D0 —~0
independent of initial conditions. Such a diffusion is always present in any real system. For instance,
in the case of a charged particle moving in accelerators it is the Coulomb scattering in the residual gas.
Taking account of the external diffusion the exact initial conditions become insignificant since the
external diffusion brings the system into one of the stochastic layers from time to time. The resulting
motion depends then on the ratio DA/Do where DA is the rate of the Arnold diffusion. It depends,
mainly, on the guiding resonance. For the analytical perturbation (section 4.5):
—
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a5 V~V~
exp(— dm112).
—

—

Now, if one makes 51use
estimate
(7.44) the
rateaccording
of the Arnold
diffusion,
as a function
of the
forof
guiding
resonance,
drops
to the doubly
exponential
law [43]
harmonic number 1m
DA — ~ exp(—A. ~—1!(2k+2) exp{oIm5I/(2k + 2)}).
(7.68)
It shows, in particular, that for any given D

0 there exists a finite set of the guiding resonances with
DA ~ D~which we shall call the working resonances. The guiding resonances of higher harmonics are
insignificant in the presence of the external diffusion owing to DA 4 D0. The motion of a system under
these conditions proceeds, roughly speaking, in the following way. During some time T0 the system
enters, due to the external diffusion, the stochastic layer of one of the working resonances, and then
rapidly moves, due to the Arnold diffusion (DA ~ D0), along a set of stochastic layers over the whole
phase space (or over an energy surface for a conservative system), the total diffusion time being
determined, mainly, by the time of the initial diffusion T0. This time is much less than the time of the
purely external diffusion (for DA = 0) since the mean spacing between the working resonances is
typically small (A0 4 ItoI for some mi2. This
= m0 factor
1). Very
thethe
Arnold
reduces
total
is, byroughly,
the way,
largerdiffusion
the slower
is thethe
rate
of
diffusion
rate
by
a
factor
of
(IwI/Ao)
external diffusion D
0 since the resonances of higher harmonics and, hence, of a smaller spacing
between them begin to work. Very roughly, A0(m0) — Ito I/1~1rwhere Nr — m ~‘ is the total number of the
resonances with the harmonic numbers up to ~—m0,whence:
2— 1/my”.
(7.69)
((toI/Ao)
The quantity m
0(D0) is determined by the estimate (7.68) from the condition DA(mO) — D0.
Owing to an extremely slow rate the Arnold diffusion may play a role only in the systems with a
negligible energy dissipation. The motion of a charged particle in a magnetic field gives an example of
such a system. It is especially true in case of heavy particles, for instance, protons for which the
energy losses due to the electromagnetic radiation can be completely neglected in any reasonable
conditions. As was mentioned already above the Arnold iiffusion has been observed apparently in the
experiments with electrons in a magnetic bottle [101](see also ref. [126]).It was conjectured also that
such a diffusion could be responsible for a slow “inflation” of the proton colliding beams [103].In any
event, the special experiments with an additional nonlinear lens indicated a strong influence of the
oscillation nonlinearity on the lifetime of a proton beam [104].Recently some interesting implications
of a slow instability of the proton motion in the geomagnetic field as to the dynamics of the radiation
belts were discussed [1261.The instability has been studied in the model experiments with electrons
and was, in all likelihood, the Arnold diffusion again.
Another system very close to a conservative one is the Solar system. The Arnold diffusion may
result here in the formation of so-called Kirkwood’s gaps in the family of the minor planets-asteroids.
The gaps mean dips in the distribution of asteroids according to their rotation frequency around the
Sun, and they occur near some lower harmonic resonances with Jupiter’s motion. The related
estimates are given in ref. [43].For a different explanation of the gaps see, e.g., [127,128] and also [49]
(the book by Siegel and Moser, §34). Still another, and quite unexpected conjecture is due to Shuryak
~‘

[20].

It should be emphasized, however, that the quantitative theory of the Arnold diffusion, if only a
semi-empirical one, has not yet constructed so far for any real physical system apart from a special
model (section 7.5).
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Since the Arnold diffusion is extremely slow many other factors omitted in the first analysis may
come into play. One of them is related to the quantum peculiarities of motion. The discussion of
quantum effects is beyond the framework of this paper which is devoted to the classical nonlinear
oscillations. Nevertheless, it will be not superfluous, I believe, just to mention that some surprise
restrictions of the Arnold diffusion appear in the quantum mechanics. Owing just to an extremely slow
rate of this diffusion the restrictions may be of importance even in a system which would seem to be
perfectly classical. First interesting estimates of this sort were made by Shuryak [20].

8.

