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ABSTRACT. — The problem of stability of the action variables (i.e. of
the adiabatic invariants) in perturbations of completely integrable (real
analytic) hamiltonian systems with more than two degrees of freedom is
considered. Extending the analysis of [A], we work out a general quantita-
tive theory, from the point of view of dimensional analysis, for a priori
unstable systems (i.e. systems for which the unperturbed integrable part
possesses separatrices), proving, in general, the existence of the so-called
Arnold’s diffusion and establishing upper bounds on the time needed for
the perturbed action variables to drift by an amount of O(1).

The above theory can be extended so as to cover cases of a priori
stable systems (i.e. systems for which separatrices are generated near the
resonances by the perturbation). As an example we consider the “d’Alem-
bert precession problem in Celestial Mechanics™ (a planet modelled by a
rigid rotational ellipsoid with small “flatness” 7, revolving on a given
Keplerian orbit of eccentricity e=mn¢, ¢>1, around a fixed star and subject
only to Newtonian gravitational forces) proving in such a case the existence
of Arnold’s drift and diffusion ; this means that there exist initial data for
which, for any n#0 small enough, the planet changes, in due (n-depen-
dent) time, the inclination of the precession cone by an amount of O (1).
The homo/heteroclinic angles (introduced in general and discussed in detail
together with homoclinic splittings and scatterings) in the d’Alembert
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2 L. CHIERCHIA AND G. GALLAVOTTI

problem are not exponentially small with 1 (in spite of first order predic-
tions based upon Melnikov type integrals).
Key words : Perturbed hamiltonian systems, stability theory, Arnold’s diffusion, homoclinic

splitting, heteroclinic trajectories, KAM theory, whiskered tori, dimensional estimates, Celes-
tial Mechanics, d’Alembert Equinox Precession problem.

REsUME. — On considére le probléme de la stabilit¢ des invariants
adiabatiques dans les systémes obtenus par perturbation de systémes analy-
tiques intégrables a plus de 2 degrés de liberté.

On considére d’abord les systémes dits a priori instables: ce sont des
systétmes a [ degrés de liberté dont la partie non-perturbée a les deux
propriétés suivantes: 1) elle admet des (/— 1)-tores invariants & mouvement
quasi-périodique dont les variétés stables et instables (2 / dimensions)
coincident ; 2) la fréquence sur chaque tore et I’exposant de Lyapunov sur
sa variété stable ou instable sont du méme ordre de grandeur (unité).
L’analyse de [A] est étendue et on obtient des bornes supérieures au
temps minimum nécessaire a la variation O (1) des variables adiabatiques,
prouvant ainsi ’existence de la diffusion d’Arnold, sous des conditions
assez géneérales.

L’analyse préliminaire ci-dessus ne s’applique pas au cas des systémes a
priori stables: ce sont les systémes dont la partie non-perturbée ne posséde
que des mouvements quasi-périodiques dont I’échelle temporelle est
d’ordre O (1). Bien que prés d’une résonance on puisse trouver des coor-
données normales dans lesquelles le systéme apparait comme une perturba-
tion d’un systéme a priori instable, les résultats généraux précédents, sur
les systémes a priori instables, ne s’appliquent pas. En effet 'exposant de
Lyapunov associé a I’instabilité est, dans ces cas, de I’ordre de la perturba-
tion (et donc trés petit par rapport aux fréquences du mouvement non
perturbé, qui sont de 'ordre O (1)). L’existence de deux échelles de temps
d’ordre de grandeur différent pose un obstacle de principe et le probléme
général est ouvert; il est techniquement lié au fait que de tels systémes a
deux échelles de temps, une fois perturbés, maintiennent une presque
dégénérescence des variétés stables et instables, qui restent presque
tangentes : plus précisément qui forment, a leurs intersections (pints homo-
clines), des angles plus petits que tout ordre de la perturbation.

Néanmoins on arrive a traiter des cas particuliers: il est remarquable
que les systémes a priori instables qui, avant perturbation, possédent trois
(ou plus) échelles de temps d’ordre de grandeur différent, une fois pertur-
bés, deviennent non dégeénérés, dans le sens que les angles homoclines
deviennent de ’ordre d’une puissance de la perturbation (au lieu d’étre
plus petits que toute puissance).

Cette derniére propriété de « grands angles homoclines » mise en évidence
dans ce travail, couplée avec le fait que dans certains problémes de Mécani-
que Céleste les systémes a trois échelles de temps apparaissent naturellement
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DRIFT AND DIFFUSION IN PHASE SPACE 3

lorsqu’on essaye d’en étudier les mouvements qui ont lieu prés d’une
résonnance, nous permet de prouver la diffusion dans quelques systémes
a priori stables.

On a choisi comme exemple le modéle de d’Alembert pour la précession
d’un corps rigide homogene a symétrie cylindrique, peu aplati aux pdles,
dont le centre de gravité parcourt une orbite képlérienne avec excentricité
e=n°, si N (assez petit) est ’aplatissement et ¢ est assez grand. Le corps
est assujetti a la force d’attraction d’une masse située au foyer de I’ellipse.
Dans ce probléme on prouve que I’'axe du moment angulaire peut changer
d’une quantité fixée entre 0° et 90°, quelque soit n pourvu qu’il soit non
nul, qu’on attende assez longtemps et qu’on choisisse des données initiales
convenables (proches d’une résonance, et on a aussi choisi la résonance
jour: année=1:2). La dégénérescence des systémes de la mécanique céleste
produit les trois échelles de temps voulues, mais il y a aussi des obstacles
techniques additionnels: en particulier nous devons étudier en détail la
théorie des moyennes sur les angles rapides.
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1. INTRODUCTION AND DESCRIPTION OF THE RESULTS

A typical question about diffusion in phase space is the following: could
the Earth axis tilt? To put the question in mathematical form we consider
a model for the Earth precession, well known since d’Alembert {L].

Let a planet & be a homogenous rigid body with rotational symmetry
about its N-S axis and with polar and equatorial inertia moments J;, J;:
hence with mechanical (polar) flattening n=(J5—1J,)/J5, which is supposed
to be small. Let the planet move on a keplerian orbit ¢ — r;(f), with
eccentricity e, about a fixed heavenly body & with mass m, ; also e will
be supposed to be small and in fact we shall assume that the eccentricity
and the flattening coefficient are related by a power law: e=n° for some
positive constant c¢. Wishing to be closer to reality one could also assume
that & had a satellite .#: what follows could be adapted to this stranger
situation (in the case of the &arth this is particularly relevant as the .#oon
accounts for 2/3 of the lunisolar precession). But here, as it will be far
too clear below, we are addressing a purely conceptual question and we
have no pretension that our results apply directly to the solar system or
subsystems thereof.

Regarding the flattening n (and hence the eccentricity e) as a (non
vanishing) parameter, we consider initial conditions close to those in which
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the planet is rotating around its symmetry axis, at a daily angular velocity
®p, and precessing around the normal to the orbit, at an angular velocity
denoted @,= —nw, on a cone with inclination i. And we ask whether, no
matter how small the flattening coefficient n may be (below some 1), there
is an initial condition such that, after due time, one can find the planet
precessing on a cone with inclination i’ #i, with i, i’ fixed a priori, indepen-
dent on m. Such a phenomenon will be called drift in phase space.

We have not worried, above, about fine points like the distinction
between the symmetry axis of & and the angular momentum or the angular
velocity axes: such a distinction is not a minor one and is of course
relevant to a rigorous analysis of the problem which we defer to section 12.

Closely related to the drift in phase space is the diffusion: we shall see
that the same mechanism that we discuss to show the existence of drift
also shows the existence of orbits along which the inclination does not
increase monotonically (in average) from i to i’ but rather it evolves, on a
suitably large scale of time, so as to either increase or decrease the
inclination by an amount O(g) according to a prefixed pattern at least
for a number of time steps or order »O (¢~ !), for some € small compared
to M. If one chooses the initial datum randomly and with equal distribution
among the initial data of the above orbits, one will see the inclination
change as a brownian motion, at least as long as it takes to reach the
target value i’ (or its symmetric value with respect to 7).

This work is a generalization of the well known example given by
Arnold [A]. The basic feature of Arnold’s example was that the drift took
place around invariant tori of dimension /—1 if / is the number of degrees
of freedom of the system and that the system considered had a very special
form: the tori around which the diffusion took place were explicit exact
solutions of the equations of motion. This is a property which does not
hold in general and a fraction of the work in this paper is devoted to a
detailed construction of the tori and of the flow around them (an analysis
sarted in [M]). Furthermore the instability of the tori is also explicit in
the model in [A]. The general system, however, will be such that most of
the tori will have dimension / and the unstable tori arise near resonances.

Some details of the mechanism generating unstable tori of dimension
{—1 along which diffusion takes place may be quite involved, in general.

The point of view of this work has been to see if, starting with the
ideas in the well known example of Arnold, one could develop the theory
to a point to make it applicable to the above celestial problem (for which
the invariant tori arise only near resonances). We felt that such a precise
goal, if pursued without further simplifying hypotheses, would provide a
natural selection of possible assumptions (which could, otherwise, appear
as ad hoc to the reader).

To achieve such a goal several intermediate problems had to be solved.

Vol. 60, n° 1-1994.



6 L. CHIERCHIA AND G. GALLAVOTTI

1) In section 2 we define precisely a class of systems that we study: it
is a system of /—1 rotators coupled to a pendulum. Arnold’s example is
in this class, but not so the d’Alembert model for the Earth precession.
The simplifying aspect of the systems in such a class is that it is obvious
from their definition that they are unstable (the instability simply occurs
near the pendulum separatrix): thus we call them a priori unstable. A
detailed theory of such systems is necessary to attack the far harder a
priori stable systems (defined below).

2) In section 3 we point out the main (easy) properties of the uncoupled
(free) systems of a pendulum and several rotators.

3) In section 4 we introduce the key notion of diffusion path: it is a
curve in the rotator action space, along which the free rotators angular
velocities form a vector with suitable diophantine properties. It will play
the role of marking the projection in action space of a drifting or diffusing
motion.

4) In section 5 we prove that the points of the diffusion curves can be
interpreted as /—1 dimensional invariant tori: most of them persist after
the perturbation (i. e. the coupling between the pendulum and the rotators)
is switched on. The stability of low dimensional tori has been studied in
the literature by various authors: we present it from scratch because we
need very detailed bounds and analyticity properties of the perturbed tori
equations and a simple normal form for the motion of a large class (/+1
dimensional) of nearby points. The bounds must be general and at the
same time simple enough to be applicable to the harder cases that we
analyze later (like the d’Alembert model). Hence we need results stated in
terms of the few really important features of the hamilitonian. We therefore
proceed by identifying the relevant parameters (basically ratios of the
independent time scales that govern the motions) and produce a proof in
which the only ingredient is the use of the Cauchy theorem to bound the
derivative of a holomorphic function by the ratio between the maximum
modulus, in the considered analyticity domain, and the distance to the
boundary of the analyticity domain. We call, for obvious reasons, such
bounds dimensional bounds (See lemmata 1.1’ of § 5). The normal coordina-
tes that we describe are a generalization of the celebrated Jacobi coordina-
tes near the unstable equilibrium point of the pendulum (See lemma 0
of § 5, and appendix 9 for a description of the classical Jacobi map).

5) In section 6 we develop the perturbation theory of the stable and
unstable manifolds of the invariant tori constructed in section 5 ; following
Arnold, we call such manifolds whiskers. The theory is discussed to
arbitrary order of perturbation theory: such a generality is necessary only
if one has in sight applications to a priori stable systems (such as the
celestial one of d’Alembert). Such analysis requires establishing, for the
purpose of a consistency check, some remarkable homoclinic identities,
established in appendix A 12.
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For the models in the class of the a priori unstable systems the theory
to first order is sufficient and we deduce that the homoclinic angles (i.e.
the angles between tangent vectors to the stable and to the unstable
whiskers) are, no wonder, described by a tensor (that we call the intersec-
tion tensor) related to the Melnikov integrals, reproducing results of Melni-
kov which are well known [Me].

6) In section 7 we show that, given a diffusion path, if the perturbation
has suitable properties (expressed in terms of some explicit condition of
absence of low order resonant harmonics in the Fourier development of
the perturbation at path points) then the set of points along the path
representing invariant tori (for the full hamiltonian) is so dense that one
can find a sequence of them spaced by an amount far smaller than the
size of the homoclinic angles.

7) In section 8, using the normal form described in section 5 in a very
essential way, we show that in the assumptions of section 7 the diffusion
path is open for diffusion and show the existence of initial conditions which
evolve in time so that the projection of the motion in action space follows
the diffusion path. We also find an explicit estimate of the time needed
by the drifting motions to reach the other extreme of the diffusion path.
The path is independent on the size p of the perturbation and it is non
trivial (i.e. not a single point) if />3 (no diffusion or drift are possible if
[=2 by the KAM stability).

The time it takes is of the order O (exp—kp~2): Arnold’s example is
covered by the theorem, but our result is less general than Arnold’s one
as it can be applied to diffusion paths which are segments of length of
O (1) but not arbitrarily placed on the action axis: this is the price that
we have to pay to get concrete bounds on the drift time (and not only a
finiteness result). We do not know if this restriction would also be present
by using Arnold’s method (i.e. whether Arnold’s method could give, in
his example, actual constructive upper bounds on the diffusion time).

8) In section 9 we begin to worry about the fact that the above analysis
does not cover a priori unstable systems in which the pendulum Lyapunov
exponent (i.e. in physical terms the gravity acceleration), that we call
here m, is not fixed but it is linked to the perturbation size (usually much
smaller) that we call p. The reason is that in such cases the first order of
perturbation theory is “degenerate” in the sense that it predicts homoclinic
splitting with some angles of size O (wexp—kn~'/?), for some k>0. This
leads essentially to a situation in which the first order perturbation theory
is not sufficient, even to establish the existence of the homoclinic splitting,
not to speak of the existence of drift: it is well known that there are
examples in which the situation does not improve by going to higher order
(See e.g.[La2)).

In fact the problem is already quite hard in the case of a forced
pendulum (i.e. /=2) and with the rotator being a clock model, perfectly
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8 L. CHIERCHIA AND G. GALLAVOTTI

isochronous ; this means that the rotator action B appears in the form of
an additive term in the hamiltonian equal to wB and the rest of the
hamiltonian depends only on the pendulum coordinates I, ¢ and on the
conjugate angle A, “position of the clock arm”. If the perturbation size is
supposed p=0(n? for some d>0 the problem is non trivial (a case
reducible to the ones treated in sections 6, 7, 8 would be if
u=0 (exp—cn~?) with b>1/2: but this is, unfortunately, a case of little
interest in view of the expected size of p in the applications).

If />2 the angles are in general rather hard to describe: we find some
rather implicit expressions for them, in general, but we can make use of
them in the one case with /=3 which motivated our work (i.e. the
d’Alembert equinox precession model). Actually we point out an ambiguity
about what one defines to be the homoclinic angles of splitting as there
are at least two different interesting sets of coordinates that can be
considered. To relate them we introduce the concept of homoclinic phase
shift (a quite remarkable notion in itself: see item 13) below for a qualita-
tive description of it).

In general, in the cases with an exponentially small splitting to first
order, we do not discuss a proof of the existence of a homoclinic point:
although the results that we have developed are probably sufficient for
constructing a proof. The reason is not only to cut a little shorter this
paper but mainly because the theory is, nevertheless, not empty: in fact
we can apply it to a special but wide class of models for which the
homoclinic point problem is (well known to be) exactly soluble (in the
sense that one can show the existence, and locate exactly the position, of
the homoclinic point). We call such class the even models: as the property
is based on a symmetry of such hamiltonians. Many models of forced
pendula fall in this class that we introduce and treat, for completeness, in
section 9.

9) In section 10 we discuss in more detail the notion of homoclinic
phase shift particularly in the case of even models with /=3, in which one
of the rotators is a clock and the other is “slow”, i.e. its free angular
velocity is of order m while also the pendulum gravity constant is of
order 1. The introduced formalism allows us to show that the phenomenon
of large homoclinic splitting takes place even in presence of fast rotations,
as long as there is at least one slow among them: this property holds only
in systems with />3 (and generically it does happen, as we show) and in
spite of first order (Melnikov type) computations (which predict exponen-
tially small splittings). Some detailed calculations are performed in appen-
dix A 13 and they are interesting by themselves.

The existence of one fast rotation and other slow ones looks very special
but we show in section 12 that the d’Alembert precession model, which is
a priori stable, is reducible to such a case: this is due to the extra degenerac-
ies present in all celestial problems.
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10) The actual application of the theory to even models with /=3,
relevant for the precession problem, requires some extra work performed
in section 11 and the technique is also an illustration of a rigorous
application of the usually qualitative averaging methods.

11) In section 12 we finally study the a priori stable d’Alembert preces-
sion model. The original d’Alembert model took the planet orbit to be
circular: in this case the model has /=2 and diffusion is not possible.
Therefore we take the orbit to be keplerian with eccentricity e>0; this
leads to a large class of models obtained by truncating the eccentricity
series to order k; we study for simplicity only the case k=2: the general
case (k arbitrary), does not seem to offer more difficulties, except nota-
tional ones. The work having been organized in order to treat this case,
the discussion is rather simple.

We choose in our example as diffusion path a line which has the
physical interpretation of a 1:2 resonance between the “day” period and
the “year” period, and is such that a motion along it has the interpretation
of changing the size of the angle between the ecliptic and the angular
momentum of the planet (“inclination’”). We just have to check that the
model can be reduced, by a suitable change of coordinates, to a /=3
system of a pendulum with small gravity or order n forced by a fast clock
and by a slow anisochronous rotator; the perturbation parameter is the
eccentricity e of the orbit, which we have to take small with n, e.g. e=n",
for some convenient ¢>0. The model is even, in the sense of sections 9, 10,
and the theory of sections 9, 11 fully applies at least to portions of O (1)
of the diffusion path: for many of them we thus get the existence of drift
(and diffusion).

13) The notion of homoclinic scattering and phase shifts arises naturally
as a byproduct of the analysis performed to describe the phase shifts
occurring on the homoclinic motion and near it. Calling a the rotators
angular coordinates and ¢ the pendulum angle suppose that at some
arbitrarily fixed reference angle ¢@=¢ there is a homoclinic point at
a=d,. Two points starting at =0, ¢ =¢, one on the stable whisker and
one on the unstable whisker of some invariant torus with the same position
coordinates o, will evolve towards the invariant torus (respectively forward
and backward in time) so that their asymptotic motion gives two points
which move quasi periodically keeping a time independent phase with
respect to the homoclinic motion. It will be a function of the distance of
the initial points to the homoclinic point, i.e. of & The difference & [o]
between such phases evaluated at t= % oo will be the phase shift. The
“scattering” will be the family of derivatives of G [a] at a=0o,. In other
words we use the homoclinic point as a gauge to fix the origin of the
angles on the standard torus on which the quasi periodic motion is linear
and we look at the trajectory starting on the unstable whisker at 1= — o0

Vol. 60, n® 1-1994.



10 L. CHIERCHIA AND G. GALLAVOTTI

infinitesimally close to the 1nvar1ant torus and evolving into a point with
¢=¢ and some o at =0, “jump” on the stable whisker (keeping the values
of a, ¢), and evolve towards the invariant torus again. The trajectory will
be asymptotically lagging behind the homoclinic trajectory by an amount
\II say, at 1= —oo and by an amount j+ & [o] at = + oo. The notion of

o[a] is intrinsic as the coordinates on which the motion on the torus
appears as linear and which are ““close” to the corresponding unperturbed
ones are uniquely defined.

In presence of perturbations the phase shift is a non trivial function of
the distance to the homoclinic point. We define analytically the phase
shifts in section 10 and briefly discuss them in section 10 and,
appendix A 11, how they are related to the homoclinic splitting.

We present all details in a self contained way. Some of the details are,
however, exposed in a series of appendices. Some of the appendices also
contain classical results not so easy to find in the literature in the form in
which we need them. Some, (very few), of them are not really necessary
but they are reported because they clarify conceptual and historical aspects
of the problem (namely the statement of Nekhorossev theorem § A1), the
d’Alembert precession theory for the Earth (§A6, §A7), the Jacobi map
(§ A9), the bounds on the homoclinic scattering (§ A11) and they occupy a
negligible amount of space.

2. A PRIORI UNSTABLE SYSTEMS.
REGULARITY ASSUMPTIONS

Let (A, a), (I, @) be canonical coordinates describing a mechanical
system with / degrees of freedom. We suppose AcV < R'™1, geT!™ !,
IeR" and @eT!, where V is the closure of some open bounded set and
T is the s-dimensional torus. We shall regard T° interchangeably as
[—=, n}* with opposite sides identified or we regard it as Cj={pro-
duct of s unit circles in the s- -dimensional complex space Cs} via the
identification ¢=(g,, ..., o )eT z=(z, .. z)eC* with z;=¢'%,
=1, ...,9).

The free system will consist of /—1 rotators described by the angles o
and their conjugate momenta A, and one pendulum described by the angle
@ with conjugate momentum 1.

The pendulum oscillates with energy:

1 I?

Py (L, A, <P)=5 ] (K)+g(5)210(5)(008¢“1) 2.1

Annales de I'Institut Henri Poincaré - Physique théorique
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where J, (A) is a suitable inertia moment and 21 g (A) ™! is the characteristic
period of the small oscillations or, as well, g (A) is the Lyapunov exponent
of the unstable fixed point. We call (2. 1) a standard pendulum hamiltonian.

The rotators will move without being affected by the pendulum oscilla-
tions. A complete example hamiltonian will be:

1 A?
ho= 3 = *Po(l, A ) 2.2)

where R is another inertia moment.
More generally we shall consider a-independent hamiltonians like:

Ho(, A, ¢, p)=h(A, W+P(, A, o, ) (2.3)

where P is a real analytic hamiltonian depending on a parameter p and
describing a pendulum in the sense discussed below, and (A, p) will also
be assumed real analytic.

To clarify what we mean by a pendulum hamiltonian P we recall the
characteristics of the pendulum phase portrait. The isoenergy lines in
(I, ¢)-space with P=E are closed continuous curves with topological
properties that may change as E varies. The lines of separation between
the regions covered by curves of the same type (i.e. curves which do not
contain an equilibrium point and which can be deformed into each other
without crossing an equilibrium point) are called separatrices and contain
at least one equilibrium point, and at most finitely many (as we are only
considering analytic hamiltonians).

In our case we want to allow an explicit (1, A)-dependence of P: hence
the above picture is y, A dependent. We shall require that, for all values
of A of interest, the pendulum P has a linearly unstable fixed point I (A)
0, (A) which is the only such pomt on the corresponding separatrix and
furthermore, we require that I (A) 0, (A), together with its Lyapunov
exponent g (A, p) (#0 by assumptlon) depend analytically on A, p.

Clearly the above is a very mild restriction, only exceptionally false: it
emerges from the analysis that all we really want is that in the whole
range of the A’s the unstable fixed point, which we select for our analysis,
depends analytically on A, p and does not merge, as A, p vary, with other
fixed points. We shall call the above equilibrium point a selected unstable
equilibrium point of P.

In such a situation we shall say that (2.3) describes an a priori unstable
free assembly of rotators witnessed in their rotations by a free pendulum
with a selected unstable point of equilibrium.

It is not restrictive, under the above circumstances, to assume that the
selected unstable point is the origin =0, ¢ =0, and that its energy is
P=0. In fact one can always change coordinates by using the canonical
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12 L. CHIERCHIA AND G. GALLAVOTTI

map generated by the function:

(@—9,(ANT +L,(A) sin(p— ¢, (A))+a.A’,
ie.
I=I'+1,(A)cos(9—¢,(A), A=A, ¢'=0—¢,(A) } 2.4

o =o—(I'+1,(A") cos (¢ — 9, (A)) 050, (A)+0z1,(A)sin (¢ — 9, (A)
which is clearly well defined and which generates a new hamiltonian of
type (2.3) which haﬁ 1=0, (p=(l as selected unstable equilibrium point.
Furthermore if P(A, w=P(0, A, 0, p) we can always redefine P as
P—PQA, w) by accordingly changing A: hence the requirement that also
P(0, A, 0, p)=0 is not restrictive.

The aspects of the regularity properties that we use, motivated by the
above descriptions, are as follows:

AsSUMPTION 1. — The unperturbed hamiltonian Hy has the form (2.3)
and the pendulum energy P has the origin (1=0, ¢=0) as a selected unstable
equilibrium point where P takes the value O (for all A and | in the domain
of _{leﬁnition of H,), the associated (non negative) Lyapunov exponent,
g(A, W

gZE[(alz(p P)z_alzl)ai P] |(1, 9 =(0, 0) 2.5
is bounded away from zero as (A, p) vary in their domain of definition.

ASSUMPTION 2. — The functions h and P are real analytic in their
arguments. Hence they are holomorphic in their variables in a complex
domain S described by five parameters p’, p, &', &, p>0 as:

S

PP &L 8 W
T . AL, Z pl |I|§9', and there is aeV, for w_hich} 2.6)
|A;—a;|<pand e ¥ <|(|<e*, e7F<|z;|<e and |p|=p}
with z;=¢€'%, {=¢'°.
AssUMPTION 3. — The following non degeneracy conditions:
det (0% h) #0, det (03, )P lizo. p=0) #0, Ogh. 0%k *oph#0 (2.7)
hold on S

0, Py E'5 & 1
Then we set:

DEerINITION. — Hamiltonians verifying all the above assumptions 1-+3
will be briefly referred to as regular anisochronous a priori unstable free
hamiltonians.

They are called a priori unstable, because the instability assumption is
clearly built in the free system definition.

Such hamiltonians are quite common in the theory of the resonances
of anisochronous systems.
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For instance consider an / degrees of freedom system with free hamil-
tonian 4 of the form A (A, B) in action angle coordinates A, B, &, A such
that the equation of the resonance is simply dg /4 (A, B)=0. Suppose that
B=B(A) is the consequent resonance surface. Then, if ef(A, «, B, 1) is a
perturbation, one can find canonical coordinates (A’ a, I, @) apt to
describe the motions that take place near the resonance and in which the
hamiltonian takes the form (2.3) (in square brackets in the following
expression) plus a small correction:

h, (A, L e)+eG,(1 A", 9, e)l+e2f, (1, A, o', 9, €) } 2.8)
h=h(A', D+ f(A, D+0E?), G,=f1 A", ¢)+0() '

with f equal to the average of f over_’the angles o, A and G, equal to the
average of the function f—f over the o alone ; here p can be fixed arbitrarily
and ¢ is the strength of the perturbation. But, the larger p is, the harder
it is to find the functions G, f, and a coordinate system in which (2.8)
holds and the smaller becomes the (tiny) region of phase space around
the resonance surface where the new coordinates can be used to describe
the motion, (this is essentially the Nekhorossev theorem, see [BG], and
appendix Al).

We consider hamiltonians H which are perturbations of regular free
a priori unstable hamiltonians H,, defining the latter by the assumptions
1+3 above: R R -

H=HO(I’ Aa o, H)'*’Nf(l, A’ ®, a, H) (29)

with f holomorphic in the domain S -, see (2.6). We shall often refer

. . PLP. & W . .
to the Fourier expansion of fin the o variables, which we shall write as:

LA o, w= Y f1A o e (2.10)

vez!™!

The problem of phase space drift and diffusion will be posed as follows:

DIFFUSION PROBLEM. — Given Kl, Xz, with
H, (0, A, 0,0)=H, (0, A,, 0, 0)

can one find for all | small enough, but non zero, initial data close (as p — 0)
to (0, Xl, 0) in the (1, A, ©)-variables which, in due time (u-dependent, of
course) evolve into data close to (0, A,, 0)? More bluntly can one realize a
displacement of O (1) in the A variables with a perturbation of order p as
small as we please?

Vol. 60, n° 1-1994.



14 L. CHIERCHIA AND G. GALLAVOTTI

3. THE FREE SYSTEM.
DIFFUSION PATHS AND WHISKER LADDERS

To formulate our results we need several concepts. The first is the
notion of diffusion path on a energy level E, whose value will be kept
fixed throughout this section, as well as the value p=0.

_Let s> A, be a curve %, piecewise analytic in se[s,, s,], joining
A'=A, to A’=A_, such that, using the notation in (2.3), one can find
two constants T, ¢ for whi_gh:

1) H, (0, A, 0,*0)=h (A,, 0)=E, for se[sq, 5,],

2) if o,=0,h(A,, 0) and if we set:

C(s)= sup V|t V. @] “non resonance constant”

V0, vez ! 3.1)
Z (C)={ set of the se[s,, 5,] such that C(s)<C}
then there is a .#-dependent constant K >0 such that:
(s, —s5,)"!.(measure of the set Z(C))=(1-K(DC)"'") (3.2)

If D is the maximum of |5/ (A, 0)| in a neighborhood of the curve &.

DErFINITION. — If & is a curve with the properties 1), 2) above we call it
a diffusion path.

Clearly under the genericity assumption (2.7), det 6%h#0, a diffusion
path consists of just one point if /=2 (because #=E fixes A): no diffusion
path exists between distinct points in action space, if /=2. For this trivial
reason our results, which otherwise do not distinguish /=2 from />2, will
be occasionally uninteresting if /=2.

In appendix A2 we show that under the genericity assumption (2.7) the
constants t, T can be taken to be t=I1—1 and 1=(I—1)2. But on special
curves it could be possible to make better choices: for instance in section 11
we discuss an application with /=3 in which r=1.

Note that the diffusion paths lie, by definition, in the space of the
A-variables which are the “rotators” velocities (or fast action variables,
or adiabatic invariants: using the terminology borrowed from the theory
of resonances mentioned in connection with (2.8), (2.9); see also
appendix Al); it is a notion depending solely on the free system hamil-
tonian (u=0) evaluated when the pendulum (or slow, or secular) variables
(i.e. (I, ¢)) are set to the equilibrium position.

It is easy to see that if />2 there are, under the non degeneracy
conditions (2. 7) many diffusion paths joining any two close enough points
A, A? lying on a connected portion of the energy shell 4 (A, 0)=E, see
appendix A2. The argument is similar to the one usually invoked to
prove the abundance of diophantine irrationals (See, for instance [G]): the
I—1=2 case is particularly easy and the condition is fulfilled by any curve
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with non vanishing curvature; in the case /—1=3 one has to consider a
curve joining A, A2 with nowhere vanishing curvature and torsion, ec.

To see the connection between the torsion and the above mentioned
values of 7, ¢ one should recall that a smooth curve s—a(s) in d-
dimensions is said to have all its d—1 torsion coefficients non vanishing
if, for each fixed s, the first d derivatives of a(s) are linearly independent:
the torsion coefficients are suitable orthogonal invariants associated with
the derivatives of order higher than the first (hence their number is d— 1).

The first non degeneracy condition of the second line of (2.7) permits
us to conclude that any curve with all its /—2 torsion coefficients non
zero verifies (3.2); the last non degeneracy condition in the second line
of (2.7) implies that a curve which, in a local chart on the energy surface,
has all (the /—3) torsion coefficients non vanishing will also have all the
(/—2) torsion coefficients non vanishing when it is regarded as lying on
the /—1 dimensional action space.

The values of the exponents arise from the remark that if the curve has
all torsions non zero then a codimension one plane cutting it in a point
cannot have a contact of order higher than /—1 with the curve. Thus a
layer of width 8 does not contain, locally, an arc length exceeding
O (8'"~1). Therefore the statement follows by choosing §=1/(C|v['*?)
with (t+1)/(/—1)>[—1, so that one can sum the arc lengths over V (as it
is clearly necessary); i.e. the choice t=(/—1)?, t=/—1 is sufficient, see
appendix A2.

For every A one can define the (/— 1)-dimensional torus invariant for
the motion governed by H:

ToA)={A, o, 1, ¢'|A=AT=0,¢'=0,deT" '} (3.3)
Such tori represent data in which the /— 1 rotators are mindlessly and freely
rotating while the pendulum stands up in its selected unstable equilibrium
position. The picture, hence the tori, is obviously unstable and in fact the
tori posses stable and unstable manifolds, called whiskers by Arnold [A],
(for reasons that emerge as soon as one tries to make a symbolic drawing
of the situation). The whiskers correspond to data in which the rotators
continue to rotate freely witnessing the pendulum falling from or climbing
to the equilibrium position (respectively describing the unstable or the
stable whiskers) and performing one of the two separatrix swings. More
mathematically:

Wonaabie (A)={ae T, signI=sign ¢, P(A, L, ¢, 0)=0} } 3.4)
Wapie (A)={aeT' "%, sign I= —signo, P(A, I, @, 0)=0} '

where, to fix the ideas, we have assumed that I>0 means ¢ >0, while

I<0 means ¢ <0 and each separatrix swing takes place over the complete

circle pe[—m, nt] (as in the standard pendulum case; in these cases we
shall speak of “open separatrices”). Such properties may fail in some
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16 L. CHIERCHIA AND G. GALLAVOTTI

pendula (e.g. one of the separatrices could be contractible to a point): in
these cases (3.4) has to be changed in an obvious way.

It is always true, however, that the set P(I, A, o, 0)=0 will consist of
two branches which will be called the separatrix swings: in the case of the
standard pendulum they are the subsets of W(A) with I>0 or I1<0.
Furthermore the following well known accident happens:

w (K) = Wstable (X) = Wunstable (K) 5 }
WANWA)=g if A#A

hence in the general case both sets in (3.4) will be equal and coinciding
with the separatrix data. Given a diffusion path % we can associate to it,
for p=0, a one parameter family s — .7 ,(s)=7 4 (A,) of (/—1)-dimen-
sional tori, invariant with respect to the free evolution.

The family s — (4 (5), Wepie (5)s Wanstanie (5)) of the above tori and of
their whiskers will be said to form a whisker ladder, leaning on & ; again
try a drawing for the word motivation.

(3.5)

4. MOTION ON THE SEPARATRICES. MELNIKOV INTEGRALS

Suppose, for simplicity, a (open) separatrix encircling the circle, with a
monotonic motion taking place on it (e.g. such that the sign of I and that
of ¢ coincide). We shall write the parametric equations for the branch
1<0, >0 of W(A) as:

I=i(o, A), 9e(0,2n), aeT! @.1)

where i is the separatrix swing with 1<0 [i.e. the branch with I <0 of the
curve P | u=0 =0 through the selected unstable equilibrium point, (See § 2)].
In the general case (when the separatrix may be shorter than the full
circle, “closed separatrix case) one cannot use ¢ to parametrize a full
separatrix swing, i.e. a branch of W (A): one would have to use a different
extra parameter to describe W (A) at the cost of conceptually uninteresting
comphcatlons

If X(A, ¢, 0)= (z (o, A) A, o, d) is the pomt (4.1), let us denote with
the symbol XA, o, a, )= (I° ®, &, ¢°(2), a° ())the point into which
X (A, ¢, o) evolves at time 7 in the motion governed by the hamiltonian
equations with hamiltonian (2.3) with p=0.

The (3.4), (2.3) and our choice of coordinates (in which =0, ¢=0 is
the selected unstable point) imply:

1909, e° (H)=0(e¥*) — 0 4.2
t—> oo

where g=g (A)=g (A, 0) is the Lyapunov exponent of the selected equili-
brium point, i.e. it is given by g?= —det (2P (0, A, 0, 0)), where 3>P is
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the matrix of the second derivatives with respect to I, ¢. Furthermore,
denoting o (A)=0d7h (A, 0):

o (H=a+e(A) z+f 0xP(A, I° (1), 9°(7), 0) dt
° =ato(A)t+3(; A, ¢) 4.3)

where we have used that P(0, A, 0, 0)=0, by our assumptions 1-3,
Section 2, so that the integrand tends to zero by (4.2); the function § is
defined by (4.3).

It is convenient to fix once and for all an origin on the separatrix
corresponding to the action A: we take it to be the pomt I, ¢ with ¢
such that the solution I(A, @) of the equation P(, A, ¢, 0)=0 for I,
parametrized by A, reaches its absolute maximum value as a function
of @. We call this point the origin of the separatrix. In the case in which
P is a standard pendulum (i. e. it is given by (2. 1)) the position ¢ is ¢=T,
where the pendulum attains the maximum velocity.

Therefore we can define the asymptotic phase shifts * (A) equal to the
limits as ¢t —» + oo of 3(z; A, ¢). They depend on the starting point, i.e.
on (p, which however we keep fixed as above, and on A ; their difference
F(A) is:

FFA)-§ A)=3A)= xPI°(), A, @°(1), 0)dt  (4.4)
and —§(A)/2 has the geometric interpretation of the A-gradient of the
area enclosed between the considered branch (I<0, ¢>0) of separatrix
and the I=0 axis (for closed separatrices it is the A gradient of the area
enclosed by the considered separatrix swing).

We set the following definition in terms of the above concepts:

DEFINITION 1. — The free system rotators and pendulum are independent
at A if §(A)=0.

The obviously interesting case (2. 1) with A independent R (&), g(A) is
clearly very special and it is an example of independent in the above sense.
If, on the other hand, in (2.1), the functions g (A), R (A) are not constant
the phase shifts S(t, A ; @) are easily computed:

8@, A; 9)=9, tanh gt §,=—40;(gR) “4.5)

We shall call X°()=1°(2), A, ¢ (1), 2° (1)) =X° (A, ®, o, ) the separa-
tr1x _motion corresponding to the initial point with ¢ =¢ and some initial

, & [cf. paragraph after (4.1)].

leen a diffusion curve %, s - A, we introduce the following notations:

o, =0 (A)=dzh(A,, 0), §.()=F(t; A,, ¢), and define [See also 2.10)k

l(!V

F(t;d,9=— ."’(3—;6, (), A, (), 05D (4.6)

v 0l 0
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18 L. CHIERCHIA AND G. GALLAVOTTI

which makes sense for seX (o), (which, in general, is a subset of full
measure of &£), see 3.1).
Clearly the function F(¢; o, s)———0 exponentially fast [See (4.2)],

t—> too
and the following Melnikov integral is well defined, see (3.1), for
seX () &[5y, 5,
M, 5)=| F(;atos)dt 4.7
(similar quantities were considered by Poincaré in [P]; see also [A]). Note
that in the special case of a degenerate phase shift, i.e. of independence
of the rotators and the pendulum, the M, are defined for all se[sy, 5,]
because the part involving the small denominators in (4.6) disappears by
integration by parts. In the latter case, in fact, it is:
M, (4, s)=c(A, s)+f f(t; d+o,t, s)dt 4.8)

where c¢(A, s)=| [f50% A, @, 0)—f5(0, A, 0,0)]dr is a constant

which shall play no role and f(; &, 5)=/(1°(1), A,, @ (1), o, 0)—
£, A, 0, a, 0).
Such a case with f(0, A,, 0, a, 0)=0 was considered by Arnold in [A].
For seX (), see (3.1), the equation:

07M,(d, 5)=0 4.9)
admits necessarily at least two solutxons (e.g. one is at a=o0, when o, is a

minimum for M, and the other when cx is a maximum).
The following definition will be important:

DEFINITION 2. — We say that the arc of diffusion path corresponding to
s€[sy, 5,] E [51, 85] is directly open for diffusion under the perturbation f,
see (2.9), (210), if:

1) no f-resonance occurs for se[sl, s,), in the sense that f;(0, 0, A, 0)/@,.v
is analytic in s€[sy, s,] for all v.

2) the equation (4.9) admits a continuous solution o — o, for all se[sy, 5,]
and such that:

det02M, (o, )#0  sels, 55 (4.10)

More generally we say that an arc of a diffusion path is open for diffusion
under the perturbation f if it can be covered by finitely many arcs directly
open for diffusion.

Note that the non resonance condition is a very strong condition: except
for very special / we can expect to find open diffusion paths only when f
is a trigonometric polynomial. In the latter case, however, it is clear that,
in general, there will be many open, possibly very long, such paths.
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Consider a diffusion path and assume that property 1) of the above
definition is verified because f is a trigonometric polynomial with no non
vanishing coefficients f:corresponding to v.s for which @,.v=0 for some s.
Then given a point of parameter s on the path, it will be generically true
that s is inside some arc of % directly open for diffusion under f: the
genericity is with respect to the choices of the non zero coefficients of
the trigonometric polynomial /. This is a consequence of the explicit
formula (4.6) and of the remark that one can change rather arbitrarily the
function M (a, s) by changing f and the change is effectively computable.

Our main result in the above anisochronous, a priori unstable, case is
the following.

ProposITION. — Consider a hamiltonian like (2.9) with H,, verifying the
assumptions 1+3 of section 2 and f being a trigonometric polynomial of
degree d.

Given a diffusion path & directly open for diffusion, suppose that
o(A).v=05h(A, 0).V#£0 for A in & and for al |\7|<cd, for some constant
c>0.

If ¢ is large enough then one can find, for all u#0 small enough, initial
data with “fast action variables” (i.e. A variables) close to one extreme
of &, A, and “slow variables” [i.e. (I, @)] close to the selected unstable
equilibrium position, which evolve, drift, into data with the A variables close
to the other extreme, A%, of &. And close can be taken to mean within a
distance §,—-0.

p—>0
One can find constants T, ¢, >0 such that:

TW=T,e!r1™? (4.11)

provides an upper bound to the minimum time necessary for the drift from
Al 10 A2,

If the path & is open for diffusion, but not directly open, one can show
the same result with a function T (1) whose expression will depend on the
structure of &: in particular, it will depend on the number of segments
directly open for diffusion.

The above theorem does not convey all the information that we gather
by proving it: the dimensional nature of our bounds makes them very
flexible and we use them in the later sections of this paper to cover a
variety of cases in which the non degeneracy conditions are not verified,
and eventually lead us to the result on the a priori stable heavenly problem
described in the introduction.
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5. EXISTENCE OF LADDERS OF WHISKERS

In this section we consider a hamiltonian (2.9) verifying the assumptions
1+3 of section 2 and study the persistance of the unperturbed whiskered
tori and their regularity properties (See, also, [M], [Gr], [Z]).

The basic technical facts concerning the existence of the /— 1 dimensional
invariant tori and the normal form of the flow in their vicinity are stated
in the following lemmata 1.1’ and in lemma 2 (formulated after the
proofs). '

Since the theorem presented in the lemmata is a local theorem in the
vicinity of the unperturbed invariant tori, it is useful to introduce a system
of coordinates in which it is most conveniently studied. Thus we introduce
a new system of canonical coordinates (I, A, @, &)=97“ (Po> Go» Ao %)
defined by a canonical transformation #, enjoying the properties explained
in the following lemma.

Let C,={z|e *<|z|<eé}, and consider the sets of the points I, A¢ z,
peU and, respectively, p, g, A, z, pe W with:

U(P” p: &l, ?;, ﬁ’ E)E{lllép,a Ai—ai|§p9 Cecg’, zjecg, |H|§}]}}
W(Ka p’ &s L-l’ &)E{[p CI|<K,|Aj_aj|<P,Zj€Cg,1ul<l_l}

B

¢.1

Recall the definition of V (beginning of § 2) and that H in (2.9) is
holomorphic in U (p’, p, &', &, 1, a) (assumption 2, § 2).

LemMA 0. — For all aeV there exist positive constants K, po, &y and a
canonical transformation (1, ?, A, o?);@u (Po» 40> Ao, %) defined and holo-
morphic in W (Ko, Po, &g, U, @) with values in a domain U (p', p, &', &, 1, a)
of holomorphy of (2.9) and casting H in the form:

ho (Ko, Po 9o W)+ o (Ko, o, Pos 4o W), } 5.2)
ho(Ag, I, )=h(Ap, )+GJ, A, ), 6,GO,A p=gA,
where f, is divisible by p and hg, fy are analytic in W (K,, o> Eo» I, Q).
Expressions for possible values of Kq, pg, &o in terms of p', p, &', &, n and
of a few constants depending on h, f can be found in appendix A3, see
(A3.39).
The proof is given in appendix A3.
The map %, will have the form:
I= R(Ko, Po> 90> H)s ©=S (Ko, Pos 9o H)} (5.3)
a=0o+0(Ag, Pos 90» W A=A
with R, S, § real-analytic in W (iy, po, &0, I, @) [often (5. 3) will be suppo-
sed to act also on the variable p, trivially changing p into itself].

The result in lemma 0 is well known: it extends a celebrated theorem
by Jacobi who proved the above lemma in a variety of cases, first of all
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for the standard pendulum. In the latter case the Jacobi map £, can be
constructed quite explicitly by using the theory of the jacobian elliptic
functions, see appendix A9.

Lemma 1 below gives us a normal form for the hamiltonian flow near
the unperturbed whiskers. It tells us that most of the structure of unstable
tori and of corresponding manifolds survives the onset of the perturbation.
In particular the tori are obtained by setting suitable coordinates p, ¢
equal to 0; and the whiskers, in the vicinity of the tori, are obtained by
setting p=0 (unstable whisker) or g=0 (stable whisker). The whisker
ladder still exists, with a few rounds missing (where s¢ X, see below).