Concluding remarks, problems

The stability analysis of nonlinear oscillations presented in this paper relies essentially upon the
simple criterion of the resonance overlap (section 4.1). Subject to that overlap the influence of a
regular, particularly, periodic perturbation is equivalent to that of a “random” perturbation. Such a
queer, at the first glance, “regeneration” of the perturbation is confirmed, nevertheless, by all the
numerical experiments some of which have been described above. The overlap criterion is fairly
simple and efficient, yet there are still a lot of related problems to be solved. Here are some of them.
1) The analysis of a basic phenomenon of the nonlinear oscillation — the stochastic instability was
made above via a set, or, better to say, a chain of successively simplified models. As a rule, all those
models are not structurally stable. Therefore, the problem of the reliable esteem as to the influence of
various approximations on the evolution of a system, and especially on a long-term evolution arises.
In this respect it would be of importance to develop a theory of the restricted structural stability (see
section 5.5).
2) An important example of this problem is the impact of a specific (“integer”) representation of
any quantity in computer on the dynamics of motion (section 5.5). We mean that any quantity in
computer is represented by a finite number of digits. This particular problem is the more important
that the numerical experiments by computer have served already a good deal and will do so as a basic
method of investigation in the field of nonlinear mechanics.
3) As we have seen even in extremely simple cases the stochastic motion possesses a regular
component of the motion which has a fairly complicated structure (section 5.5). Even though the
numerical experiments justify the neglecting this component far enough inside the stochastic region a
more thorough study of the problem is desirable. It should be emphasized that so far we have even no
reliable estimate for the measure of the stochastic component, could this measure turn out to be very
small (section 5.5)?
4) For the simple mappings considered the inference of the “random” motion means simply that
certain phase values are random and statistically independent of each other the limiting stochasticity
(section 5.4) or its version—the reduced stochasticity (section 7.2). The kinetic equation which
describes that random motion is reduced, thus, to a simple version of the diffusion equation (section
5.4). How to derive the kinetic equation in a general case irreducible to a mapping? Some aspects of
this problem were considered and have been solved, e.g., in refs. [30,9, 43, 88, 105], yet a general
method for deriving of the kinetic equation based on the stochasticity of motion is still to be
developed.
5) The above analysis of nonlinear resonances was essentially restricted to the case of a moderate,
in particular, not too weak, nonlinearity. Since in many applications the nonlinearity may very well be
weak the problem of stability for the weakly nonlinear oscillations arises.
—

—
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6) A most difficult problem is related apparently to the so-called completely integrable nonlinear
systems (see, e.g., a recent review article by Zakharov [68]). These systems possess a hidden
symmetry which ensures the complete set of the integrals of motion. A classical example of such a
system is the so-called Toda lattice [108]which consists of an arbitrary number of equal masses
coupled by the nonlinear forces of a special type. The absolute stability of oscillations in this system
had been discovered by Ford and co-workers [95],and subsequently Henon has found the analytical
expression for all the integrals of motion [i06]. Another interesting example of a whole family of the
completely integrable nonlinear systems has been constructed by McMillan [109]in the form of
special nonlinear mappings. Gardner et al. [110]have marked the beginning of the intensive studies
(and/or “construction”) of completely integrable systems. It should be recalled, however, that the first
system with a hidden symmetry, which is well-known by now, was a classical system of the two
bodies interacting via Newton’s law of gravitation, the system which marked the beginning of the
classical mechanics itself ~*
The simple methods employed in this paper are not capable to discern a completely integrable
system. We may comfort ourselves, of course, that such systems are exceptional, or non-generic, in a
sense which is rigorously formalized, by the way, in the modern theory of dynamical systems [73](see
also the book [2],§5). Nevertheless, the problem of the “extra” integrals remains.
7) There is a more constructive problem concerning the behavior of the system close to a
completely integrable one. Some preliminary studies [37, 111] indicate that even a very weak
perturbation sharply destroys the integrability of such a system, so the domain of the Hilbert space
with an improved stability around a completely integrable system seems to be fairly small. Is it always
like this? What is the mechanism responsible for the rapid destruction of the stability of motion?
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11t is worthwhile to mention that a motivation for ref. [110]was to comprehend the surprising results of the numerical experiments hi Fermi,
Pasta and Ulam [130]who had observed a puzzling stability of some many-dimensional nonlinear oscillations. These authors had put forward a
hypothesis similar to what has been actually proved in the KAM theory.
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Appendix: the Melnlkov—Arnold (MA) integral
Consider the improper integral*:

J

Am(A) =

dt cos(~m~(t)
— At)

(A.1)

where the function
ç(t)

=4

arctan(ë) —

(A.2)

describes the motion along the pendulum separatrix (2.30) with to0 = 1 and ~ >0; m and A are
parameters. Since cosine’s argument is antisymmetric (q~(—t)= — p(t)) the MA integral may be written
in the form:
Am(A) =

Let x

=

e

f dt exp{i(~mç— At)}.

2 arctan(e’), whence:
1~—1

=

tan~)
/x\ = i(etx
e + 1)’

e

(A.3)

. ~

je/2
=

—ie

=

1 + iet

i+e’

and
Am(A)f

dtet(’.~).