LemMmA 1. — Consider a hamiltonian (2.9), verlfymg the assumptions
1+3 of section 2. Let & be a di ﬂ"uszon path s — A, with energy E [see 1), 2)
of §3), and let s > T o (s)=T o (A,) be the family of (I— 1)-dimensional tori,
see (3.3), associated with ¥. Suppose that \J U (p', p, &', &, B, a), which

ae¥
is contained in the holomorphy domain of (2.9), is a region where the map
R, can be defined via lemma 0 above:

ie. U(p’s o8 &I’ &5 '19 a = '@uw(]_(05 509 EO’ ﬁ’ 5)

Fixed n>0 and p real, there exists, on the energy level E of the perturbed
system, a family s - 7, (s) of (I—1)-dimensional “whiskered” tori, C"-close
to the line of tori s - J (s) within O (1) as p — 0, which for p small enough
verify the following properties:

1) There exist positive constants c, ¢, K, k such that the tori T u(8) are

invariant for seX, < [s,, s,] where: £,={s|C(s)<k|p|” Y and:
(sz—s,)'lf dS%(l_KW!”C) 5.4
zu

2) The tori 7 ,(s) are part of a famzly of I-dimensional invariant surfaces
g|<x, for some x>0,

as.
A=K"+EW, p,q, 5, 0) a=V+AW,p, q s, )+8A", p, q, B }

=R, p, ¢, W+AW, p, g, 5, 1) 0=SA’p, ¢, W+OW, p, q, 5, 1)
(5.5)

where A'=A, (pq, 1) with A.(J, p) analytic in J, C*-smooth in J, s, p and
Ks (0, 0) coincides with the diffusion curve Ks; E A, A, O are analytic in
D, q, divisible by u and C"-smooth in \IJ', P, q, S, 1, and R, S, & are as in
lemma 0 (hence depend on s, n, p, q only and are analytic in their variables).

3) There are functions ¥’ (1, s, p), Y, s, p) analytic in J for |J|<x?, C"-
smooth in J, s, u and divisible by n if J=0 (and by J if n=0), such that the
motion on the invariant surfaces is simply:

VO=V+(1+y oz, p)y=pe st g())=ge*st*" (5.6)
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where Y=Y (pq, s, 1), Y =7 (pq, 5, ), g,=g(A,, 0), see (2.5), B, =6 (A)),
see (3.1). Hence the tori I ,(s) and their stable[unstable whiskers W, (s)
are obtained by setting in (5.5), respectively, p=q=0; p#0, g=0, and
p=0, g#0.

4) The smallness condition on p and the constants k, K, ¢, ¢, K can be
given an explicit dimensional form in terms of a few parameters associated
with h, f, [see (5.76), (5.90), (5.82), (5.67), (5.18) below]; similarly one
can construct explicit bounds on the smallness of E A A 09,y [see
lemma 2 and (5.89), (5.79), (5.88) below].

Instead of fixing the energy E of the invariant tori and the frequency
ratios of the corresponding quasi periodic motions one can fix the frequen-
cies [i.e. y in (5.6)] at the cost of leaving E free.

Calling s— A, the diffusion curve equation and defining the two
functions ®,=d, h, (A, 0, 0), and g, =0, h, (A,, 0, 0), see (5.2), we intro-
duce a real parameter u and consider the vectors:

o,=(1+we, ureal, (@,=05h, (A, 0, 0)) 5.7
We define the diffusion sheet 2 : (s, u) - Ay, by:
aKhO (A.su’ 0’ 0) = (Bs“ (5 . 8)

This is well defined, taking into account the non degeneracy conditions
(2.7), by the implicit function theorem, if |u{ is small enough. We shall
suppose that u varies in an interval [—u, 4] so small that:

setting 9, hy (A, 0, 0)=(1+ul) g, =g, it is: |u|, <47! (5.9)

Ug,

More stringent requirements on u will be imposed later.
One then obtains results similar to those described in lemma 1 with the

basic difference that all the main functions will be analytic also in p near

pu=0, and the energy of the motions on the invariant surfaces will no
longer be fixed. More precisely one obtains the following statement:

LemMA 1'. — Consider, as in lemma 1, a hamiltonian (2.9), verifying
the assumptions 13 of Section 2. Let & be a diffusion path s —>A's with
energy E, and let s, u— A, be the diffusion sheet, defined in (5.7),
(5.8), and let s,u— T o(s, u) be the family of (I—1)-dimensional tori
[see (3.3) with A=A_)] associated with &. Suppose, as in lemma 1, that
U U, p, &, & 1, a), is a region where a map R, can be defined via
ae¥
lemma 0.

Fix n>0, let u be real and small, and p. complex. Then there exists a
Samily s, u— 7 (s, u) of (I—1)-dimensional “whiskered” tori, C"-close to
the sheet of tori s, u— T (s, u) as p— 0, which for p small enough verify
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the following properties

1) The tori 7 (s, u) are invariant for seZ, c [sy, s,] and for ue[— u, U
for a suitable u>0 here X, is the same set def ned in 1) of lemma 1 and
verifies the same bound (5. 4) (same constants).

2) The tori I (s, u) are part of a family of invariant I-dimensional
surfaces parametrlzed by WeT "1, |p|, |q|<X, (< as in lemma 1) as:

A=A'+EW, p, ¢, 5, u, w

a=y+3(QA, p, ¢ WA, p, ¢, 5, 4, 1) (5.10)
I=R(A p, ¢, )+AW, p, g, 5, 4, 1) '
¢=S(A p, ¢, )tOW, p, g, 5, u, W)

where K’EXW (g, 1) with A, (J, p) analytic in J, p, C"-smooth in J, u, S,
u and A, (0,0=A,, [see (5.8)]; B, A, A, ® are analytic in V, p, g, ,
divisible by p, and C'-smooth in all their arguments, and R, S, §, which
depend on s, W, p, q only, are as in (5.3).

3) There is a function y'(J, s, u, p) analytic inJ, p for |J|<x? and p
small enough, C"-smooth in s, u, u, J and divisible by p if =0 (and by J if
u=0), such that the motion on the invariant surfaces is simply:

VO=V+0,t,  p@=pe =+ g()=get*Mt (5.11)

where ¥'=v' (pq, s, u, 1), 8.,=8(Ay, 0), 5S"E(1 +u) o, and y=u is now
fixed a priori.

4) The constants k, K, c, ¢, X are as in lemma 1 above ; furthermore the
smallness condition on |u| and the (new) functions 2, A, A, ©, ' satisfy the
same bounds of the corresponding objects of lemma 1 [See point 4) of
lemma 1].

In fact the strategy of our analysis will be to prove lemma 1’ first and
deduce lemma 1 by showing that the parameter u can be determined so
that the real part of the energy maintains a prefixed value E.

Proof. — The first step is to change variables
(I’ P, A: C;) - (p()a U A’Oa &0)

using the canonical change of coordinates of lemma 0 to put (2.9) in the
form (5.2).

By our assumption this is possible and we call ko, po, & parameters
such that # W(Ko, Po> Gos 1y a) is, for all ae ¥ contained in the set
B, U, p, E_, E, 1, @) where the hamiltonian is defined.

de¥

In this way we define A,, f, on W= W(Ko, Pos Eo» L, @) for all ae L.
Let Ey, ng, I'y be the suprema, in W and ae %, of the functions || 9k, ||
and || (0%ho)~ 1 Il || (@;h0)~ ||, respectively. The norm of a vector or matrix
will be, for simplicity, the maximum of the components.
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Consider the equation (5.8). By a simple implicit function analysis we
see that if:
1

S RN e G- 12
for B large enough, it admits a solution A, such that, [See appendix A4,
(A4.3)]: ~
|A —Ks|<5zm<ao/4 (5.13)
We also consider the equation:

Arho (A, 1, W=0,(1+uw)=a, (5.14)

and we see that if || verifies (5.12) and |J|<%?, |p|<p with:

I
I

Ko ~ u
—0 ="+ (5.15)
B(Egnopo 1) B2 (Eomopo ')
then the equation has a solution A°(s, u, J, p) close to A, within py/4,
[See appendix A4, (A4.5)] and, obviously, A°(s, u, 0, 0)=A,,.
Recalling that g, =, h, (A, 0, 0) and setting:

(1 +u,(sa u, K: Js u))gsuEaJhO(Rs Js p’)a }“OEsuplu,l (5 16)

we find that in a domain |A—A%(s, u, J, p) |<po» [T]<x3,
following bound holds for a suitable constant B:

K

p|<po the

~ o~ o~
xo=sup|u’|§21roEo<'f—2+_ﬂ+§)§ﬁ(roEo)(EOnoﬁal>2 (5.17)
Ko Po M
See appendix A4, (A4.6); in such bounds we have used “dimensional”
(or “Cauchy”) estimates: see below.

Therefore we can fix py, k3, b so that (5.12) holds (hence |u|<1/4)
and also 4A, T Eq<1 (hence |/, |u,|<1/4, [See (5.9) for the definition
of u},] because |u,,| can also be bounded by the r.hs. of (5.17) by a
similar estimate ; see (5.9) for the definition of u,,). A possible choice is:

_ 1 . m }
U= —————, fp=min< — —— , 1
B2(Eonopo 2" {BZ (Eo Mo Po )? (EoTo)?

Ko 1 L { Po 2} ¥

K= — — , Po=min< — — Ko 0 Go=E&
° B(Eonopo ") (EoT) ° B(Eo'r’lopol)azoro)2 ° 0( 08)
5.1

where p,, I, are taken to be necessarily smaller than k3 and 1, respectively,
for later convenience. The constant B can be taken to be the same in all
the above formulae, possibly readjusting it (to avoid the introduction of
too many symbols, a procedure that we shall use very often below).
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The functions h, f, will be holomorphic in the new coordinates in a
domain that we have, to some extent, tailored to our needs. They will, in
fact, be regarded as holomorphic in a domain containing:

WOEW(KO, Po> &09 "‘I'O)
= U_ {1Po

s,uefg

s lq0!<K0’ lAOj_A?(S9 U, Po 4o P’)'

<pg, €7%0<|z;|<e®, [nl<p,} (5.19)
where the sheet (s, u) - A° (s, u, J, p) is defined by (5. 14) with:
(5, WeFo=Fox[—u,ul, F,=X(C,) forsome Cy>I, (5.20)
In the coming analysis the constant C, will be left as a free parameter
and will be chosen at the end in order to check (5.4). Thus, using | u ‘ <1/4,
in £, it will be true that:
|0, . V|T1SColV],  VVeZ'"L, V0
| g su l -1 é l—‘0
where, see (3.1), 1 is a diophantine constant. Note that the just introduced
parameters Kq, Po, &g, Ko are not, in any sense, the maximal ones compati-
ble with the analyticity properties of 4, f;.
All our arguments will have dimensional nature involving combinations

of the sizes of various functions, hence it is convenient to define the size
of a function F, holomorphic in a domain W, as:

uwaﬁmsgmm%&zm (5.22)

(5.21)

where, of course, the symbol ||.|| is incomplete and (therefore) it will be
always accompanied by the specification of the domain W considered in
evaluating (5.22), unless obvious from the context.

Let us collect here the positive parameters E,, Ty, €, Mg, go that we
use to measure the size of Ay, f, (compare (2.7)}:

IoblsEs J@h 1Ty ULz 1o
| @%ho) ™ |= Mo | [@%ho) ™! Oxho-Oxhol ™t (| <80
where ||.|| is considered in W, see (5.19). This is consistent with the

previous meaning and usage of the previously defined values of E,, 1, T'y.

The holomorphy of h,, f, imposes restrictions on the relative values of
the above constants; namely there exists B,>0 depending only on the
number / of degrees of freedom and such that:

EoCo>Eo I, 2B,, Mo Eopo ' 2By, g80Ejno2B, (5.24)
which we will repeatedly use for the purpose of simplifying bounds, at
the expense of their sharpness; (one can take B,=/"1, see appendix A4).

The quantities in (5.24) have the physical interpretation of ratios of the
various relevant time scales relevant for our problem.

Vol. 60, n° 1-1994.



26 L. CHIERCHIA AND G. GALLAVOTTI

Our basic tool (already used in obtaining (5.17)) for bounds on a
function F, of one variable, holomorphic in a domain 2 will be to restrict
it to a smaller domain 2’ = 2 and to estimate the »n-th derivative of F in
2’ by n! times r~", with r=distance between 2’ and 092, times the supre-
mum of F in 2. We call such a bound a dimensional estimate: it is a
consequence of (one among) the Cauchy’s theorem(s).

In performing dimensional bounds it is convenient to deal with dimen-
sionless combinations of the main parameters (5.23). Thus all our bounds
will naturally involve the following dimensionless combinations of the
parameters Eg, ng, Co, I'o, 305 €05 Po» Ko» Eos Mos Mo that we have associ-
ated with our hamiltonian [See (5.23), (5.18), (5.20), (5.17), (5.19)]:

E,C,, CoI'g?, noEoPo_la g0 E§Mo» X5 p0 ' EO_IEF:(;I(]'*‘&O)a Ho» 7‘0}
g0 Eg 1 po?
(5.25)

and we see, from (5.17), (5.24), (5.20), and from (5.18) and the comment
following it, that all the elements of the first line are >B,>0; we shall
impose, without loss of generality, that the element of the second line is
<1)2.

To help reading the formulae we often close in parentheses the above
dimensionless combinations of parameters, even tough they may not be
necessary.

Given a function F holomorphic on W, see (5.19), we introduce the
Fourier coefficients F(A, p, q) and the Taylor coefficients F (A, 2) of
the expansions:

FA zZp, = Y Fy& p97= Y Fu@ Dp"¢ (5.26)

vezli—1 h,k=0

where z;=expia; and z =[]z}i=[]€"%, (the latter two notations will
j j
be used interchangeably).
Thus we can introduce the following functions (truncations of F), for
N20, |v|=Y|v|:
j

FISN(A Z,p.q)= ¥ FilA p.ge™,  FM=F-Fi=N
|%N (5.27)

FP(A, z, w)= Y F,.(A, 2)w

hz0

We can now begin our sequence of estimates leading to the proof of
lemma 1’ and lemma 1.

Annales de I'Institut Henri Poincaré - Physique théorique



DRIFT AND DIFFUSION IN PHASE SPACE 27

The following dimensional estimates hold for various truncations of f; ;
given N, d,:

“fE)§No]”§B180&EM 3y P, “f5>N°]||§BlﬁoEJBI 3y P1e %0 % No/2,

|| FE=NIP (| =B, o €5 P18 P, [If‘oéN°]—f5§N°]DH§Bl8056”‘56"1,}
(5.28)

where the ||.|| is evaluated from (5.22) on the domain

W (ko e %, po, Ege™%, ) and the inequalities express simple dimensional
estimates in the sense defined above: the constants that arise have been
adjusted so that only the two parameters B,, B, >0 are needed. Sharper
bounds would require more constants; but we are not interested in sharp-
ness of the estimates (in this paper).
We assign, a priori, a sequence 8,>8,... of positive numbers such
[ e}

that 4 )’ d;<log2 and such that §; does not approach zero too fast (e.g.
j=0

8;,=(1+;4)7127*log2): it will be a set of auxiliary parameters that we
shall use in our inductive construction. Below we introduce sequences of
other parameters B, B,, B3, ... and B,, B,, Bs, . . ., depending only on
the number of degrees of freedom / (and on the diophantine constant T,
see (3.1)), and we shall suppose the B;’s and the B,’s increasing (there will
be, however, only finitely many such constants).

Let N, be such that (5.28) implies || f§7Nol||<O(ed); for instance,
recalling that g, Eg ! py ! <1/2, by the remark following (5.25):

No=—2&;'8;'log(eoEq ' po ") R
I /&N [ <B, 8o P13 1 &5 Egt pgt  (5.29)

Calling (A,, %y, Po, qo) the canonical coordinates in which we describe
our initial hamiltonian as in (5.2), we consider the canonical map defined
via a generating functlon which, dcnotmg the new variables with a prime,
is a function (I>(A’ D', %, go, 1) given by:

0-J2 @+ 809004, @—p' 9, ] = —fiENI+FE=NP - (5.30)

where go= go(A J, w=0h (A J, W), (1)0=(D(A J, W=oy ho(A’ A1)
with J=p'q, and the bar denotcs average over the a-variables.
The function ® can be written:

(D(A‘,’ &0’ p,a q09 H) N . n
;, AI, ezv.uo /
_ Z — f(l) e ( _’H) _.,P ,ql(c) (5.31)
Ih=k|+1v1>0 ~i0o (A, p'qo, ). V=80 (A, P’ g0, W) (k—h)

|vI=Ng

The function @ is defined in a domain:

W (k0 e7%, Do, Ege %, 1), Po<Po (5.32)
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(hence smaller than the one where (5.28) hold), where p, is so chosen to
control the denominators in (5.31). By dimensional bounds one checks
easily that if:

Po=Po[4/E; CoNG* 1177, AgBoTp<47! (5.33)

[cf. also (5.18)] then, for |Aj—A?(s, u, J, w)|<po, 0<|V|SN, and
|J|<x3 one has:

| —iog (A", I, p).v+go (A’ T, W (h—k)| T L2C ((V[+|h—k]) (5.34)

see appendix AS.
The last inequality can be combined with dimensional bounds to imply:

|@|<B,&5P285P2¢,C, (5.35)

for suitably chosen B,, B,>0, and in the domain (5. 32).
The canonical map associated with @ is generated by the following

standard relations (omitting the explicit p-dependence):

A’0 = A., + a; ) (A.’9 &'.0’ P,a qo)a Po =P, + aqo @ (Aﬁ, &03 p,7 qO))

0

~r - - Ar = ’ ’ A 12 (5'36)
o' =0+, ®(A', o, P's 90 q=qo+6pl®(A,ao,p,qo)}

which could be written in the more precise complex variables notation,
[See comment after (5.26)], by replacing a, by z, in the argument of @,
writing iz, ,.azoj for a,oj and replacing the third of (5.36) by:

Zj=z, jexp[idn, @ (A’, 2o, P', qo)] (5.37)

To obtain a map € from (5.36), one has to use the implicit functions
theorem: in so doing the domain of definition of # has to be taken
somewhat smaller than the domain, (5.32), of definition of ®@. If we want
@A, o, p', ¢, ) to be defined on the domain:

WEW(Koe-”O, Eoe“ﬁo’ &oe_”o, Ho) (5.38)

(i. e. ““just giving up regularity” by an extra §,) we must impose a condition
implying that it is py 1 €51 85 2|| @ || <1, i e.:

x=B385P355%3 (g Co Py ) (o Co) N5 1 < 1 (5.39)

with B;, B; conveniently large.

This follows from a trivial implicit function theorem. After a moment
of thought one realizes that such a condition implies at the same time the
injectivity of the map (5.36), the non vanishing of its jacobian and it
also imposes that the image of the boundary of the domain
W (1o €720, po, &g e~ %) where ||®@|| is defined stays well away from the
boundary of W: in appendix A4 we have called such an argument an
image of the boundary lemma, (See, for instance, [G], §5.11). Here (5. 18),
i.e. py<k3, has been used to eliminate k, from the condition.
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-

The map € : (A, o', p', g, wWeW - (A,, &, Po» go) Will take the form:

ey o Ly
ap=o'+A(A", o', p', ¢)  qo=q 1+ O, (A", &, p’, q)
and in the domain W the bounds:
|0 || <X Po 8o, ||A0||<x‘c080} (5.41)
| A ll<x86  ||®oll<xko8o

are valid, with x defined by (5.39), and p,<x3 has been again used.
The map € will transform the Hamiltonian (5.2) into:

hy (A, pg, W+ (A, d, P, q, (5.42)
where: . .
hy=ho(A’, p'q', W+/o (A, ' q', p)
A1 ) - A7 T da
oA P g, W=Y fosuA, W@ q )"_ffD(A o«,p'q, ”)(2 o
k=0
(5.43)

The functions A, f; are easily controlled (by “just giving up a bit &, of
regularity” in each variable) in:

W=W (kge *%, pye 2%, £ e 3%, ) (5.44)
by using dimensional estimates, from (5.40), (5.41) and along a well
known elementary scheme, see [G] section 12 ; the result is:

” oh, HW <E,(1+B,85%(gopo " Eg 1))

o L (5.45)
“fl HW§B4 E.>B4 3o 5480 (g0 Eo ! Po 1)(Eo Co)2 NBH }

The next step is to study the equations for ae C'~! given by:
a/;' hl (A’O + Ea J, H) = ('Ssu’ (5 . 46)

with (s, u)e .y, A°=A°(s, u, J, p), see (5.20).
By Taylor expansion this can be written, setting My =055k, (A°, J, 1),
as:
a+Mgln(a)=0 (5.47)

and My ! 71 (a)= —m (a) can be bounded by:
Mg 'n(a)|<412ng(eopo ' +Eop>pg?),  if [a|<p<po/2 (5.48)

The (5.47) can be studied by applying the implicit function theorem.
The usual argument about the “image of the boundary” implies the
existence of a unique solution to the equation a=m(a) with |a|<p if
b||m|,p~*<1 for a suitaby large b: for instance [G, proposition 19,
p. 490] shows that =28 is sufficient (but b=2 would also be sufficient).
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Therefore we take:
p= Bo (€0 Eo po 1)J‘_So < Bo 8o (€0 Eo Py y (5.49)
412b(n0Eopo M 4

where % €(0, 1) is a free parameter that we eventually fix close to 0
(e.g. 1/4) and b is as above (e.g. b=2).

We deduce that a sufficient condition for the existence of a solution to
(5.47) with |a|<p is:

1>412bmno (g0 po ' +Eop? po 2) p~ ' =417
_ “1 —1Po, P
xb(noEoPol)(soEolpol‘é)“"p—)

0
1)2

3 -
1)1-141 b(nOEOpO &+_1_<1 (550)
3o Po 2
and the latter condition can be imposed by requiring:
Bs&5 585 P (g9 Bg ' pg ') "* (Mo Eg pg *)?
(EoCo)[—log(eo Eg ' pg NI“* <1 (5.51)

<= 4I°b(eEq'py

for suitably large B, Bs.
Setting A (s, u, J, p)=A°(s, u, J, p)+a we get [See (5.48)]:

R N 1~ -1 -
IAI (s, u, I, ))—A°(s, u, J, H),<P<ZP060(80E0 Ypo P (5.52)

The free constant y could in fact be taken zero, at the price of having no
€, dependence in the r.h.s. of (5.52): a property that we do not want in
later estimates.
Therefore (5.52) insures also that (A, a, p, q, p)E(A‘l, a, 0,0, 0) lies
very well inside the domain, W, of definition of 4, +f,, (i.e. of f,).
Choosing suitably B¢ and B¢ one easily checks that the two conditions:

Bs g.»(; Ps 85 P (€9 Eq ' Po ) (Mo Eo po 1)? (CoEp)[log (Egpogo DI <1
A ToEy<47!
(5.53)

imply all the conditions imposed so far [i.e. imposed in (5.51), (5.33),
(5.39)].

With the above defined (s, ) - A (s, u, J, W) we can define, via (5.19)
with 0 — 1, the set:

W, =W(xq, p1s &5 Hy) (5.54)
where: .
K15K03_45°, g =E&pe %, 11 =Ho,
P1=po (B, &(; B7 80_’37 (Eo Co) (logEq po/eo) ™) ™! (5.55)

C,=C,, =TI,
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Note that for B;, B, large enough it follows that p, <p,/2 so that the
domain W, is strictly contained in the domain W, see (5.44), of definition
of hy, fi and the above definitions, via dimensional estimates, allows to
control all the derivatives of h; and f, in W,.

The new parameters measuring the size of 4, f; (¢f. (5.23), (5.16)) can
be taken, by (5.45), to be any parameters E;,g,, 11,, A, verifying the
following inequalities:

E, 2 E, (1+By3;% (¢ p ' Eg'")) ]
e, p1 "E7 2By 8858 (g0 pg ' B 1) L
(B, C0)3 (—logeg, Ec;l Po 1)2 ¢+ (5.56)
N1 ZMo (1 +Bg 858 (Mg Py ' Eo) (80 Eg ' p5 1))
A=A+ Bg(EoTp) (50 Po ! Eo—l)

provided the conditions in (5. 53) hold.

Following the familiar pattern of KAM theory we are now going to
iterate the above scheme, i.e. we shall label by indices j=0,1,2... the
Hamiltonians h;+ f; together with their size parameters (g;, E;, . . .) obtained
by sequentially applying the above scheme. This procedure makes sense
provided the analogous of condition (5.53) are satisfied at each step of
the construction.

We claim that one can find B, B depending only on /, T and large
enough so that: R

B&5P (g0 Po ' Eg (B Co)® (Mo By po 1)’ <1 (5.57)

implies that the above scheme can be carried out an infinite number of
times.

To prove the claim we proceed by induction and to simplify the discus-
sion we introduce the following dimensionless parameters:

g;=g;p; 'Ej',  E;=E,C, m;=m;E;p;’ (5.58)

7

and a number 1~ which is any prefixed number less than 1. Given 1~ we
fix the so far free x so that x>1—1"=0" (one could already say that x
is any prefixed number close to 0 (e.g. 1/4) and 1~ is a free parameter to
be eventually fixed slightly above 1/2: but we prefer to keep the parameters
free as the inequalities look probably more transparent in this way).

Furthermore we impose the following conditions which permit simple
bounds on the r.h.s. of (5.56) and (5.53):

By 57 PEl7 <1, Byt Pe8PEl (logs; )€+ M) El<1, BSSJ.‘"BE}_ﬁj<l}
Bﬁgj—pssj_ﬁ65}—ﬁ?Ej(_loggj)‘r+1<l
(5.59)

and in terms of this definition we fix the definition of the parameters
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verifying the analogous of (5.56) for general j as follows:
EJ'H =Ei(1 +§?+)’ Ej+1 =E}+’ §j+1=‘-’_48"§j
p;(; 5,‘)57

B, E;loge; !

Tl,-+1=n,~(1+5}’+), 7\',' —7\' +5°+, Pi+1=
Cj+1=cj9 rj+1=rj
where 1 =2—17,0*=1—1" (and for j=0, &;_,=§,).
Hence if €, is small enough (depending on the value chosen for 17) we
see that Vj:

E;< 2B, M= /2M0  M<2h,  K2Kof2,  §2E2
(5.61)
so that, if g, is small enough compared to 1 (depending on the choice of

the number denoted 17) and if Ay E, T, is small enough (i.e. <871), it
will be A,E;T";<4~! and:

Jit T
Pi+12P; & 2*(log2)”! 1
1= B, (e Cy) (A+/4%  (1*Yloge,* (5.62)

> >po (B7 &0 [:7 (E CO) log 80 1) j—1 (1 +_])2' By (1 +)—j(j+ DleUj_ 1
n;S4n00;

for some B’.
Thus we see, by taking into account the rapidity of convergence to zero
of g; and if B_, B_ are suitably large, that the conditions in (5.59) are

equivalent to:

B_gl <1, B_E P-¢ Ei<1

L .E"_f 0 (5.63)
B_E5P- (o) ! 6anSEo<1, j20

if 17~ is defined to be slightly smaller (by any prefixed amount) than the
value fixed for 1~ appearing in (5.59).

Choosing 17, 17~ slightly larger than 1/2, and taking into account the
expression in (5.62) for o, it follows that all conditions are implied by
the following:

By EsPog, ESna<1 (5.64)
where By, By are constants depending only on /.

The above discussion contains some “hidden” assumptions on the initial
data, namely (5.20), (5.9), and 84, E, I’y <1. They are verified automati-
cally if the parameters p,, Ko, Mo are chosen as prescribed by (5.18),
(5.20).

Hence we can say that (5.64) together with (5.9), (5.20) and
4),E,I'y<1 are implied by:

By&;Pog, Egng<1 (5.65)
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possibly readjusting By, B, (recall, as well, that I’y <C,). As we shall see
below this is the final condition under which lemma 1’ holds.

This completes our check of the claim in (5.57).

Thus we can construct, for all j=0, canonical transformations
%;(%,=%) mapping W, into W; (W, is defined in (5.54) with 1—;
recall that p;=p,). Such maps are close to the identity within ||®; ]| p;}
in the A-variables and within ||®;| ;.Y 8/} in the p, g-variables and
within ||®; &/, 873} in the a-variables.

Their derivatives of order k in A’s, & in the o', z in the p, g are
bounded by multiplying the above bounds by p;¥ ;7 8;*7% Since
| ®;|<B,E;P28;P2¢,C, [See (5.35), (5.60)] we realize that the map €,
approaches the identity very quickly.

Taking into account the (5.52) it also follows that the sheets Z7 defined
by (s, ye £, — Ai(s, u, 0, p) approach a limit sheet:

2= defined by (s, wyely— A® (s, u, 0, ), A (s, u, 0, 0)=A,, (5.66)

and control is kept on any prefixed number of derivatives of Z*: here
we have used that, [See (5.52)] x>0.

Furthermore the domains of holomorphy of the maps € ;» hence of
,€,...4,=%" do not shrink to zero in the «, p, ¢, p variables.

If we call 51. (A', «, p', g, p) the generating function of the composite
map €, the above remarks imply that & can be extended to a C
function defined in the vicinity of the sets W;: the extension, which we
still denote <T>j, can be made in class C” for any # so that @j converges in
the C"-norm to a limit @, (simply because the variations of the ®,’s are
basically bounded as the @, i.e. by B, £5 P25/ E, p; [See (5.35), (5. 58),
(5.61), (5.62)], in their analyticity domain ; hence they have their deriva-
tives very small and therefore can be extended remaining small), see [La],
[Sv], [CG] and [P6] for similar constructions.

The limit &, will be uniquely defined on
joole—lx{lpl
with (cf. 2) of lemma 1:

<K»

g|<x,},

K 5.67)

Ko =™

Xo
2

and it will be real-analytic in the &, p’, g, variables, C"-smooth in A’
0o, P'> g, 1t prefixed number n of derivatives if &, is small enough.

Therefore ®_ generates a canonical map, €, which for A’e 2 takes
the form [¢f. (5.5)]:

KO=K,+§,(K’9 ‘j;: D, q, IJ) &0=\F+K’ (An, \Fa D, 9, l“l')

re R T re AT O (5'68)
Po=P+AN (A, V¥,p,q. 1)  qo=q+O (A", V, p, g, ) }
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and for A’'=A® (s, u, pq, u) the solutions of the motion equations take
the form (5.11) with «,, g, defined in(5.7), (5.9) and with
Y =ul, (s, u, J, p) defined by [cf. (5.16)]:

Oyho (A (s, u, I, )= (1t ) g, =(1+7) g (5.69)
where h,= lim h; Note that if we denote by H, (A", V, p, g, p) the
jo

original hamiltonian (5.2) computed in the new variables defined by ®_,
it is:

he (K= (s, u, pq, u), pg, W=H, (A (s, u, pg, w), ¥, pg, B) (5.70)
Furthermore /, (s, u, pq, W) is analytic in p, g, p if (s, u) are fixed in .%,.
The parametric equations of the whiskers (5.10) are now immediately
obtained in terms of (5.68) and of the transformation (5.3) of lemma 0.
Setting:

z=(A® (s, u, pg, W, U, p, ¢, 1) z=(A®(s, u, pg, W), P, 4, u)} 5.71)
E=z+E (2), A (2), ©' (2), 0)

we find [¢f. (5.10)]: ~ R
A, J, W=A"(s, u, 1, W),
(= A, (0,00=A,)
_ EWpgsuw=E@,
E@.p. g 5.1 =K@ +5Q-5C)
A, p. . 5. 1, W=RQ-R (),
OW, 1. ¢, 5w W=SO-SG)

The linearity of the flow on the surfaces (5.10) follows because f; tends
to zero very fast with all its derivatives, including the A derxvatlves in
spite of the fact that the A-domain shrinks: in fact the derivatives are
bounded, for real A, a, p, g, by &; times some inverse power of p; and
g;p; ¥ — 0 for all k20, by the inequality (5.62).

Note that the H by our construction, has derivatives with respect to
¥ vanishing if A’ A» (s u, pg, W), (s, uyes, [See (5 70)]; points it
depends non trivially on . Hence for p=¢=0, A’=A® (s, u, 0, u) and
(s, uye F, the (5.68) describe invariant tori I o (5, u), and their whiskers
are obtained by considering p=0, ¢#0 or g=0 and p#0.

We express (5.65) in terms of the more fundamental parameters
Ko» Po» 5o Of lemma 0; see (5.18), (5.25), (5.58). If we assume for simpli-
city that for a suitable constant B,>1 one has:

B, po<i2 (5.73)

(5.72)

e

so that [See (5.18)]:

Po
Po= % = (5.74)
B(Eomopo M) (Eo 1_‘0)2
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then (5. 65) becomes:
Bio(e0Eg ' ps ) (Eo Co)® (E,o 1—‘0)8 (Eomopo )’ E—B‘o <1l (5.75)

Finally, we see that, in the case of interest to us, &, is of the form ue, for
some €,, so that the condition of p small takes the form [See (5.75)]:

|| <mo=[By; & P11 (8o P Eg ) (Bo Co)® (BoTo)® (Mo Eo P )11 (5.76)
provided 2I'; <C, and for suitable constants B, B;;.

This is still not completely explicit as the values of p,, Ko, &, are not
the analyticity parameters of the original hamiltonian. In fact they can be
deduced from the latter via the application of lemma 0.

Lemma 0 allows us to take [See appendix A3, (A3.39) and (5.73)]:

SRR
2 Bm’ K2 (6Tx Hoio, p'o (5.77)
_ . (p %2 13
=min<{ —, = 5, =2
Po {2 B } &o 5

0
if p’, &, p, & are the original hamiltonian regularity parameters (See §2),
and m, I, €, B, x, 6,, 0,3, o are introduced in appendix A3, see (A3.3),
(A3.47), (A3.49) and (A3.53), (A3.39).

We can also deduce, from the analyticity in p, a simple bound on the
size of the variation |A, (s, u, J, p) —A°(s, u, J, p)| and of the variation
of the whisker graphs, i.e. of the functions in the r.h.s. of (5.68) and, by
dimensional estimates, consequent bounds on their derivatives. We see
from the above analysis that the bounds (5.41), (5.52) must hold, with
different constants replacing B5, B; for the corresponding functions in
(5.68). Hence for suitable constants G,, G:

o (1A= (s, u, )= A%(s, 4, ) ID=Galpfne!
Po IE [+ 8 A |+ p A+ @[ <G| no !

where the norms are evaluated by fixing (s, u)e.Z; here we have just
bounded the value at z of a function holomorphic in a disk of radius z,
and vanishing at the center z=0 by its supremum times |z|/z,: we take
z=p and use the holomorphy in p.

And, using (5.52) and (5.35), (5.41) the constants G,, G, can be easily
expressed in terms of our dimensionless constants:

GAo=B1» [(Eo E; ' po ) (Mo Eo po HIF } (5.79)
Gy=B,,(EqTo) & P12[(80 Eq ' Po 1) (Eo Co) (Mo Ep Po D17

for suitably chosen constants B,,, B;, and having denoted [x]” the func-
tion xlogx~! for x> 1.

The function y* in (5.11) is the value u, in (5.69): it is analytic in
|J|<x3/2 [See (5.61)] and |p|<|p,| and it is bounded there, for all

}(5.78)
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s, ue %, [See (5‘20) (5.17), (5.61)] by:
Eo)(EonoBo")(l " l”') (5.80)

o Ho

To check (5.4) we simply use that the above proof has a free parameter
C,. The set = (C,), see (3.1), has measure at least (s, —s,) [1— (K/(DCg)*/)]
by the assumption that % is a diffusion path, see (3.2). Therefore we
choose, taking into account that the constant C, appears to the power 6
in the basic condition (5.75):

Co=To|n|™"7 = Z,=Z(Cy (5.81)
Then we see that the constants k, K, ¢ and ¢ of lemma 1’ can be taken:
k=T,, K=K (E,I,) ", c=7, c=Tt (5.82)

(where we have replaced D by E,: See 2) §3) and, what is more important,
the smallness condition on p can still be met.

This finishes the proof of lemma 1'. Note that the smallness condition
on |p| [i.e. (5.75) with Co=T|pn|~""] does not involve g, (defined in
(5.23)): such a quantity will appear in fixing the energy in order to get
lemma 1 as a corollary of lemma 1’.

We now let p, y=0, A°=
A® (s, u,J, p) and, fixing se.#,, we try to ﬁnd u= u(s J, w) so that
the real part of the energy E(s, u, J, p) associated to the initial data
(A=, 0, p, g, 1) coincide with the prefixed value E=hy(A,, 0, 0) (See 1)
of §3). In view of the above construction, the energy E(s, u, J, p) is given
by (compare with (5.69), (5.70)):

E(s, u, J, W=hy, (A= (s, u, J, ), J, p) (5.83)
and by Taylor expansion at p=0, u=0 [See (5.7), (5.8), (5.66)]:

ReE(s, u, J, W) =E+u(@5ho (A, 0, 0).[6,A,],- o)+BG< el |J2|>
u* Ko
=E+u[G,. (03ho) m1+BG< # el 'U) (5.84)
Ko Ko

where the derivative 3,A,, is computed by differentiating (5.8) and
0%hy=0%hy (A, 0, 0); B is some C* function (at s fixed) with |B|<1 and
the constant G can be taken to be proportional, via a constant depending
only on /, to Ey(Eyn, pg 1)? (recall that the constant u, see (5.9), can be
taken to be a numerical constant times (ny Eq pg 1) ™2, see (5. 18)).

The first two derivatives of § with respect to u, L, J can be bounded by
our dimensionless constants. Hence, recalling the definition in (5.23) of
go,, we see, by the implicit function theorem, that under the further
condition:

B3 (1| Ko ) (80 Eo Po) (N Eo po )
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EB13(|Hlugl)(goE%no)(Eonof—)gl)<1 (5.85)
we can find u=u(s, J, p) as desired i.e. so that [See (5.83)]:
E(s, u(s, J, 0, J, W=E (5.86)

Therefore condition (5.85) together with (5.75) with Co=Ty|p| /7 are
sufficient to yield lemma 1’ and lemma 1.

The functions v, &', A, A, ® of lemma 1 are obviously related to the
corresponding (but different) functions of lemma 1": just set u=u(s, J, p)

in (5.72), (5.71) and in the definition of ¥’ [¢f. (5.69)]; e.g.:
YA, W=y, s ud, s, W, w, }
EW, p ¢, 5 W=EWV, p, ¢, 5, u, s, p), p), et

and the function y(J, s, p) is just y=u(J, s, p). The functions y, Y’ are
easily seen to satisfy the bound [¢f. (5.69), (5.17), (5.18)]:

(5.87)

sup IYla IV’I§EEBZ(E0 NoPo 1)? (5.88)
se S0, nel—po-nol
13 1<%3/2
Bounds on |E|, |A|, |A], |@®] are easily obtained by recalling their

definitions, (5.71), (5.72) (for the functions of lemma 1) and (5.87) (for
the functio_lgs of lemma 1), the bounds (5.78), (5.79), and the bounds on
IR|, |S],|8] [See (A3.54)]:

Po IEIHE 1A +p~ |A+E @] <Gy|nlns'  (5.89)

where Gy is as in (5.79) (actually increased by a factor 2) and the norms
are taken at se#, fixed for the functions of lemma 1, or at (s, u)e &
fixed for the functions of lemma 1'.

Finally, we remark that all the requirements [(5.75), (5.76), (5.81),
(5.85)] we needed to prove lemma 1, 1 can be enforced by requiring the
single condition:

- ~ =

* — £-8 1\7 14 -1R/-1\17 2 -1
0
'H|<H =[[B& "(MoEopo ) (T Eg)'* (g9 po ' Eq M)17 (80 EZ Mo)]
(5.90)

where B, B>0 are suitable constants depending only on / and Tt [See
(5.23), (5.25), lemma 0 and (5.76) to refresh the memory about the
various parameters involved].

This completes the proof of lemma 1' and lemma 1. In fact we have
proved:

LeMMA 2. — There exists a canonical map €(p’, ¢, A, o?)=(I, A, o, &3
of class C" and a line i”u:s—n&'p (), contained in the energy surface of
energy E for the perturbed hamiltonian (2.9), of class C" with the properties:

1) € is C*-close to the identity as p— 0, &, is C-close to & as n—0
and the domain of € is a set of the form VxT'"1xS2? where V is a
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neigl;borhood of & containing ¥, and S? is a neighborhood of the origin
in R,

2) For s in a set of measure 2(1—-K|p|'), K, ¢>0, the set
% (A, (s)x T'"1x S?) is invariant for the flow generated by the perturbed
hamiltonian (2.9).

3) The derivatives in A’ of the hamiltonian (2.9) regarded as a function
of the new coordinates (p', ¢', A', &) as well as those in p’, ' at constant
p'q' vanish on the above set, so that the flow is linear in the eT' ™!
variables and hyperbolic in the p, q variables.

4) Explicit bounds on the parametric equations of the invariant tori, on
their whiskers and on the main dimensionless parameters involved in the
construction are provided by the bounds found in the course of the above
proof.

This lemma is a quick if a little mysterious, way of summarizing the
analysis of this section.

Another important corollary of the above lemmata is that they can be
shown to cover the case of a forced system:

H=0B+H,+u f=0B+h(A, p)
+PL A, o, W+pfLA ¢, ¢, A p (5.91)

where B, A are a pair of conjugate action angle variables and
(A, @)eR'=2x T~ 2 are other action angle coordinates which will be sup-
posed anisochronous, i.e. such that ||(05h)™'||=mo< + o ; to compare
with the previous notations one should set A= (B, A) and a=(), ).

In this case the notion of diffusion path has to be suitably adapted. We
consider a curve in A space, & ={s—> As} and define X (C) exactly as in
(3.1) with A replaced by A and we say that .# is a diffusion path if (3.2)
holds. In other words in forced systems the action of the ‘‘forcing reservoir”
B does not enter into the definition.

The following technique, invented by Poincaré, applies remarkably
well to this case, see [P], p. 118, tome I, ch. IIIl. Note that, if
Hy(, A, 9)=h(A, W+P(, A, @, p) and H is as in (5.91), the hamil-
tonian:

. H? - o - ~
H,(A, o, p)= — =h,+f,, A=(B, A),a=(\, o)

2E (5.92)

h,(, B, A, ¢)= %(mZB%HngszHO)

where E+0 is fixed arbitrarily, is such that 4, has the property that [See 1)
of appendix A9]:

2 1-2
det (9% h,) =det (03 h,) = ‘% ( h—EZ> det (03 h) (5.93)

Annales de I'Institut Henri Poincaré - Physique théorique



DRIFT AND DIFFUSION IN PHASE SPACE 39

where in (5.93) we evaluate the derivatives at I=0, ¢ =0 (hence P=0).
Thus 4, is non degenerate and, furthermore, at =0, ¢ =0:

Oxhy=(Oghy, 0xh)=(®, ®)  if hylgg=0.0=0B+A=E (5.94)

and we see that the line %, obtained from % by adding to each of its
points a coordinate B, computed from the equation ®B+#4(A,, 0)=E is
a diffusion path for A, in the sense of section 2.

It is immediate to check that if z (¢)=(A (¢), «()) is a motion for (5. 92),
then z (f)=z(t/c), with o =(H, (A (0), «(0), p)/E), is a motion for (5.91).
We can thus construct, by using the above lemmata, whiskered tori for
h,+f, (and hence for H).

For a proper usage of the bounds involved in the above lemmata, one
has to estimate the basic dimensional quantities. Fixing the arbitrary
parameter E=4p, max {||dzh|, |@|} we see that:

’

coB+h(A)_1 _ o)B-i-h(A)_1 <1
E  1B-Byiso E 2
A=A ll1=po (5.95)
p E=hA)
()

and this allows to bound the norms, || (8 h,) ™" ||, || (@;4,) ™|, || £2 ||, associ-
ated to H, in (5.92) in terms of constant times the corresponding quantities
for (5.91), while we can take E,=P(||0zh||+|w|) and go=B(E,po) "
[See also 1) of appendix A9] for a suitable constant §; of course the norms
referring to (5.92) are taken over the action domain |B—B,|<p,,
|A—-A,||<po [See (5.95)). Thus we see that the statements of lemma 1’
and lemma 1 just carry over to the present case under a condition like
(5.90) with:

u*=[B& " (Mo Eo Ps ") (ToEo)'* €0 p5 " Eg D" (Mo Eo po ]! (5.96)
and with the same quantitative bounds established in the proofs, provided
we interpret the notion of diffusion path in the way described above.

Finally, we remark that the whiskered tori that we obtain for (5.91)
via lemma 1" applied to (5.92) and via the rescaling described after (5.94),
have, for all s€ X, and ue[—u, u), the A-frequency equal to ® (as it should
as the clock velocity ® cannot change, just because it is a clock).

6. LARGE WHISKERS. HOMOCLINIC POINTS AND ANGLES
In section 5 we have constructed invariant tori surviving the onset of a
perturbation as well as the parts of their whiskers in their immediate

vicinity. We now derive the equations of the whiskers away from the
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invariant tori with the purpose of finding whether they contain homoclinic
intersections.

The whiskers can be continued to form a full invariant manifold by
evolving them with the solution map (I, A 9, 0)— Sk, A, o, o?) associ-
ated with the perturbed Hamilton equations generated by (2.9). We regard
the map S} as defined in the original coordinates, which are globally
describing . our system and we shall call Jocal the part of the whiskers
constructed so far, via lemma 1’, denoting it by W' (s, u).

The full stable whisker will be:

Weane (5 0= U SE{ (L, A, ¢, 0)e Witk (5, ) } 6.1)
ts0
for values of  small and se £ ,=Z (C,), see lemma 1’ section 5 and (5. 20).
Lemmata 0.1’ imply that this set can be described, for |@|<@, and |p|
small enough, by parametric equations:

I=I(p, o, 1), Ao, ap), |o|<@¢, aeT ! (6.2)
where @ is a priori fixed in the following discussion (to be <2m in the
case of an open (See §4) separatrix while for closed separatrices, |9 | <@
should be replaced by @, + 3 <@ <®,,, — 9 for some 3>0). To fix ideas
and simplify notations we shall discuss here mainly the stable case, the
unstable one being completely analogous (See also below) ; however, when
needed, we shall attach to the above functions (6.2) superscripts to
distinguish among the two different cases (such superscripts should not
be confused with the parameters s, u in (6.1) and elsewhere).