(A.4)

For integer m the MA integral can be expressed exactly via the integrand residues. If m >0 the
integrand poles are at the points:
e’~= —i;
t~,= —~iir— 2irin
(A.5)
where n is any integer including zero.
For A >0 we close the integration contour in the lower half-plane of the complex t. This operation
needs to be clarified. We may close the contour, for example, along the two lines Re(t) = ±T. The
integral over these lines does not equal zero, generally, but is proportional for T
to the
expression: sin(~m1r AT), that is the MA integral oscillates as T grows. It is clear also from the
asymptotic behavior of the indefinite integral:
—*

—

f dt
~

exp{i(~mp —

At)}

—+

~

exp{—iAt ±~m1r} as

integrals were evaluated also in ref. [69).

t —~ ±co.
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For the problem of the stability of motion these periodic oscillations are of minor importance (section
4.4), so we may just drop them from the expression for the MA integral and retain the aperiodical part
only.
Substituting a new variable z = t — t~,into eq. (A.5) and evaluating the residues we get:
im(rn— 1)! e_1~2lim

Am(A) =
—

~“i’~(e~

(1 +

:

e~2’~”

e ~rA/2 (2A\m_h11+, A
(m—1)!sinh(irA)’
Jm

A6

L~T

~I

k

where we have introduced the new functions fm(A) (see below). Note that the integration is being done
in the negative direction around the contour.
For A <0 we close the contour in the upper half-plane and integrate around in the positive direction.
The nearestpole to the real t-axis is now at the point t
5 remains the same
as for A >0. Therefore, we may write immediately:0 = 3wi/2 butthe relation et = —ie
Am(A

<0) =

(_1)m Am(IAI)

~

(A.7)

For large IAI the values of the MA integral is considerably smaller in this case.
To derive the functions fm(A) it is convenient to apply the recurrence relation for Am(A) found by
O.V. Zhirov:
Am+i =

Am

(A.8)

Am_i.

—

It can be deduced if one integrates eq. (A.4) by parts along the real t-axis and neglects the term
— (2/A). sin(~m1r AT). But this is just the quantity we have ignored already on the grounds discussed
above. From eqs. (A.8) and (A.6) we arrive at the recurrence relation:
—

(A.9)

(1+fm_i) m(m — 1)/4A2.

fm+ifm

A few first fm are:
11=12=0;

f

2

f

2
4=—2/A
16 = —10/A2 + 23/2A4.

3=—1/2A

f~= —5/A’ + 3/2A4
For IA I

~‘

m the functions fm describe small corrections to the leading term of the MA integral:

e’~’2

A

~‘

(A.10)

m.

Let us check the relations obtained using the exact expansion for pendulum oscillations near the
separatrix (section 2.1):
-~—=cos(f\=~Vcos(A~wot)
2w
0

\2/

to0 ~‘

cosh(irA/2)’

A
“

!!~.
to0

On the other hand, we can express approximately a Fourier coefficient of this series by the MA
integral:
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f dt cos(~)cos(A~w0t)= —~--(A1(A)+ A1(—A)) = ~0 cosh(irA/2~

F~ ~

For the real (non-integer) values of m the MA integral can be evaluated approximately if IA I ~ m.
We integrate around the cut, coming along the imaginary t-axis up (or down) to the singularity nearest
to the real t-axis. For A >0 it is a pole at to = —~1ri(A.5). We introduce a new variable y according to
the relation: t = t0 — iy/A, whence:
2e_5; ~+et~~_;

y4A.

e_~At=e_1~

The MA integral (A.4) takes the form:

f

Am(A)

_~~e_~~2(2A)m
dy (—y)m

e~.

The integration contours in the t- and y-planes are shown in fig. A.!. The last integral can be
expressed in terms of the gamma function (see, e.g., ref. [58]), and we get:
A m~J
‘A’ 4ir(2A)
F(m)

A 11)

e —,rAI2

—

For integer m this relation coincides with the approximate formula (A. 10) and has, thus, the accuracy
(m/A)2.
For A <0 and real m >0 the nearest singularity to the real t-axis is a branch point (zero) of the
integrand at to = iri/2 (1 + iet°= 0). Like the previous case we put: t = t
—

2e5

~.

e_~t= e”~’

:

0+ iy/~A~
to

find:

Y ~ IAI.

~

Substituting these relations into eq. (A.4) and integrating around the cut (fig. A.1) we get:
d
Am(A

<0)

—,~pAp/2

f ~f~2IAI)me~’(y)m

=

4 —ir~Afr2
(2iAI)m~’r(m + 1) sin(lrm).

This expression becomes inapplicable near an integer m where eq. (A.7) should be used. If IA I ~ m the
values of the MA integral are always larger for positive than for negative A.
We have assumed m >0 and ~ >0 until now. As is seen from the original representation of the MA

-L

—~—

A>0
Fig.

A.l. Integration contours for evaluation of the Melnikov—Arnold integral.
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integral (A.!) only relative signs of m~band A are essential, the bigger value of the integral
corresponding to the case: mçoA >0.
Let us mention in conclusion that the main contribution to integral is gained over the interval of
t — 1/IA I about t = 0.
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