Fixing se #, and u small the functions A (o, o, w, Lo, o, ) have to
o e T'~ ! there are @, o such that:

SEA(9', o, W), @, A9, &, ), )= (e, &p), 9, A(e, &, p), @) (6.3)
and we know, from lemma 1, that for [@|, || small enough I(e, a, B,
A(o, o, p) are analytic functions in the perturbation parameter p.

We shall fix (¢, &) and try to determine the functions I (o, &), A (¢, ).

We begin by noting that S} is close to S}|,_, =S and depends analyti-
cally on 1, o, @, A, 1, . Also S? expands any @#0 to a value larger (in
absolute value) than ¢ in a ﬁmte (positive or negatlve) time.

Hence it is clear that, fixed ¢ and given Wstable (s, u), we can use (6.3)
with Iq)]<8 deT'"! and |t|<t; to define I(9, a), A(p, &) for |¢|<@,
oaeT' "1 and & can be taken to be any prefixed small positive number and
t; a suitably long (but finite) time.

And the remarked analyticity of S* together with the analyticity of

;‘t’:b,e (s, u), see lemma 1.1’.2 of section 5, imply the analyticity of I(.),
A(.) in their arguments, at fixed s, u.

From now on, in order to avoid confusion with upper indices c=s, u,
indicating stable/unstable, we drop the dependence upon the para-
meters s, u, which in this section will be kept fixed.
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Given a hamiltonian H=H,+  f as in (2.9) we write the equations of
motion for the vector (I, A, ¢, @)=X as:

X=G,(X)+pGX) (6.4)

and we remark that if @, & — (I* (9, &), A*(@, &), @, @), for |¢|<o and
for ae T "1, are the equatlons of the stable whisker, then:

E(p, 0)=I°(p)+ Z peos (o, @),  A%(p, @)=A°+ Z pr ™ (o, o)
k=1 k=1
(6.5)

Since in this section we shall mainly discuss the stable whiskers, we
shall also drop the suffix s (for stable) when this does not lead to confusion.
It will be useful to consider also the slightly more general case in which
the variable o is a function of p:
a=o,= Y apt (6.6)
k20
while the variable ¢ will be fixed once for all to be the value @ correspond-
ing to the point where |I| is maximal for the unperturbed hamiltonian
[¢f. §4; @=m for the pendulum (2.1)].

Furthermore if X*(#) is the solution of the Hamilton equations with
initial data X* (0)=(I* (¢, @), A® (o, &), @, a) then, for large enough ¢, X*(?)
is inside the vicinity of the unperturbed torus A=A°, I=¢=0 where we
can use the coordinates, described in section 5, (p, g, ).

Actually, by using the analyt1c1ty of the flow S and the analyticity
properties in p, g,  discussed in section 5, one can analytically continue
the functions R (A, p, ¢, 1), A(V, p, ¢, p), ... in (5. 10) to a domain around
the real p, ¢ such that | pq|<x* and around the real ¥, so large to cover
a vicinity of the points p=p, g=¢, JeT' ! corresponding to I, ¢ aeT 1,
where 1, @ is the separatrix point chosen as the origin. Therefore, after
the analytic continuation, we can write for Ret20, |Im¢|<& and €
small enough [cf. (5.10), (5.11) and recall that we are dropping the
parameters s,  from the notation]

P(@)=R(A, pe™ "9 0, )+ A+ a1, pe” 119 0, 1)
A()=A+EW+at, pe”+19 0, )
@ O=SA, pem 0, ) +O Y +at, pem T, 0, )
C@O=V+ot+AW+or, pe % 0, )+5(A, pe” 7, 0, ) J

and the expression of a, @ in terms of V, p are deduced from the above
relations with t=0. The constant & is, of course, small and cannot exceed
the width of the holomorphy domain of X°(¢). The same holds for the
unstable whisker with the obvious changes (i. e. exchanging the roles of p
and ¢ and considering Re 1 <0).

6.7)
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If:
Xe(, )=X0(t, )+ Y pEXE (L, )=X0(r, )+ X°(t, @) (6.8)

k=1

denotes the evolution of the initial point in (6.5), (6.6), on the stable
whisker, it follows from section 5 that X® (t a) has the form X (@1, t; o)
for a suitable analytic function X* (\|! t; q) pel‘lOdlC inV, o convergmg at
an exponential rate as t - o0 to X*(J, 0 ; &) per1odlc in , o converging
at an exponential rate as t — oo to X*({, o0 ; a).

Analogously, if st (¢, oc) denotes the k-th Taylor coefficient in the p
expansion of X*(1, o), then X* (¢, o) =X* (@1, ¢ «, W

Note that X** depends only on the first K+ 1 coefficients of oc ; to stress
this fact we shall sometimes write X*({, ¢, ol=¥). Note also that
X5, 1, ) is holomorphic in a domain |Im ; |<§, |u|<p.0, Ret=T and
Im ¢ arbitrary if |p|<p, with po, & small enough and if T is large enough
(for instance so that (p+x)e 72 <k, see lemma 1').

Recursive expressions for ¥, #* and the X* ({, ¢; o ) could be deduced
from section 5, however it is more convenient to derxve them directly.

To do this we put (6. 8) into (6.4) and introduce the following notations.

IfG( A, ¢, &, p) is a function and if p, m=(m;,, ..., m,,) and k' are
integers, we denote:

G (y=( B R OB TR B 02 G
me pmilmytmil.  om L my) '
kD =ty - kL K2, . okh, kP KR st Y ki=p
6.9)

where k%=1 if m;>0. Then, given &;, the (6.4) can be translated into a
h1erarchy of equations for the Taylor coefficients X* of X (s, a W=EX();
it becomes (omitting the stable index s):

21 m
X"—Z(f? Go)X°NXs+ ¥ (GoiX°(e) Y I [IX¥
|m|+p>1 (k'ii)m,k~p i=1 j=1
21 m _
+ Y GREXe@ y I IIX4 .10
|m|+p>0 (k§~),;,:k—p—1 i=1 j=1

where X°())=X°(#, «,) and the first term in the r.h.s. is separated from
the others being the only one involving X* with h=k. We write (6. 10) as:

K=LX*+F* - (6.11)
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where 9;G,,=L;, and F*=F* is simplicitly defined by (6.10) and (6.11),
so that:

- 612,‘, H, - 6}4, H, - 6;,, H, 0
L=L(n)= 0 0 0 0
- 02H, 0% H, oz, Hy 0]
52’1 Ho aIZK’A‘Ho 5?&‘» H0 0
—0,f—05,Ho
— aﬂf
L= n
F* (¥ of+ alzp H, (6.12)
Og f+05,Hy

where the zeroes in the matrix L appear because we make use of the form
(2.3) of H, and all the derivatives in (6.12) are evaluated at the point
X0 ()= (1°(7), A°, 9° (1), %y +®t+g(t)) and at p=0 (¢ (0)=¢ and g is the
phase shift introduced in section 4. And more generally F*(7) are defined
by solving recursively (6. 11), using (6. 10).

In fact we will check directly that (6.10) can be solved for every k=1
and that, for each o, the initial data:

=

~

X (0)= (6.13)

Bio =

can be fixed (i.e. v*, A* can be fixed) for each k=1 so that X* () has the
asymptotic properties dictated by lemma 1’ (in particular that Xk (?) is
bounded).

The check can be done by studying with some care the wronskian of
(6.11), i.e. the solution to the equation:

W=LW, W(©O)=1 (6.14)

In fact the solution to (6.11) can then be written:
t
X(t)=W(l)<X(O)+JW(‘C)—IF(T)d‘C> 6.15)
0

where we drop the index k on X and F to simplify the notation while
performing the k independent algebra that follows.

As mentioned above, we also suppose, for convenience, that the fixed
@ is so chosen that the solution i=i(¢p, A% of the separatrix equation
P(A°, i, , 0)=0 is maximal for ¢ =9, see (4.1).

Vol. 60, n° 1-1994.



44 L. CHIERCHIA AND G. GALLAVOTTI

The general properties of the wronskian matrix W (¢), solution of (6. 14),
can be found easily from lemma 0, section 5. Let us write [cf. (5.3), (5.2)]:

I R(p, a,q)
A a I,

= - EVO s 4, , a 6.16
0 XY », 9, ¥, a) (6.16)
o V+0(p, a, q)

Ho=h(a, pg, 0)=h(a)+E(pg, a)
the canonical map of lemma 0, for pn=0 (and dropped from the
notation), reducing to normal form the free part of the hamiltonian:
E(pq, a)=P(a, 1, ¢) (if the free pendulum is an ordinary pendulum like
(2.1), the (6.16) is the well known Jacobi map, and R, S are suitable
Jacobian elliptic functions, see appendix 9; note that here we use a
different order of the variables from that used in § 5).
If we replace:
pope™®,  goget®,  Joy+Qr
g=0,E(J,a), J=pq (6.17)
Q=0d;h(a)+0;E(, a)
the map is still canonical (as (6.17) is the solution of the Hamilton

equations in normal form for the free hamiltonian). Hence its jacobian is
a canonical matrix that can be written:

0,R %R 9,R 0

p

=U,00@ (6.18)

(=)

—

(=]
S O O

0 ;9 0 1

where the derivatives of R,S, &, § are evaluated at (pe™® qe”' a).

If (p, 0) and (0, ¢) denote the points corresponding to @, we denote by
U?(#), U*(r) the above matrices evaluated, respectively, at the points
(pe"" 0), (0, ge™); in both cases 9;Q=H=0%h, g=0 , E(O, a). Note also
that the entries involving the a-derivatives and all the 68 vanish as t —» + 00
(+for the stable case and — for the unstable one).

The representation (6. 18) is symbolic as the 1’s are in fact (/—1) x (/— 1)
1dent1ty matrices, the 0;R, 0;S are row vectors (or 1x (/—1) matrices),
the 8§ are column vectors (or (/—1)x1 matrices) while H, 93; are
(/= 1) x(I—1) matrices. Since, however, the notation is (after a moment
of thought) self evident we shall use it also in the following without
describing the obvious meaning of the matrix elements of U (f) and of the
corresponding ones of U (¢)~!.
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The inverse of the matrix U (¢) is immediately computed (because U (r)
is canonical):

U@ '=0(=-0)U, () '=T(-9

[ 9,8 0,5 -9,R 0
0 1 0 0

X < (6.19)
| —0,S —5p§ o,R 0
-0;S —(@;9)" o;R 1

The U (¢) is the jacobian of a family of solutions of the equations of
motion, hence it verifies (6.14) except for the initial condition ; so that:

W@H=U@®U©! (6.20)

We proceed to investigate the functions X*(#) with the aim of finding
explicit conditions which can be used to determine the initial data v*, ¥,
from the boundedness at + co of the X* and, more in general, to determine
recursive equations for the X*(V, ¢; o).

Let us write (5.10) as:

{=R(p’ E, q)+V+@s ‘]» ‘l—;’ H) (P=S(p9 59 CI)+V—(P: q’ \I;, ”)}

A)=ZI'_‘-V’T(P9 qa \I_;a ”’) &=$+5(Ps‘zQ)+V1(P, q’ \Fa ll)
(6.21)

where ae X, (defined in 1) of lemma 1, section 5 will be fixed throughout
the analysis and it will be dropped from the notations. As discussed in
section 5, the functions V are analytic in p, ¢, {, p for pg, Imp, Img,
ImV; small, say |pg|<x?, |Imp|, |Imq|<x, |Imy;|<E and |p|<p,, for
some E, ¥, p, suitably chosen as functions of the hamiltonian parameters;
furthermore the R, S are analytic in the same domain and the V are
divisible by p.
If we define p, (), ¥ (a) as the solution of the equations:
®=S(po, 0)+V_(po, 0, V*, p) } (6.22)
&= q73+§(p0, 0)+Vl (p(b 0’ \Fs’ ll)

we can remark that the above equations can be solved at p=0 with a
non zero jacobian 9,S (p, 0) (because at (p, 0) it is =@ and therefore ¢
is, by the above definition of ¢, maximal so that (since g=0)
S,(p, 0)=—(gp)"* ¢+0 and R,(p, 0)=0). The functions p,, Y, will be
analytic in o for |Imo;|<&, and |p|<p, imagining to redefine &, o so
that they are the same here and in the analyticity domain of V, to avoid

introducing too many parameters.
We shall also use the following notations:

Z(p: 9, VW=V, ¢, W+V (.9, \IZ w
X, 156 W=Z@o@e 00, F+FE) W | (6.23)
X4, t5 o, py=Z(0, go (@) e? 17!, Y+ (a1), p)
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where the functions g, J* are defined as in (6.22) exchanging the roles

of p and q.
Thus we can define:
XO(, 15 0)=VO(pe™, 0, §+{° }
R, 1; )=V (poe™? A1 0, Y+, 1) = VO (poe®, 0, G+, p)
(6.24)

v’ being the correction to the Lyapunov exponent in lemma 1’ so that
XO=X(@t, t; =X’ (0, t; 0)+ X (@t, t; &); J°°

is simply o—&(p, 0,a) while °* is &—8§(0, g, @). Furthermore, all the

functions ¢t > X (Y + ¢, ¢, o) are orbits on the stable whiskers.

The analyticity in p implies that all the functions X (Y, ¢; @) converge
as t — oo at exponential rate. The functions X ({, ¢; o) are analytic in ¢, a,
Y, p in a domain:

Z={|Imo;|<E, |[Im ;| <&, |Im¢|<Eg~'/2

or |[Ret|>Kg ™, |n|<pe} (6.25)
for a suitable K (so that the point (p,+x)e™ is inside the analyticity
domain for the X functions), again by lemma 1’ and having once more
redefined x, & to avoid introducing too many symbols.

If p', p, &, & are the analyticity parameters of the original hamiltonian,
we shall use, to measure the size of the vectors X=(X,, X 1 X, X)) the
dimensionless norm:

X[ =9 [X, [+p 7! [X, [+ETH X427 X, | (6.26)
and the above statements can be summarized by the first of:
| X[lg=sup|X|<o,  |¥']|<7o (6.27)
2

where v, v, are suitable constants proportional to |p|pug ! (See § 5); the
second bound provides a further property and also comes from lemma 1';
of course, all the above constants can be derived explicitly (if one wishes)
from the dimensional bounds in the proof of lemma 1’ (i.e. the above
statement is “‘constructive”); the second inequality is a quantitative bound
on the Lyapunov exponent, also part of lemma 1’.

The above remarks can be used to bound X% the Fourier transform
with respect to the \/ variables of the k-th-Taylor coefficient (in w of X,

defined in (6.24); in fact one immediately gets:
| R, )| <vpgke 8V .
Xh(t - o) — X ) <puske-ElVlp—a-rorer (T 2 (6.28)
| X5t )= XH(+00; o) [<vpgke e 0

in a domain 2 defined as in (6.25) by omitting the condition on the
variables.
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A further consequence of the above remarks is that if we define:

F(, t; a, p)=E[pdf(X°+X)+0H,(X°+X)
—(0H, (X% +0*Hy (X% X)] (6.29)

where E is the standard 27/x 2/ matrix which in block form looks like

_1 _ _ = N o N
(? 0 ) and X%, X denote as above V°(pe~ %, 0, y+{°%), XV, ¢; a),
then:

IF|l5<7 (6.30)

for a suitable f; again here we possibly redefine the constants p,, &, x. In
the notations of (6.8)=(6.12), it is F*(/)=F (01, t; a, ).
The (6.30) implies the bounds:

k(t: o) ~k =V

R AN S TEY
|Fe(t; ) = Fi(+00; @) [ <fpg e tIVIema mroker
in 9.

If o is replaced by oz all the above estimates (6.31), (6.28) hold
provided |Ima, | <E for |u|<u0 and since F* depends in such a case only
on the first k—1 coefficients of oc the proper notation will be
FH, 13 L)

Remark. — In the case in which P, (I, A, @) is an ordinary pendulum
hamiltonian the matrix elements of U, (¢), W (¢) can be computed essen-
tially explicitly (See appendix 9): they have some remarkable analyticity
and symmetry properties in ¢; namely the matrix elements of U, (¢) are
holomorphic in the domain |Im?|<(1—¢)n/(2go), for €>0, and are
bounded there by ug~2 for some u, see (A9.8); furthermore the W (z)
matrix elements of the block (4, 1)x(+, 1) and those of the block
(—, })x(—, ]) are even in ¢ while those of the other two blocks are odd.

In general the “rows” of the matrix Uy (©)7 1, (6.19), will be denoted
£, 8, E_,E, +£9, where?, =(0, ¢;, 0, 0), £?,=(0,0,0, e) with e being
the unit (/— 1)-vector with the J-th component equal to 1. The sphttlng
&, +E&J is performed so that all the matrices §; have the last /—1 com-
ponents zero.

With the above notations for X, F, U(f)~! we deduce immediately an
explicit expression for X* in terms of F*; it is X* ()= U, (¢) Y* (¢) with:

Y"(t)=U(t)(UO(O)‘lXk(0)+jtﬁ(—r)U0(t)‘1F"(t)dt) (6.32)
(4]
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so that one finds:

Y (t)=e"‘"<§+ (O)X"(O)Jrjte’“& (® def)
0

Y’;(z):}?‘+J Fidu
0

Y (5)=e (g_ (0) X*(0)+ fe—e'a_ (t) F* dr) (6.33)

0

Y* (z)=zH<1?f+Jtﬁ'; dr>+§l (0)X*(0)+X* (0)

0

t
+J [—tHF{+§&, (v F*+F]dt
0

where the arguments of F* are (ar, t; o"¥); when needed we regard m
vectors as 1 Xm or m X 1 matrices and use the standard rules for matrix
multiplication (e.g. in the first of (6.33) £, is a (1 x 2/) matrix while X*
is a (2/x 1) matrix and their product is a scalar) ; in the following formulae
we shall drop the explicit dependence on o as such dependence plays here
no role. Hence, since the boundedness as t — + oo of X*(#) is equivalent
to the boundedness of Y*(¢), a straightforward asymptotic analysis based
on the bounds (6.28), (6.31) shows that the latter corresponds to the
following conditions on the initial data X*(0) for k> 1:

(F5(., 0))=0
E_ (O)X"(O)-I-Jme_“?;_ (1) F"((B’r, 7)dt=0
0

(P (., oo)>+H<i,7‘+J‘w[F~,;(5r, o F. (. o) (6.34)
0o

dv—(@.9) ' F (0, oo)>=6

where to derive the third equality we have used the first identity and the
fact that & (00)=0, see the comment following (6.18); (.) denotes
average over \j, (0.9) ! acts by dividing the v-Fourier coefficient (with
respect to ) by iw.v: notice that it is possible to apply (®.0)"! to
FT(., oo) because of the first identity. The first condition must be an
identity, as it does not involve the initial conditions which we suppose to
have already determined for X*(0), A=1, ..., k—1, (otherwise lemma 1’
could not possibly hold). If one feels uneasy with such a boldly indirect
proof one canycheck the statement directly (See appendix 12).

The third condition fixes /#*(0), while X”j (0) has to be o, by definition,
and finally the second condition fixes v*=X¥ (0), because X* (0)=0 (by
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definition) and:
E_(0)X*(0)= =S, (p, 0) X! — (9;8)" ¥
=(gp) ' (X% (0)0, P+X% (0).05P) (6.35)
and more generally:
e %t _(OH=(gp) tw(D, w(H)=(0,P, 0zP, 3,P,0)  (6.36)

where the derivative_s are evaluated at X° (7). Notice that w () in (6.36)
is such that Ew=X°(s), if E denotes the standard symplectic matrix.
Furthermore: )

e "E_(H=(gp) tw(t)=e"E, (1), forall —o<t<oo (6.37)

and w(¢) is holomorphic in ¢, for all real values of #: the above statements
reflect the degeneracy of the unperturbed whiskers.

It is also useful to rewrite the vector Y*(¢) after the above (6.34) are
taken into account, leading to a few cancellations which make clear the
asymptotic boundedness as ¢ — oo of Y* (imposed, indeed, by (6.34)). We
find:

t
YE (H=e " p"+e"”j &k, (1) F (o1, 1) dt )

0o

t
¥ (t)=17c+J F @, ©) de
0

Y ()= —e""J;we_g‘g_ (1) F*(or, t)dr $ 6.38)

Y5 (=2~ J N [&, F* (o, ©)+[F% (01, 1) — F* (o1, o)l dr

+(@.0) 12 (o1, oo)—Hr(z—r)[F"; (@1, 1)~ F* (@1, 0)]dt

vt

+H(®.0) 2 F (o1, ) )

where (@.0), 2, {.) are operators acting on the ¥ dependence of the F*-
functions: they multiply the Fourier transforms of F* by io.v, 87|x0 and
d;_5 respectively (hence (. > is the average over V), d. being the
Kronecker 5. The constants p¥, x* are:

p*=(8,5) v* +(8,8),. I
—(0:8), v —(9;8)5 K" f &, () F(ar, 1)do

0

\

=0, —
j [ (@1, )~ F* (@1, 0)di—(@.9) ' 2P @, ) (6.39)
(®

5.0) 2 HF% (0, oo)—ﬁj [P (o1, 1) — F% (01, 0)]]dr
[¢]
/
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where (.), means “at t=0"; in the cases in which there is no coupling
between the pendulum and the rotators 1n the free system (See §4) the p*
and also the coefficients of v* and in * vanish.

Note also that, in the case o= ocp the dependence on the coefficients of
oc (as it follows by inspection from (6. 15), (6.20), (6.29)) is:
0 )
O 1 eXH (@, 1 o)
0 *
o

XKW, 15 =) =

0 b (6.40)

P, 6 alst =B x| ) [+ d o)
g 0

k! )

The theory of the unstable whisker is identical, with the obvious changes
which essentially consist in taking Ret negative, replacing co with — oo
and exchanging the role of p and ¢ and of the components +, — of Y*.
Note that, in general, the functions F¥, X* for the unstable whisker are
not the analytic continuation of those of the stable whisker with the same
initial conditions (which is a fact that would mean that all stable whisker
orbits are also orbits on the unstable whisker, so that the homoclinic
points would be completely degenerate).

 As remarked above, see (6.37), W (£) (but not U (¢)) is analytic for all ¢

because of the degeneracy of the free system. Hence in what follows we
should append a superscript s oru (or equivalently + or —) to
F, X, Y, U,U, depending on whether we consider them for a stable or an
unstable whisker. When, as usual, we do not follow this convention we
shall assume that the functions being considered are associated with the
stable whisker if their time argument has Ret>0 and with the unstable if
Re t<0. Of course we label the initial conditions X° (0) with c=s50r c=u,
depending on the whisker to which they refer.

We now look at the homoclinic conditions. The homoclinic points that
we study will be a priori supposed to have the form:

0=0, o, =a’+pat+pad+. .. (6.41)
with the series in (6.41) being at least asymptotic as p — 0. Such points
correspond to initial conditions X*° (0)=(v*°, *°, 0, o).

Remarking that the definition of X(\|7 ¢, ), _(6. 23) 1mp11es that
X, o0 u) X“(\|1+c(oc p) —o0; a, p) with o=y*(a)—{*(®) and
also F*(, oo0; a, p)=F*(f+ G, —0; a, p) so that for each k:

<st(., +w;ap)>=<Xku(.,—w;5u)>,} (6.42)
(Fe(., +o050))=(F*(., —0;0,))
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we see that, in general, the homoclinic conditions #*=/* become, (if
o, =sign (?)):

00
- j [F% (o1, 1; o) — F (a1, 0, 00 ; ol )] dr

=k . SI<k]
+ Y oIWORIATY o (.43
V=0

7 io.v

=1

which we call “the conditions associated with the A variables”. Note that
(6.43) is immediately derived from (6.34) in the anisochronous case (i. e.
in the case H is invertible); however it is possible to deduce it directly
also in the important case of partially isochronous systems (i. e. periodically
time-dependent systems) associated to hamiltonians of the form:

oB+hr(A)+P, A, o)+pf({, A, o, A, &),}
B, A=A, (A, a)=a

with detd%h#0. To check (6.43) in such a case, consider the second
of (6.38) observing that Y"‘EX’;; add and subtract to the lh.s.

(6.44)

t
)—(”; (w1, 6,0) and to the r.h.s. J F"; (@7, o, 00) dt; take the quasi-periodic
(1]

T

average lim (1/T) | .using (6.28), (6.31) and the first of (6.34); finally
T - o 0
use (6.42). Hence we conclude that a unified treatment of anisochronous
systems and of forced systems is possible.
To derive the other homoclinic condition, v**=1v*, we use the (6.35),
(6.36) to find an expression of v**—+* which is symmetric for the two
whiskers contributions, and, by the second of (6.34) we find:

[WT (0) (¥ — Ay + J

- o0

2]

w (1) F* (o, T; aL<H) dt:l =0 (6.45)

(w;=05P and notice that w — 0 exponentially fast as 7 - + 00). We call
the above equation ‘“‘the homoclinic condition corresponding to the I
variable™.

Hence (6.43), (6.45) is the complete set of homoclinic conditions. It is
clear that the / equations in (6.43), (6.45) cannot be independent: and in
fact one can check that either the (6.43) or the (6.45) together with any
I—2 of the (6.43) imply the remaining one: this expresses the fact that
the energy of the two whiskers is the same (because they are asymptotic
to the same torus).

The (6.43) is not yet very explicit, as a recursive equation for o*. But it
is easy to make it clearer.
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We begin by considering it for k=1. The function F of order 1,
FL(, 1; <11, is in this case:
—0,f(I°(), a, 9° (1), Y+ +§ (1), 0)
= 0:/(° (), a, 6° (1), ¥+0°+§ (1), 0)

0 ~ 0 1 ~04q (6.46)

al.f(I (t)s a, ¢ (t), \|I+Cl +S(t)’ 0)
oz fA° (D), a, 9° (1), Y+0°+5(2), 0)
where §(7) is the phase shift introduced in section 4. And the homoclinic
conditions for the A variables becomes (cf. (4.6) = (4.8))

f [0/l 0o, el di— Y, —==071(0, @, 0, 0) ¢! @+ e )
- vEO L.V
o=

F'(J, 1; %)=

= Z zve“"‘"”"_‘n’a (e ”‘””f I° (), a, ¢° (), 0))dr=0 (6.47)
-0 V# 0
where f|,=f evaluated at (I° (t), a, °(1), « 1 +@t+3(t), 0) while f, .,
denotes f evaluated at (0, a, 0, o +mt+9(c, o), 0) if o,=signz. And we
see that the (6.47) always has at least two solutions, namely the critical
points of the periodic function:

Mf(cx) Z e "*”’6 (e‘”’"’ 1-(I° (1), a, °(7), 0))dr  (6.48)
-0 V# 0
The equality o the whiskers energies then implies that the homoclinic
equation relative to I is also satisfies.

Therefore the equations for k=1 determine the zeroth order approxima-
tion o to the homoclinic point. Let M, be the jacobian matrix (with
respect to o) of the /— 1 functions in (6.43) evaluated at a solution point
o (equivalently: Mozag;M s (0%)) and assume that M, is non degenerate,
see (4.10).

To determine the higher orders a,, k=1, we remark that (6.40) shows
that the dependence of F* on q, _, is rather simple. If we call D, the Lh.s.
of (6.43) evaluated by replacing ol < with ol <*~ 11, we see that, by (6. 40),
the (6.43) take the form:

M,ya,_, =D, (6.49)

Therefore the non degeneracy of M,, the hessian of (6.48), at the
solution point a° is all one needs to perform the perturbation theory to
arbitrary order.

But the first order calculation is usually sufficient to prove the existence
of the homoclinic point. Its exact equation is in fact:

H(o)= z k=1 (H* (o) — H* (2))=0 (6.50)

where H*° (@) is just the Lh.s. of (6.43).
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We see that the equation (6.50) admits, for a on a diffusion path open
for diffusion (in the sense of section 4, see (4.10), a non degenerate
solution for p=0, by our assumption on «°: furthermore the function in
the Lh.s. of (6.50) is analytic in p for |u|<1,10 by lemma 1’: therefore for
all the invariant tori associated with the diffusion path, by lemma 1°, the
equation has an analytic solution &l, whose Taylor expansion coefficients
have already been determined in (6.49).

We also need some informations about the non degeneracy of the
intersection between the two whiskers at gy. They are provided by the
Taylor goefﬁcients of the expansion in oc—éfu of the functions H ()
around o,. In particular the first order coefficients will define a
(I—1)x(I—1) matrix that we call the homoclinic intersection tensor or the
homoclinic angles matrix: it is clear that such matrix is just M,: hence we
see the physical meaning of the matrix M. The name is slightly improper
as the matrix M, has the dimension of an action and (the trigonometric
tangent of) the physical angles between the tangent vectors to the two
whiskers will not be the eigenvalues of M, but proportional to them via
a constant bearing the dimension of an action.

We conclude that, at a homoclinic point, there is a uniform lower bound
to the angles between pairs of vectors tangent to the whiskers associated
with the invariant tori of a diffusion path open for diffusion.

7. WHISKER LADDERS AND ROUNDS DENSITY

Given a diffusion path %, we see from lemma 1, section 5, that we can
expect that there are gaps on it, in which whiskered tori are missing
(i.e. ladder segments with no rounds), which are quite large and, in fact
they can be as large as K p'/; see (5.4) and the comment after (5.90): so
that c=71.

However the rule is that the gaps are much narrower if the path £ is
not too badly placed in the action space: this depends of course on the
perturbation f. The situation is clearest if f is a trigonometric polynomial.
We give the following, general, definition:

DEFINITION. — Given a free hamiltonian h as in (2.3), a region V < R!I-1
of the action variables A is free of resonances to order N if it is:
®(A).v#0  V|V|EN (7.1)
having set, as usual, o(A)=dzh(A, 0,0).
If f is a trigonometric polynomial of degree N

FLA o, = Y fill A o, we™ (7.2)

|viSNg
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we say that h and f do not resonate to degree p in the region V in action
space if the region V is free of resonances to order N=pN,.
Recalling (3.1), (3.2), (5.4), (5.82) we can prove the following lemma:

LemMa 3. — Let f be a trigonometric polynomial which does not resonate
to degree p with the free hamiltonian h in the phase space domain V. And
let & be a diffusion path contained in V. Then the set L, in (5.4) can be
taken to verify:

(sz—sl)-lj dsz(1—K ||+ 1) (7.3)
2!‘
and all the remaining statements of lemma 1 and 1' stay unchanged.

So in particular, if p>2c—1 any interval of length O (u?) on & will
necessarily contain rounds of the whisker ladder, if p is small enough.
The analysis in section 5 allows us to say that ¢ can be taken, for instance,
c¢=7(/—1) hence for p=14(I—1) we have gaps of relative size of O (u?).

Proof. — The assumptions are just what one needs to perform with no
troubles perturbation theory to order p. We shall take for simplicity £, A
to be p independent.

Let @ be a generating function for a canonical map: it will depend on
variables (A’, &g, p’, g5)€ VX T' 7! x SZ | assuming to have already done
the first change of coordinates considered in the proof of lemma 1,
section 5, to change I, @ into the more natural (but local) coordinates p,,
go of the pendulum (and S,={p:|p|<x}), see lemma 0, section 5.

We take @ to be a polynomial of order p in p:

O=pdD+p2 0D+ . +pr P (7.4)

which we impose to be a solution to order O (u?*!) of the Hamilton-
Jacobi equation:
ho (A" + 85, @, (p'+0,®) go) + 1 (A" + 05, @, o, p'+3,, go)
=h(A", p'(§o+ 3, D), )+OW*") ¢ (7.5)
FA, D=ho (A", D+phD A", D+ ... +pP KO (A"))
where @, AV, .. ., AP are regarded as unknown.

The equations for @V, ... &P sV pP generated by (7.5) can
be recursively solved if the non resonance property (7. 1) holds for N=pN,
in a domain around the diffusion curve. The domain of definition of the
solution can be given the form VxT'~!xS2 with k¥ small enough. In
fact, assuming to have solved the equations for i=1, ..., k and to have
determined @9, h¥), i<k, as analytic functions on Vx T'~! x S2, with ®%
being a trigonometric polynomial of degree i N, we see that (7.5) says:

Bo (A", P’ 40). 0;0% Vg4 (', 1" 4o) (40 0,y OV = p' 5, O** 1)
TPEDA, Gy, pf, go)=h* D (A, P go)
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where oy (A, )=z ho (A", ), go (A", ))=08,hy (A’, J) and P**+ 1 is a poly-
nomial in the derivatives of f of order <k and in 9@V, ..., 9d®,
onY, ..., 0h™ and its monomials:

@Oy (@OWY* (GRVY™ .. (K™ .7

must be such that their order verifies:
k

Y j(mtm)<k+1 (7.8)

i=1

Hence we see that P**! is a trigonometric polynomial of degree
N;+1=(k+1)N, and (7.7) can be solved, using the notations introduced
in (5.27), by:

0%V =PE L AN —iad (A, p'qo) V—(H —h)go (A", ' o)l ™" (7.9)

for | —h|+|V|#0, [v|<(k+1) N/, and:
HDA, P g0)= X PG’ (A) (2 40" (7.10)
h=0

The induction construction will work until k< p, as it is clear that @** 1),
h%*1 have the same analyticity domains as @V, ..., ®® p» k)

The canonical map generated by ® will have a somewhat smaller
domain V' x T!'"* x S2, with V' differing from V and x’ differing from K
only by an amount or order O (i) (which means that the boundaries of V
and V' are close within a distance O ()).

This completes the proof of lemma 3 because, in the new coordinates,
the hamiltonian takes the form:

WA, pq, W+t f (A, &, p, q5p) (7.11)

where the difference h'—#h is divisible by p and A, f' are analytic in
V' xTH1xS2,

Under the above circumstances lemma 1 applies: but this time p is
replaced by p?**, and therefore 1/c, in (5.4), is replaced by (p+ 1)/c.

Lemma 3 above has some rather obvious extensions to the cases in
which f is not a trigonometric polynomial. In such cases, if N is the
maximum value such that no resonance of 4 occurs for |[v|<N we can
write f=f1sNa4 (>Nl and if p||f, e ®Ne<pu, and, at the same time,
|n|<p, of lemma 1, see (5.90). Hence we can hope to reach the same
conclusion of lemma 3 in various particular cases. But we see that, unless
fis a trigonometric polynomial, the improvement of the density estimate
of the whisker is a delicate matter. Since the ideas are quite clear, we
refrain from formulating precise results on the cases when f is not a
trigonometric polynomial.
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8. HETEROCLINIC INTERSECTIONS.
DRIFT AND DIFFUSION ALONG DIRECTLY OPEN PATHS

We now want to study intersections between stable whiskers of tori
corresponding to some value of s, and unstable whiskers of tori corre-
sponding to a different s value: such intersections are called heteroclinic
intersections. Then, by means of chains of heteroclinic intersections (cf.
[A]; see also [D]) corresponding to tori related to directly open diffusion
paths, we will show how one can construct orbits shadowing all the
heteroclinic orbits of the chain. In particular, we will estimate the time
needed by the diffusion orbit to drift from one end of the chain to the
other end.

We consider a line of tori (and corresponding whiskers) with a given
energy E associated with a diffusion line & (directly open for diffusion;
see definition 2 of section 4. Given % the existence of such a line of tori
is consequence of lemma 1 of section 5. We consider also the associated
diffusion sheet Z [See (5.8)] and the relative whiskered tori constructed
by lemma 1".

The equations for the whiskers associated to P, deduced in section 6,
take the form, at the point corresponding to the value s, u of the diffusion
sheet parameters:

A% (o, d; 5, W)=A,+p{0;M} (9, a; 5, )+ES}+0W?)  (8.1)

where the function Mfi is defined in terms of the Melnikov function F,
see (4.6), (6.48) and [See (6.42)]:

Ex=(X'* (., +o0;a))=(X"" (., —0; %)) (8.2)

In this section “+/—" will mean ‘stable/unstable” as we reserve the
labels #, s to have the meaning they have in section 5: so that s is a
parameter describing points on % and u describes the variation of the
quasi periodic motions frequencies.

The results of section 5 show that we can imagine that the functions X,
E are defined for all (s, u)€[s,, 5,1 X [—#, ] and for |p|<p*, aeT'"! and
|@|<@ and there they are of class C? where p is any prefixed integer.
Below we imagine to have fixed such an extension with p=2. Of course
this is just a convenient way of expressing the regularity properties of
functions that are defined on sets with a lot of holes: the values of the
functions in points with s¢ Z,, (¢f. 1) of lemma 1, section 5) are not interest-
ing and all that is being said is that the interesting values of our functions
can be smoothly interpolated. At a point with a prefixed ¢ coordinate,
say @=¢ (as in § 4 and elsewhere) the condition for heteroclinic inter-
section between W, . (5) and W .ui. (s"), in the prefixed energy surface,
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becomes to first order in p:
n{0:IM7 (9, &; 5, W)~ M (9, a; &, u)] +E—E%,
+A,— A, +u2R=0 8.3)
E* (s, u, W=E=E" (s, u/, p)
where E* denotes the value of the hamiltonian H on the whiskers W,
E=H, (0, A, 0, 0) (See §3) and the remainder R= R(a, s, s, u, u', ) is
a C? functlon of its arguments.

We regard (8.3) as an implicit function equation determining o, u, u’ at
fixed ¢ in terms of the parameters s, s', p.

Note that finding solutions of (8.3) means that the whiskers contain a
point with equal «, @, A coordinates: hence the whiskers have a point in
common as their energy is the same and hence also the I coordinate has
to be the same (notice, in fact, that the derivative of the hamiltonian with
respect to I cannot vanish, at p=0 and at the ¢ value that we have
chosen).

Qe fist determine u™* (s, p) and u~ (s, p) so that the energy constraint
is satisfied: that this is possible follows from the non degeneracy hypothesis
(2.7) (See also the last of (5.23)) and from the condition (5.85). The
precise argument is basically a repetition of the argument used to deduce
lemma 1 from lemma 1’, see (5.83)+(5.85) and we shall not repeat it
here. We then substitute u=u* and «'=u~ in the first of (8.3) and
observe that u* (.,0)=0.

Hence we are interested in the jacobian matrix of the first of (8.3) at
the non-degenerate solution point s'=s, u=u'=0. Here, if the diffusion
curve ¥ is open for direct diffusion (as we suppose throughout this
sectlon) the above (8.3) has the solution o = o+ O(u) (o= (p), described
in the definition following (4.9). In fact by (4.9) at a=a, u=u'=0:

;(Mf—Mf)Eang(cx;s, 0)=0 8.4
and by (4.10) the jacobian of (8.3) at o, s=s, u=u'=0, is:

PO (M7 — M)+ 0 (W) =pdzM, (a; 5, 0)+ 0 (n?) (8.5
so that by the implicit function theorem, for p small and ¢ =¢, we have
the solution a, of (8.3) when s=3s".

Again, the implicit function theorem implies, giving up control of the

values of the constants (for simplicity rather than by necessity), that there
is a constant G, >0 such that for:

|s—5'|<G, (8.6)
and for p small enough the equation (8.3) admits a non degenerate
solution o (s, s)=05+ O (p). Here we do not find how the constant G,

depends on dimensionless quantities but, of course, this could be done 1f
necessary.
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Hence if s, s'e X, and verify (8.6) there is a heteroclinic intersection
H,, between the whiskers W,,,;. () and W ... (') at energy level E.

As an application we consider the case in which fis a trigonometric
polynomial of degree N, and we suppose that the path % is contained in
a region free of resonances [See definition following (7.1)] to order p=2c¢
for the perturbing function f, where ¢ is the constant appearing in lemma 1,
section 5, see (5.4) and the comment after lemma 3 of section 7.

Then by (7.3) we can find a sequence s,=0,<...<oy=s, with:

|o;s1—0:|<G|n],  i=1,...,N-1 and o;eX, (8.7)

provided |p| is small enough, i.e. provided |p|<p* so that the results
of sections 5, 6, 7 can be used to infer the existence of heteroclinic inter-
sections: it appears that N<G, |p| ™2, with G,>0 conveniently chosen.
Therefore for each i=1, ..., N—1 we have an invariant torus
T ;=7 (o;) with two whiskers Wi, .and W _ ., and fori=1, ..., N—1
we consider the heteroclinic intersections of Wi .. ... with Witl = Such
intersection contains a curve: it is an orbit “spiraling” onto J;as t » — o0
and onto J,;,, as t = + 00. On each of such orbits we fix a unique point:

Hi € W:'mstable m Wit:lile (8 . 8)

with a ¢ coordinate prefixed and equal to ¢ (independently of i) as
discussed in the previous sections (in particular ¢ is distinct from the
equilibrium positions on the separatrix and for the standard pendulum
(2.2)itis p=m).

The motion on the tori is quasi periodic with /—1 frequencies and, by
lemmata 1.3, we can suppose that the frequencies of such quasi periodic
motions have a non resonance constant C(o;) verifying (5.81):

C(0)<G,|n| %=C, (8.9)

(one can take G,=(p+ 1)/7 by the discussion of § 7, 5).

We imagine to draw around each of the tori J; a small vicinity U; of
radius 7, i independent but so small that inside it the tori and their
whiskers can be described by parametric equations, analytic in some
standard coordinates (p, A, ¢, ¥) with: |A'—A;(0)|<r, |p|<r, | q|<r,
yeT! ™!, where:

’K:(J)E’KQ0 (Sia u(sis J’ u): Ja H) (8 10)

where (consistently with the use of the symbol in § 5 we call A (s, u, J, )
the solution to (5.14) with h, replaced by h,: see also the comment
following (5.69) and (8. 16) below).

In this section we shall refer to such coordinates as to “normal coordina-
tes”. We suppose 7 so small that the heteroclinic points H; are outside
the sets U;. We shall proceed in a asymmetric fashion, treating differently

the stable and the unstable directions (but we could, everywhere below,
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interchange their roles). The following analysis can be followed rather
easily if on tries to draw a picture (which after some thought becomes
not too hard) of the various geometrical concepts that we need and
introduce below.

For i=1, ..., N—1 we fix in U, a point Efe W{__.,,. which is on the
heteroclinic orbit of H; and with normal coordinates given by:

E'i‘ewfmstable’ :"=(Oa K:(O)’ ;/29 ‘I;i)’ i=1,...,N—-1 (8 11)

Here V), is uniquely determined: just evolve with the solution of the
equations of motion, ¢ — S, H;, the datum H; backwards in time until its
g-coordinate becomes (meaningful and) equal to r/2:

E!=S_pH, (8.12)

The times T; are all bounded by some T’ which is i-independent, which
can be estimated at small enough p only in terms of 7 and of the free
part of the hamiltonian: T{<T'=Gs,.

We now define the surface element A$=(Witl N M-(H))* where
MH,) is the ball of radius r around H; and the * signifies that:

1) we consider the connected component of the intersection containing
the center of M; (r, at the moment, is rather arbitrary, for instance take
it so that M-(H) N\ U;=0 and r<7);

2) inside the connected component we select the points with ¢ coordi-
nate equal to ¢ (i. e. equal to the ¢ coordinate of the heteroclinic point).

The set A$ is a (/- 1)-dimensional regular submanifold of the 2(1-1)-
dimensional manifold M; obtained by intersecting M;-with the energy level
E (E being the energy of the diffusion curve and, therefore, of the whiskers)
and with the points with ¢ =¢:

M=M;N{H=E}N{0=9}. (8.13)

The same is true for the analogous surface element A¥=(W: ... N M*.
Moreover, the nondegeneracy condition (4.10), i.e. [See (8.1), (8.4),

(8.5
det a;(A.imstable - Ki;éle) l(o_t: 9)= (u—:;, q_)) # Os (8 . 14)

(_\yhere &}E&’Ui, oit1 (o, p) is the locally unique nondegenerate solution of
Al ave = ALEL whose existence has been proved in section 7, implies that

s and AY intersect transversally at H,. This means that any pair of tangents
to the two surfaces form an angle bounded away from 0.

Note also that the determinants in (8.14) are O(n) so that also the
angle between Aj and A? (i.e. the smallest angle between corresponding
tangent vectors) is bounded below by a quantity of the same order.

We transport the above two surface elements inside the region U; by
using the hamiltonian flow S,, solving the Hamilton equations, as follows.
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Consider a 2(/—1) neighborhood, M,, pf Ef, obtained by considering
points with g-coordinate equal to /2 and having energy equal to E. By
taking r small enough we can construct a (smooth) diffeomorphism, F,,
of M, into M, as follows. For each xe M, we can find a (smooth) real
functlon T= r(x) so that S_ T +e) (x) has q-coordlnate exactly equal to /2
(in particular: t(H;)=0) and then we set F, ()=S_ ) (x).

Hence we can define A{=F,A; A*=F,;A* and observe that, since
transversality is preserved under dlffeomorphlsms A} and AY intersect
transversally at E! (with angle of order p).

Furthermore A{ and AY can be represented, in normal coordinates,
as regular graphs over the angles ’s for { varying in some open
(I—1)-dimensional set, D, whose size is independent of u. For
simplicity (and without loss of generality) we let D; be a (/—1)-ball
around V;:D,={yeT'*:[—{;|<8]} for some positive 3. Then the
above construction and lemma 1 of section 5 imply that A¥ is simply
{(p, A, ¢, 1)=(0, A" (0), /2, ;)| Fe D, }, while A} will have the form:

{& W, p, =AW, ¥, (W), r/2) [V eD, } (8.15)
for suitable (smooth) functions Ki and p; d-close, respectively, to A;(0)
and 0.

Note that, since the energy E is fixed, the p; ({) is actually computable
in terms of \|7 and Ki; in fact the hamiltonian H, in normal coordinates,
takes the form:

H,=h, A, pg, W+f (A, ¥, p, ¢, 1) (8.16)

with A, —h, and f_ of O () and with £, vanishing, together with all its
derivatives, when A'= A(pg). This is in fact the content of the results of
section 5, see lemma 2 ; therefore [See (2.7) and use J=pq, r=r/2]:

r
6pr[(,;i(o),q7i’0,;72,=56,h0+0(u)>0, 8.17)

which, by the implicit function theorem, allows us to express p in terms
of A=A (), provided 5 is small enough.

In fact, recalling that on Aj the energy is fixed, we realize that by
taking the V-gradient of the relation H_ (A, (¥), ¥, p; (), r/2)=E and
evaluating the result at the center j, [See 8. 16) and the comments after
it] one obtains: 6¢p,(\111) 2(rdyh,) 105A; .0, with @, =0, (1+u)7é(7
Oh) " t=( +u)gsu;éoo see (5.6), (5. 21) thus the vector dyp; (¥,)#0
and its length is of size O (u), see (8. 18).

In the normal coordinates, transversality of Aj and A reads simply:

det oA, |5, #0 (8.18)

and since such a determinant is of O(u) one sees that there exists a
constant G¢>0, such that the set {p=value determined by the energy
conservation; A; (), =0, YD, } contains a (/— 1)-ball of radius which
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is not too small, namely , around A, (\17,.)=A',f (0). This property is
important in the following construction.

Let &> >¢!, >0 and let £;e A$ be a point with \I/ coordlnate equal to some
=V |<8/2 and p-coordinate p;=p(x;))>2re’. Let B, be the set:

={ il <ef o~

Xu

A A

< > <
3 &0, |p—pi| <€l 7,

(8.19)

It is clear that if & <8/C,, for C, large enough, and €} is small enough
B, c U,NS_pM; (H,) and in a suitable time, denoted T¢+ T and
bounded un1formly in i, it evolves into a set containing the point
E=(AL1(0), 1, 72, 00e(WitT N U,,,)* (where “= connected compo-

nent) as well as a set:
i - i "2 i
_ —- —, S” 8
= - <=t < — 0)]<
{N’ Xl c, C2 +1()| G, }
(8.20)

where C,>1 is a suitable constant of O(1) (more precisely of order
O (exp g; (T? + T})), uniformly bounded in i).

All that the latter statement is saying is that the flow S, takes a finite
time to carry a point on the heteroclinic orbit (or close to it) and at
distance ~r from the torus J; to a point close within the same distance
to the torus J;, ;. During such finite time nothing bad can really happen;
all expansions and contractions in phase space being bounded by a suitably
large constant (basically depending only on the size of r).

We take s” =§/C,, €1 <G, , and suppose p small enough: this guarantees
that not only B; has the above mentioned inclusion property but also
that as  varies around V; then p, (/) becomes different from 0 and spans
an 1nterval of O(p) by (8.17), (8.18) (thus implying the existence of the
point y, with the above properties).

Having constructed B; and hence B; we consider the evolution of the
set B;: we shall see that it evolves in time and crosses Aj,, at a time T,
that can be chosen so that its image still contains a set B, ; around some
point &, €Af,, described by (8.19) with a suitable x,,, and with
i1, & such that:

€
gtt=(Cyle)” ah“—C;lsf,, T;<2g 'log(Cs/2¢)) (8.21)

for suitable constants a, C;>1 (determined below).

To simplify the analysis we take ! exponentially small with respect to
p otherwise the above expression for T, would be more involved
[See (8.29)]. Hence we define €, by:

5 o c, \ou
el= 2, el=T2ex [ g9< > ] (8.22)
1 2 |u]ef

i r2C,, |p
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where C, is the constant fixed above [c¢f. (8.20)], g is a (i-independent)

upper bound on g; and g and G,; are suitable constants related to

diophantine properties of the motion on the invariant tori (See below).
Assuming (8.212}, (8.22) it will follow that the time of drift can be

bounded by T*< Y (T;+2T,) if T, is a i-independent bound on T+ T;.
i=1
Recalling that N<G, p~ 2, we see that (8.21) implies (given the choice
of & and €} in (8.22)):
T*<C, 9 S5+’ (8.23)

for p small enough and suitable C,, Cs.
It remains to check the above recursion 1n . 21). Let y; be the -
coordinate of &/. In B; we consider, for |g <€ r2C, and n small enough

the points z(g, ¥)=(/2, Ai,,(qr/2), ¢, V) with |[y—7x! such
points are indeed in B; because the function J — AL, (D) is dlfferentlable

with derivative or order p, and we see that, see (8.20):
| A1 @r/2) = Al (0)|<Ga || gr/2<rel/C, (8.24)

if C,Ggq|p|r t<el, ie. if |n|is small enough.
The evolution of z, which for all g,  has energy E, is simply (by
lemma 1, § 5):

Srz(g. 1)=(qe" ™, Aj,, (gr/2), re 4 "/2, Y+, T) (8.25)

with ®,, g; depending on p and on the product gr/2, see (5.6). Therefore
we can define T (q) by:
ge’iT@=r/2 (8.26)
and T (g) — 0.
q—0

Let T, be the time necessary in order that a trajectory on the torus
T ﬁlls running quasi periodically with velocity ®;, the torus within a
distance €/2, i.e. such that no point of T'! has distance =¢/2 from the
set { o; t|0<t<T }. Let n(e)=e ?Te if g, g are such that g=g;2g>0 for
all i=1, - 1.

Call qmaxzf £}/Cy and Gin =9imax €XP (— & Tijyc,) sO that

9 min g G max n (Sh/cz) and T (qmin) =T (qmax) = Tsh/Cz'
Then it is clear that as ¢ varies between ¢,,, and g,,, there is a value ¢
such that T (g) verifies:

|X;+C° T(‘}) ‘l’1+1|

C T (‘D é T (qmax) + Tt:h/Cz' (8 . 27)
2

From the theory of quasi periodic motions it follows that T, is bounded
above in terms of the non resonance constants C,, T of the frequencies
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65,-, see (3.1), by G4 Cy e~ % for some Gj, Go>0 (one can take Go=1+2).
And in our application it is, see (8.9), Co<G;|p| 4, so that:

T,<9(e|p|) " CS11=T(e) (8.28)
for suitable 9, G, >0.
Hence (8.27) implies that:

T(9)=VIC, (ue) 1% +g 7 og[C, 2eD) =T, (8.29)

At this time the trajectory of z(g, x;) is in a point €+, which has g¢-
coordinate equal to 7/2 and A coordinate still equal to the original value,
while the p coordinate is:

=l eat@> I -4,

P 2e > 2e >0 (8.30)
The set image of B; has dimensions constant in the  variables (because
the quasi perlodlc motion is rigid), while it contracts by at most
e 9T G,, in the A variables (recall (8.29) and that g is an upper bound
for the expansion rates), for some G, that we suppose >1, and also by

at most G, e " in the p-variables.
The A,,,-coordinate, belng equal to its initial value, has distance
from the point A,H (Wi+1)=A!,,(0) bounded by (8.24), i.e. by
Gg|1|rq/2<Gg|p|r? €\ /2C,. This is for less than |n|€l/2 C,if, as we shall

suppose (see below), s” >Ggr2 ¢} . Hence we can find a point $ such that:

A D=AL, @2), 1T Vier|<gf/4C, (8.31)
In fact such {/ can be estimated by the implicit function theorem by:

2 i
T =Vt [<| AL @2 - AL, @] 0 (u | SelBIZE g 5)

2C,Gy; | K I
provided:
rlel gl
8 <L (8.33)
2G,; 4¢C,

By energy conservation it must be that p;,, (J)=exp[—g; T (¢)]7/2 is such
that the point (A,+ L), U, piy 1 (1), /2) will be inside W%, , and it is such
that the set B;,, defined by (8.19) with i replaced by i+1, %isy _W
P1i+1=Pi+1 () and parameters:

gl e T

2G,,

gt , epts L (8.34)

4C,

Il/\

is contained into M;,; and S_; 5(B;,,) = B;.

It is now easy to check that letting C;=C2G,,/2, a=C§11(>3) and
defining the sf“’s as in (8.21), (8.22), (8.19) we see (inductively) that
for all i’s the second term in (8.29) dominates over the first and (8.34)
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holds for all i’s together with T,<T,<2g 'log(C;/2¢}) for |u| small
enough; and, finally, also (8.33) will be readily verified for small |p|.

Hence we conclude that drift takes place on a time scale T* bounded
above by (8.23).

Clearly instead of trying to go systematically forward along the ladder
of whiskers we could have chosen an arbitrary up/down pattern and found
the existence of an initial datum which would have followed the prescribed
pattern (taking essentially the same time). In this way we can construct a
collection of 2N, N being of the order of |p|~2, of sets of (very small but
positive) measure of initial data collected according to the up/down pattern
that they follow in their evolution along the ladder of whiskers. If we give
equal probability to data corresponding to each pattern and choose one
of them at random we shall see that it climbs brownianly the ladder: i.e.
the existence of what we have called drift and of diffusion are essentially
the same phenomenon.

Finally, we remark that the analysis of this section extends to the case
of forced systems (5.91). Recall from the discussion at the end of section 5,
that one can construct whiskered tori W¥ (s, u) for (5.91) (with the right
A-frequency ) for all se £, and ue[—u, u]. The second of (8. 3) is trivially
solved (as (5.91) is linear in the clock action B) and the analysis of the
first of (8.3) is then carried out as discussed above (of course various
notions, such as the diffusion path, have now to be properly reinterpreted:
see end of § 5).

9. A CLASS OF EXACTLY SOLUBLE HOMOCLINES

After reduction to normal form, the motion of a quasi integrable
hamiltonian system near a resonance is described by a hamiltonian with
two perturbation parameters [N, BG]:

- - A T2 L
H=0.A+ —+ —+v@)+f{, A, ¢, o 9.1
27 ' 20, @ +f( @, o) 6.1
with: Lo ~
o=0,n" "% f'=pf(o, 0 .2

where 1> 0, p>0, the function J is analytic in n'/2 A, 1; and the functions
Jo, v, f; are regular analytic in the variables n'/21, n'/2A, n while p is
generally much smaller than m but related to it: e.g. p=n? with Q large
(in fact as large as wished, at the expense of the complexity of the f’s).
All functions are analytic in the angles on which they depend.

If the model comes from the perturbation theory of a degenerate system,
like a celestial mechanics system or a forced system with clock variables
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(B, M)=(A,, o), the (9. 1) may contain some additional features and some
variations, see sections 11, 12.

In this section we look at a more special class of systems which we
shall call the even class:

2
H, . .=0.A+h(A)+ EIT+J0g(2,(cosq>—1)+p2ﬁ,cos(3.&+n<p) 9.3)
0 v

where J,,, g2, f depend, in general, on I, A and v=(n, V), v#0.

The hamiltonian (9.3) is remarkable because the homoclinic pomts at
¢@=mr can be, often, computed exactly (namely they are at o= 0, modulo
some convergence questions).

An important class of examples, with /=2, is:

12
H,=oB+ Fﬂogé(cosw—l)wf(n”zl, ®, M) 9.4
0
with J,, g, positive constants, ®=w,/n'/2. And for /=3:
A? T2 -
chmBJrnz—J + 21 +Iog5(coso—D)+pf(n? L, n'2A, @,2) (9.5)
0

with J=J(n'/? A, ), J,, g, positive constants, ®=®,/n'/?, and, typically,

A=0(n""?). The functions f may also depend on 7, p and they will be
supposed analytic in 1, p near 0 and in o for |Ima;|<&, ne!™®/<§, and
averageless and uniformly bounded in this domain (as n — 0). We make
the identification o, =A, A; =B, where A, B are the clock angle and the
clock action.

The model (9.4) is a classical forced pendulum (compare [La2, HMS,
ACKR, DS, Ge]) and the model (9.5) is a system arising in some celestial
mechanics problems, see section 12.

The determination of the location of the homoclinic point is based on
a very simple symmetry argument. Therefore we present it in the simple
case of (9.3) with J, J,, f5 ,, action independent (i. e. constants) and all the
phases are isochronous (quite simple, of course, but useful for illustration
purposes).

We shall show that for all the models in the even class the homoclinic
equations at 9= (6. 47) can be solved to all orders of perturbation theory
and have a=0 as solution. Since the difference between the two whiskers at
¢=m and at any o is analytic in o, p, by lemma 1, we see that a=0 is an
actual solution of the equation, as long as | is small enough.

We begin by remarking that from the explicit form of W(?), see
appendix 9, the wronskian can be thought as formed with four /x [ blocks
(I is arbitrary): the action-action and the phase-phase blocks are even
functions of 7, while the other two blocks are odd functions of ¢. If p
denotes an even function (of #) and d denotes an odd function, we can
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write symbolically W(t)=<2 d) Similarly the vectors F* and X* in (6. 8)
4
can be thought as column vectors with two / dimensional columns.
Set right away a=0: then the blocks of F! are of parity <pd>, thus we

see that, regarding the initial data for X' as (constant) even or odd

functions:
L en (P P\, (‘(p d\(d\ _(¢"
o-( NE) LG D)) eo

and we see that the homoclinic conditions have the form, see (6.43):

(* o0

Po—P-0)t (pd+dp)=0 ©.7

J — o0

because one can see that also the contribution from ¢= + co vanish as F*
is even in the phase components. Thus (9.7) is automatically satisfied. In
this case one sees by direct calculation that p,—p— 00 =0.

However in general functions p,—p__, vanish, if constructed in the
way they are in the homoclinic equation. In fact, see (6.43), they are
generated by an odd function F (w1, t) which as t— +oo converges
exponentially to F (0, + o0) in the sense of our functions, so that we can
proceed to computing the harmonics of F via the formula:

T
F;(+ )= lim T_lj F(wt t)e v dt
T- +o 0
T - —
= lim —T_lj F(—ot, —t)e '*V'dt=—F_;(—0) (9.8)
T— +o0 0

which immediately implies that the expression outside the integral in the
homoclinic equations for the A variables,

i.e. Y (F,(+0)—F,(—))(@.v)},

denoted symbolically p_,—p_, in (9.7) does vanish.
The above formula implies also immediately that

F(ot, )= —F(—at, — o)

so that the integrand in (6.43) is odd and therefore the homoclinic
condition holds.

We now assume inductively that the block structure of F* and X* is
respectively d, p and p, 4: if so, the homoclinic conditions will be satisfied
to all orders, for the same reason they were satisfied at k=1. Clearly if
the assumption is verified for A=1,..., k—1 and if we prove that as a
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consequence the F* has the correct parity property, also X* will have the
correct parity property.
The parity of F* is immediately checked by inspection of (6.29) i.e.:

k
Ft(ot, )= % E [udf (X, + X¥)+ 0H, (X, + X5)

—(0Ho (Xo) +9* Ho Xo) X)|u=0 (9.9

where X* is the order k truncation of X: just observe that the matrix E

inverts parities, that 0b(X) is of type (Z’ ) for any X=<Z ) and any

function b even in o and ¢, and finally that 0% H, (X°)=<Z d) so that

P
32H0x=<p>.
d

One easily checks that the argument is neither affected by action depend-
ence of the various coefficients nor by lack of isochrony: in fact the
unperturbed motion is such that the action dependence on ¢ is even and
this is all one really needs: the only change is that not all the matrix
elements of F* relative to the angle block (i.e. lower) are zero (but they
are still even).

10. HOMOCLINIC SCATTERING.
LARGE SEPARATRIX SPLITTING

The concept of homoclinic scattering arises naturally if one compares
the homoclinic splitting as seen in the original o coordinates or in the
intrinsic coordinate \y associated with the whiskers normal forms of
section 5. The first part of this section is devoted to it.

The second part will deal with the theory of the homoclinic splitting in
systems with more than 2 degrees of freedom: the main point in the
analysis will be that when the unperturbed frequencies depend on a
parameter n and one of them becomes large (we shall say fast) as n — 0
it is not, in general, true that the homoclinic splitting is smaller than any
power in 1, i.e. the determinant of the intersection matrix is not exponen-
tially small with some inverse power of n as 1 — 0 (see below for a formal
definition). Unless all the frequencies are fast.

Suppose that there is a homoclinic point at a=0,, @=m. We can regard
such point either as a point on the stable whisker, or as a point on the
unstable whisker. In this way the point receives, from the parametrization
in lemma 1’, the coordinates p=p,, =0, Y=V} or p=0, ¢=qo, ERTS
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so that:
Z—(p07 09 ¢3)=R=Z— (0’ qu "ll'(‘)) } (10 1)
Zl (Po, 0’ ‘I’f))za0=zl (07 9o, “"(‘))
with the notations of (6.23), i.e. Z is the r.h.s. of (6.21); of course all
the above functions (.), are analytic functions of p.
We can consider the point on the stable manifold with coordinates
p=py: 4=0 with py such that:
Z_(py 0, ¥y +)=m (10.2)
We can also consider the point on the unstable manifold with coordinates
qy»> Yo+ V' such that: o
Z_(0, gj, Yo +ti)=mn (10.3)
and lemma 1’ guarantees that pg, g; are analytic in Vi, p for p small; note
that p5=p,, 95=9o-

We shall establish a correspondence between  and V', if they describe
the same o, so that:

and we denote it as: L

V'=y+o ) (10.5)
calling the function G the scattering phase shift; here we think of , ' as
functions of the independent variable «. We also introduce the same
function regarded as a function of the common value o of the two sides
of (10.4): o

cla]=o () (10.6)
If o,  are coordinates of the same points. The functions o are, by
lemma 1’, analytic on T'"! and in p for small p, and & (0)=0, &[d,]=0,
by definition.

The scattering measures the degree of interaction between the pendulum
and the rotators. If the rotators are not isochronous the scattering is an
interesting homoclinic property: of course if the j-th rotator is a clock
(i. e. it is isochronous) then 6;=0 (as it should because it is a clock).

The equations for the homoclinic point can be written:

Qs (@) =Z, (py; 0, Vo + V)= 2. O, g5 Vo + ¥+ (P) =40} 10.7)
Qi (W)=Z; (py 0, Vo +¥)=Z; (0, gy 5@y VotV +o (¥)=0
or also as:
Q‘i(\l7)=Z+(pq7,0,47%+47)—Z+(0,q47,d73+\V)=0} 10.9)
QW=Z, (p 0, Vo +¥)—Z, 0, g Vs +1)=0
Hence the homoclinic splitting can be measured as a function of o by
Q (@) or as a function of by Q°({). Note that if X°(¢; «) denote the
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evolutions of the stable/unstable motions with initial angle coordinates
(m, &), it is X*(0; o) — X*(0; 0)=Q ().

Therefore there are two interesting sets of homoclinic angles. One set is
described by the  derivatives of Q° defined by (10.8) which we could
call the intrinsic homoclinic angles. The other set is described by the o
derivatives of the QT at =0 or, respectively, at &= 0, =0, (the latter
derivatives are proportional, via the matrix 9:V (close to the identity), to
the \/ derivatives of QT in (10.7), phase shift included. The latter will be
called the natural homoclinic angles. Note that Q%, Q. do not appear in
the definitions of the intersection matrix as they can be computed from
the Qf, Q, by using the fact that the energy of the whiskers can be
supposed fixed (and equal for both).

The higher o or {f derivatives of QT, Q? in o or Vs, respectively, will
define the intersection tensors. The homoclinic angles will be the eigenvalues
Qf the intersection matrix, i.e. of the matrix of the first derivatives of the
Q;, or QY.

More precisely the trigonometric tangent of the homoclinic angles is
proportional to the mentioned eigenvalues. The latter have the dimension
of an action and, therefore, a normalization constant with the dimension
of an inverse of an action has to be introduced to really define the tangents
of the angles. A natural normalization could be (Jo|®|) ™1, see (9. 1).

DErFINITION. — In the case of hamiltonians depending on a parameter m,
e.g. (9.4), (9.95), we shall say, that the homoclinic splitting is “‘smaller than
any power” in the parameter M if there exists ¢>0 such that when the
perturbation constant | is u=n° the determinant of the intersection matrix
tends to 0 as m -0 faster than any power in 1. Likewise in the same
situation we say that the homoclinic splitting is “‘exponentially small” if the
determinant of the intersection matrix is asymptotically equal to the determi-
nant of its first order approximation (in \) and the latter tends to 0 as an
exponential of some inverse power of the parameter 1.

If /=2 the results of [Nei] imply, for the model (9.4), that the scattering
phase shifts are smaller than any power, together with their derivatives at
the homoclinic point. The same holds if />2 and all the angles rotate at
fast speed (i.e. with ® as in (9.2)). The intersection matrix and all its
derivatives are, under the same conditions, smaller than any power.

The relationship between the two notions of homoclinic angles and their
connection with the scattering phase shifts is outlined in Appendix All.

If /> 2 with mixed fast and slow rotators, like (9.4), (9. 5), more analysis
is necessary to understand such cases.

In the remaining part of this section we study some more detailed results
concerning;:

1) The relation between the intersection tensors in the two systems of
coordinates (o or V). In fact we shall prove that for even hamiltonians all
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the odd derivatives of G[a] vanish at the homoclinic point a=0,=0.
Hence the homoclinic angles are the same in the natural and in the intrinsic
coordinates (in general even models).

The even derivatives do not vanish, in general, but they are bounded in
a useful way only if /=2 (or if />2 and o has non resonant and large
components, see (9.2) and take n small). In such cases, as mentioned
above, in fact the homoclinic splitting is smaller than any power in n and
therefore (by the discussion in appendix All) on can see that generically
the scattering phase shifts turn out to be also smaller than any power.

2) We consider even hamiltonians, depending on a parameter n >0, of
the type (9.3) or (9.4), (9.5) and the vector » will be supposed to have
one of the two forms:

o=0,n "%  o=Mm""e,n"e, ....n"e_,) (10.9)

and to verify a diophantine condition |®. v\ 1<n7*C,| V[ for some b,
Co, T>0: in the first case take b=1/2 and o, diophantine with constants
CO, 1; in the second case let (o,, ..., ®,_,) verify a diophantine condition
with constants C, and t>/-2, then given a>1/2, it is easy to see that
there exists a set Q, < [®, o) with:

K -1 =142
meas. { [0, oo)\Ql}gc—n“<z ]mi/(3|) (10.10)
0 i=2
such that if ®,/neQ,; then the above estimate on |65.\7 | holds with
b=a—1)2.

We shall study the whiskers of an invariant torus run quasi periodically
with rotation spectrum .

The first of (10.9) will be called the fast rotation case and the second
will be called the mixed fast-slow case. The angles whose rotation velocity
is O (n~'/?) will be called fast angles or fast modes ; the others slow. Thus
in the first of the cases in (10.9) all the angles (or modes) are fast while
in the second case the first angle a, is fast and the others are slow.

We shall usually add the hypothesis that f'is a trigonometric polynomial
of degree N in the «’s. The results a), b) below will be derived under the
additional assumption that g,, J,, J, f depend on the parameter n and are
unformly bounded and holomorphic in:

2={|n2A|, |n'?1|<r, |Ima;| <&, [n(coso—1)|<&} (10.11)

while the results ¢), d) require the same properties for g, Jo, J but put on
f only the requirement of boundedness and holomorphy in A, T as above
and for |Imay;|,
The above n dependence will be recorded by appending a subscript N
to the hamiltonian as in H,,.
The hamlltomans we are considering are even in the sense of section 9.
Therefore if @ is as above, the invariant tori constructed by using lemma 1’
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of section 5 will have, for p small enough (depending on 7, in the n
dependent cases), whiskers homoclinic at ¢ =, a=0.

The following theorem summarizes our main results about the homoclinic
splitting for even models:

THEOREM 3. — a) The odd derivatives of the scattering phase shifts vanish
at the homoclinic point. Hence the homoclinic angles will be the same in
both systems of coordinates (hence smaller than any power in the fast
rotation cases, i.e. if =2 or if [>2 and ® is given by the first of (10.9)).
This shows that the difference between the two notions of splitting of the
whiskers (at the homoclinic pomt) is a higher order effect.

b) In the fast rotation cases, i.e. if [=2 or if I>2 and ® is given by the
first of (10.9) all the even derivatives of the phase shifts and the odd
derivatives of the homoclinic splitting are smaller than any power.

¢) The jacobian determinant of the derivatives of the scattering phase
shifts are not, in general, smaller than any power in the mixed cases, (i.e. if
I>2 and © is given by the second of (10.9)). The same can be said of the
Jjacobian determinant of the derivatives with respect to & or to i of the
homoclinic intersection tensors.

d) If 1>2 the second order value of the determinant of the intersection
matrix is not smaller than any power as m — 0, in general, for the mixed
rotation cases.

Remark. — Hence one should not be led erroneously to believe that
the homoclinic splitting is, as a rule, exponentially small when there is
one or more rapidly rotating angle (unless all of them do rotate at fast
speed). This is particularly striking in the case d).

Here we prove: a) the part of the statement b) concerning the connection
between the homoclinic splitting and the homoclinic scattering is briefly
discussed in appendix A11 while the statement about the size smaller than
any power is not analyzed here as it is well known ([N], [Nei]) and we do
not really need it; the proof of ¢), d) is an explicit check and, to set
an example, the calculation is performed in appendix Al13 for the
statement d).

Proof. — We shall take J, J,, g,>0 constants and f depending only on
o, @. Most arguments being based on symmetry properties, the general
case is identical. We make the above simplifying assumptions only to have
a lighter notation and to exhibit the essence of the argument (as we did
in the analogous situation in § 9).

The wronskian matrix for such a case is simply related to (A9.8):

wyg () 0 wip () 0
0 1 0 0
a1 (0 0 wy (@ 0 )
0 AR 0 1

W ()= (10.12)
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waz () 0 —wi () 0
0 1 0 0

W) =
O =0 0 wu® 0
0 —-J 1 0 1

where w;j, i, j=1, 2, is the matrix in (A 9.8). And we shall write. if g=g,:
wy (=c (x ' +x)2+C"* (x)+gotC' (x)
Wy ()=co(x 1 —x))2+0gotC* (x)=Co(x~ ' —x)2+wh, (1) ( (10.13)
Wy ()=0C2(x), Wy (=C**(x)
where o=0,=sign(Re?), x=e7?°', and ¢, ¢’ are constants and the C
functions are analytic in x at x=0. The radius of convergence of the series
defining CY, C¥ is 1, but all the above functions of x can be perfectly
continued beyond, as their singularities are poles at x= 1.
As function of ¢ the o**/C¥, o'*/ CY are holomorphic in ¢ with poles,
at most double, at i(2n+ 1) /2 g,, where n is an integer.
We shall consider functions of ¢ which can be represented as:

IR o=sign(Ret) (10.14)

IIf
N

M (5)= Z(G:g)M"( G0, x
i

j=0

with s< oo, M$ (x, ) holomorphic, at © fixed equal to + or —, in the x-
plane in a str1p |Im x | <1 except, possibly, for a polar smgularlty at x=0.
We restrict also M; to be trigonometric polynomials in the \J variables.
We call .# such class of functions. We call .# the class obtained by
requiring that no Mj (x, ) in (10.14) is V and x independent: i.e. we
“quotient” . with respect to polynomials in ¢.

Note that a function M (f) can admit at most one representation like
(10.14) with the above mentioned analyticity properties: i.e. given M (7)
one can compute M; (x, V, 6). In fact, assuming for simplicity that
x = M;(x, ) are analytlc at x=0, then:

lim
T*w@ T)*

JM"(Z)e"”‘""d(gt) M?,; (10.15)

where we write M§= Z M, ox ‘W to compute MY , ; substitute in
v k=0

the above equation M°(¢) with (M, ()= Y. M, ,; “"V‘) e®?; and so on:

having computed M? (x, ) repeat the procedure with s replaced by (s—1)
t S

to M,_, ()=M® (1) — (ﬁ‘lMg.
s!
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We define a linear operation .# on the functions M e.#, by defining
its action on the monomials:

h — —
M (f)= (f”:—|’)xkcgeiwv' (10.16)
with A, k integers, $=0, 1, p=+1 and gk+i®.V#0:
h —_
FM()=—gtahti sreioave y @D L
p=0 (h=p)! (k—ipog 'e.v)yr+!

(10.17)

Note that the .# is not defined on the polynomials of ¢, o, i.e. if
k=0 and ®.v=0 (so that no exponentials are present in the monomial
defining M). ‘

The operation .# yields, at fixed ¢ a special primitive of M, in fact:

0, fF M=M (10.18)

A few further features of .# are the following:

1) If M is odd in ¢ then # M is even; if M is even then # M is odd.

2) If M is analytic in ¢ and odd then .# M is analytic and even.

3) If M is analytic in ¢ and even then # M (¢) can be continued analyti-
cally from >0 (or t<0) to a function #*M(?) (or, respectively, to
£~ M(¢)) defined for all ¢'s and £F*M(H)—.#" M(0) is odd (or, respec-
tively, £~ M (#)—#~ M (0) is odd). In general #* M () #F~ M (¢) unless
FTM(0)=0 (or £~ M (0)=0). In the latter case £+ M (0)=.#" M (0)=0.

t
4) The function FLM (f)=| e R9P"M (1) dr is defined for Re R large

G o0

enough and it admits an analytic continuation to Re R <0 and:
ISM@H)=I M) (10.19)

5) If M is such that M(/)=M (o1, o) for some M (J, c) defined on
the torus, then:
JM(1)=((3.6‘;)‘1M((Bt, o) (10.20)
and # M is analytic if M is analytic in ¢ and the functions # M and M
have the opposite parity, if M has well defined parity in ¢.
7) If M depends on other /— 1 dimensional angles « as a linear combina-
tion of monomials:
h h —1)is/21
wx" G cosy (®.VI+a. )= (go 1) x* 09( 1_),
h! n 2§%12
X z ps’eip(£7t+ﬁa) (1021)

p=*1

with 8, 8°=0, 1 and cos, y=cos y if =0 and cos, y=sin y if 3'=1, the
# M has the same form. We shall say that M is time-angle even if
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9+ 9 =even for all monomials of M. If, instead, 3+93 =odd for all
monomials we say that M is time-angle odd. It then follows that the time
angle parities of M and .# M are opposite (when either is well defined).

8) # does not change the trigonometric degree of M: i.e. if M;(z, J, o)
had a maximum trigonometric degree N in the { variables also the
functions representing .# M will have trigonometric degree <N. And the
operator .# does not increase the degree in ¢.

9) We extend the operation . to . by setting J "=¢"*!/(n+1):
the above parity properties remain valid. Property 4) holds for
JFeF(©)—FR F(0) in general. Property 8) changes as the degree in ¢ of
the “non exponential” monomials of the form (g o ¢)" o is increased by 1.

After the above remarks we make the inductive assumption that F*°(z, a)
has action components (+, 1), denoted symbolically d, of odd time-angle
parity in the above sense (different from the one used in § 9) and angle
components (—, |), denoted p, of even time angle parity. Opposite parity
assumptions will be made for X*° (¢, o). We shall write:

h— d n_[P
F <p>, X <d> (10.22)

dropping the label o from F and X. In fact the main goal of the above
formalism is to treat simultaneously the stable and the unstable whiskers:
for >0 it is c=1 and F* X" represent F**, X** while for t<0, o= —1
and F* X" represent F"~, X"~. Hence we can symbolically write:

F"=28x"(go't)"'cs”cossr(d)’.\71+&’.ﬁ)}

) , D.VETEB, (10.23)
X"=ZExk(go 1) o®cosy (. vi+a.p)

with suitable o-independent coefficients 8, & and 3+9 =even for the
(+, 1) components and odd for the (—, |) components in the case of X,
and with reversed parities in the case of F.

Remark. — It will be useful to use also complex notation: in this case
the (¢, o) parities reflect into (o, v, p) parities. More precisely if v is either
5 or £ and if A=(v, p) we can rewrite the r.h.s. of (10.23) as:

iV, X (ogh)f otel et Th  A=(V, ) (10.24)

where yeR and %, =(—1)? ¥¢'; here, as usual, we use the convention the
sum over A runs over vectors with non-negative first component (so as
not to repeat identical terms). From (10.24) it follow immediately the
usual parity rules: p.d=d and p.p=d.d=p; p=time/angle even,
d=time/angle odd.

Explicit expressions of X in terms of the .# operators can be found in
appendix A13, see (A13.3)+(A13.5), for the cases J, J,, go, f, constant.

Annales de I'Institut Henri Poincaré - Physique théorique



DRIFT AND DIFFUSION IN PHASE SPACE 75

Having set the above definitions we deduce immediately from the
(A13.3)+(A13.5) and from the above property of .# that X" will have

the opposite structure to F* (i. e. if F"=(pd> then X"=<Z ))

The above remark and (6.10) imply that if X* has the structure (pd>
for h'<h then F" has (:) structure. And since it is obvious that F! has

(Z) structure, the (10.22) follows by induction.

To establish a connection between the above remarks and the
scattering theq‘ry_‘(and to prove theorem 3) we consider the functions
Xe(t, a)=X°(0, a, ), see (6.24), defined in sec_tjon 6 and describing the
o whiskers orbits with initial data at angles (n, o). We can write:

Xs(r, )=Z(p(@e ", 0, Yyt ot
X! (t, )=Z(0, g(@ ", Vst 1)
for suitable p(a), (o) and if g'=g(1+7y"), see (6.23). We write (10.25),
at t=0, for the | components as:
a=V+Ay  a=yLtAL (10.26)
where & are the  coordinates (see lemma 1) of the point on the o-
whisker with angle coordinates (r, o). Then the lemma 1’ statement that:

Zl (P’ qa ‘I;)E\F+5i (P, q; ‘I;) (1027)
with {, analytic in its arguments (for p, ¢ small) and (10.26) imply that:

E@=C¢®,0,¥), A@=C0, ¢, ¥ (10.28)

(10.25)

Hence:
X, (t,)=V;+at+, (p(@)e ", 0, Y;+ o 1)

=a+0t+{, (p(@We " 0, d+A (@) +o1)—T, (p(d), 0, §) (10.29)
and therefore we conclude that:

T-lr(xi(z, a)—a—of)dt— —F, (p(a), 0, ¥)+const (10.30)

0 T—

The scattering phase shifts o [o] = J“— 5= As— A% by (10.26), (10.28)

will be: o . L o

ola]=C; (»(@), 0, ¥ —C, (0, g (), ¥ (10.31)
and “all it remains to do” is to find expressions for , via (10.30). Note
that (10.30) and (10.31) are quite general and could be used also for non
even hamiltonians. But we keep concentrating on the even case, for
simplicity.
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To find more concrete expressions we use (10.23): if we set t=0, x=1
we find in fact fl (p (@), 0, ¥%) when = + and 51 (0, g(), ) when o= —
from the | components of X.

Hence we see that only the terms with £'=0, g=1, g’=0 can contribute
to o[a) as the time-angle parity must be odd (and as the monomials in
the expansion of X have no discontinuity at =0 if g=0). Therefore:

c"a]=2ZE"(cosal. ji— 1) (10.32)

where the — 1 has been introduced recalling the convention that & [0]=0.

Hence in the even models the odd a-derivatives of the scattering phases
shifts vanish, at «a=0 (i.e. at the symmetric homoclinic point), More
general expansions for the scattering phase shifts and for the splitting are
derived in appendix A13.

Although we have always referred to hamiltonians like (9.3) with
J, Jos 80, f7m constants, we have only used parity properties which remain
unchanged if J is allowed to depend on A and if J,, g, f:, are allowed to
depend on I, A, 1—cos ¢. The only difference will be a more complicated
wronskian, still with the even time parity properties for its action-action
or angle-angle matrix elements and with odd parity for the action-angle
and angle-action elements. The matrix elements will still have the property
of being expressible as power series in x=e¢~?°' and o gt with o indepen-
dent coefficients up to some parity fixing factors o as in (10.13), and C"
will be expressed in terms of F* via the .# operations through suitable
extensions of the formulae in appendix Al3.

This proves a) of the theorem 3 showing the coincidence of the homo-
clinic angles in the intrinsic coordinates {f and in the natural « coordinates.
Part b) is a simple corollary of the results in section 9, (we allude to its
check in appendix All).

The proof of part ¢), d) simply consists in exhibiting an explicit example
as we “‘just” have to show that in general the homoclinic splitting is large
if 1=23.

It emerges, from the example, that for the /=2 systems it is possible to
think that the homoclinic intersection tensors are all exponentially small
because in such cases a special property holds. Namely that an expression
like Y v;. @ is either 0 or it is necessarily =|a|.

i

This property is no longer true if />2 and we can obtain slow non zero

velocity ©. Y. v;, much smaller than ,, even by combining modes v; which
i

have fast velocity ®.v; (unless of course all the angles rotate at fast

velocity).

It will be sufficient to show that, in a model, the second order contribu-
tion to the first derivatives of the homoclinic splitting Q, (a) (which respect
to o)) define a matrix (called above the intersection matrix) with determinant
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which is not exponentially small. This means that it is not bounded by an
exponential of an inverse power of the parameter n in (10.9), as n — 0 at
second order (it is easy to see that if o, is the fast angle then, to first
order, one still has exponentially small splitting at least in the o, direction).

The analogous analysis for the scattering phase shifts is essentially
identical and in appendix A13 we only derive the expression of the second
order phase shift without actually computing it. In fact we shall not really
need, in the application analyzed in section 12, the homoclinic angles in
the intrinsic coordinates and, therefore, we shall not really need the part
of theorem 3 concerning the phase shifts.

As a final comment we point out that the inductive check of (10.23)
yields a somewhat stronger result if one examines it more carefully. In
fact one can check, inductively, that the terms with k=0 have k'=0 as
well and furthermore: the terms with k=1 have k'<2(h—1) for F* and
k'<h for X"

2(kh-1)

- P -
Fha__.Fh(oo)(mt, o)+ Z @e_g‘”F“P)(e_g‘”, ot, o)
gm0 P (10.33)
- 14 -
Xho=XH@) (31, o)+ Y (g—""—)e—wx"m(e—“',mt, o)
»=o0 P!

and, of course, {f - X" (@ ({j, +) yield (different) parametrizations of the
invariant torus.

11. VARIABLE COEFFICIENTS. FAST MODE AVERAGING

Let /=3 and consider a hamiltonian H,=H, (I, A, ¢, a; 1) dependent
on a small parameter n having the form:
2
n Y2oB+h(m?A)+ r
+Jog2(coso—D)+pY ficos(V.a+ne) (11.1)

where A=(B, A), a=(A, o) are canonically conjugated variables; v=(v, n)
is an integer vector; and where J=(h"")"1, J,, g, f, are not constants. In
fact we shall allow J,, g,, f, to be functions of n'/2 A, n'/?1, n(cos ¢—1).
We shall can 1, T, g,, f, the values of such functions at zero arguments,
assuming them to be 0. This implies that when J,, J, g, are replaced by
their values at 0 in (11.1) (i.e. they are given the barred values) then the
theory of section 9 applies. It is not restrictive to suppose that J is I
independent and that J, is ¢ independent and we shall do so. Here, the
choice of the origin n'/> A=0 is arbitrary and in fact, later, we shall replace
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the center of the rescaled action variables as an arbitrary point on the
diffusion path (of course n'/21=0 is instead fixed, being related to the
unstable equilibrium of the pendulum).

The @-dependence of J; ! I can be put together with the J, g, (cos @ —1)
part of the pendulum hamiltonian; and the I dependence of J can be
removed by shifting the origin of the I variables by a suitably chosen, A
dependent, quantity G: this can be achieved (up to corrections in
(1—cos @) that can be included in the g,) by a canonical transformation
generated by:

I'g+A'a—G(A'n'?)sing (11.2)

and we can take G (a)= —; 12425, (a, 0)0;3~*(a, i)|;=o- Thus, we shall

consider (11.1) with J, J, functions of (n'/* A, n'/21) and g,, f, functions
of M2 A, n'21, n(cos @—1)). Such functions will be supposed analytic
in their arguments and admitting holomorphic extensions “by p,” in the
variables n'? A, n*21 (for I near I=0 and for A near a real interval
A=n"12[a,, a,]) and “by &, in the angles. The functions will be suppo-
sed to admit upper bounds uniform in n as n — 0 (this is only slightly
more general than the assumption that they are in fact fixed functions of
nY21, n'/2 A, which is what we really need). In fact we could, in most of
what follows, permit a 1 dependence on the bounds of f proportional to
1% for some b= 0: but we require boundedness to simplify the formulation
of the results, occasionally commenting on extensions of the latter type.
Uniformly and positive lower bounds on |J|, [Jo|, |go|> |94 %] will be
supposed to hold, as well.

The f will be supposed a trigonometric polynomial in the o angles with
degree <N for some N> 0. In fact if we want I-independence of J we see
from (11.2) that f cannot, without loss of generality, be considered a
trigonometric polynomial in the @ variables even if the original fin (11.1)
was such.

The above hamiltonian (11.1) is taken as an example because of its
relevance for the applications of section 12: and essentially all the results
of section 10 extend to the cases of variable coefficients (in the above
sense).

The dependence on the action variables through their values scaled by
a small parameter n'/? is natural. At least if one thinks that (11.1) arises
from the change of variables a=n'2A, i=n'21, b=n'?B accompanied
by a multiplication of the hamiltonian by a factor n~'/2 (which is a
transformation leaving the Hamilton equations invariant) followed by a
recaling 7=m"1/2¢ of the time (which divides the hamiltonian by another
factor n'/%: here ¢ is the time for (11.1) while 7 is the unscaled time for
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(11.3) below)), and starting from a hamiltonian H:
22
o, b+nh(a)+ ZIT +nJogi(cose—1)

()
+un Y fz jcos(@.V+n o), o, =0 (11.3)
with A analytic in a (and h"”#0); J,#0 analytic in a, i; g#0 analytic
in a, i, n(cos @ —1); and f; , analytic in a, i, n(cos@—1) and vanishing
if |v|+|n|>N for some N >0.

The (11.3) is a natural form in which the hamiltonian appears after
the first basic approximations, in many Celestial Mechanics problems, as
the three body example discussed in section 12.

We call @ an admissible velocity vector if ®,=n""?® and w,en'?[o, d]
varies in an interval covering the values taken by d, h(n'/? A) as A varies
in the interval A=n"12(a,, a,) around which H is defined, see above.
The set A(C) of the A’s such that |@.v| !<C|V|* has relative measure
>(1—-Kn~2C™), for some suitable K >0 and n small; (such a straight-
forward bound, obtained, as usual, by summing up over all v#0 the
resonant intervals of length ~(Cn|V|?v,)™%, could be improved by taking
into account that the centers of the above resonant intervals have to be
in A: this observation leads to a relative measure >(1—K’'n2C™1') with
any C>Cn~'2 for a suitable C).

We fix o= (o, ®,) admissible and verifying a diophantine condition,
|@.v|"*<C|V[%, for some C>0 and we consider the invariant torus
constructed by lemma 1’, section 5, with rotation velocity ®, (when exist-
ing).

A precise description of what we have in mind by saying “constructed
via lemma 1"’ is as follows.

We are in a situation considered already in the corollary to lemma 1
described in section 5, see (5.91) and following. The parameters in (5.96)
are, of course, 1 dependent in the present case. And we easily see that &,
(hence £;), can be taken n 1ndependent while Eg, ng, T, Po» €, can be
taken proportional to ™12, 071, 1, n ™2, 1 respectively.

Then (5.96) shows that we shall be able to construct a family of
invariant tori with rotation velocities @ and Lyapunov exponent g’ with
o, =n"1"2@, with the second angular velocity given by w,=0d,h(A) for
Ain A(u~Y7), i.e. for a set of a’s with relative measure (1—Kn~"/?pu!/7)
if:

|u|<p*=B*[[(M~ 120" (n )0 (n~ )" <B*n?? (11.4)
where 92 is what comes out of a blind application of the general results
of section 5 [See (5.96)].

This constant can be greatly improved by taking into account the special

properties of our particular case. Already by using more carefully the
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estimates of section 5, i.e. using the weaker (but sufficient) conditions
(5.76) and (5.85) with C=n"®*12) one would obtain a condition like
|p|<B*n~16*63 with the set A(m~®*'?) having relative measure
>(1-Kn?.

However, for simplicity, we shall use (11.4). If f is supposed to be
bounded proportionally to "%, for some 5 >0, instead of being uniformly
bounded, the results of the theorem change by suitably increasing 92 to a
(linearly b-dependent) new constant.

The above invariant tori for the hamiltonian (11.1) are run quasi
periodically with angular velocity @ and Lyapunov exponent g which have
the form:

o, =0;n" "2, 0, =m,n'"?, g=go(1+y" (M) (11.5)
with ¥ - 0 as n - 0, 0, [0, @]

Given any admissible & verifying a diophantine condition |®.v|™* <C|v|?
with C<|p|~7), there will be an invariant torus run quasi periodically
with angular velocities o, if 1 is small enough and if p verifies (11.4).

In what follows we suppose that 1 is small enough, that p verifies (11.4)
and study one of the above invariant tori, with prefixed angular velocities
and Lyapunov exponents given by o, g like in (11.5). And we want to
Es,tirgate the whiskers splitting at the symmetric homoclinic point ¢=rm,
a=0.

Remark. — It is convenient to fix acA=n'2A as the origin of the
unscaled variables so that w, =0,/ (a) (obviously the condition on p will
not be affected by such a choice and we shall assume that the associated
invariant torus is persistent). Hence, the values of 1, J,, g, f, are now the
values of the corresponding functions evaluated at n*'* A=a, n*/21=0.

Consider first the case u=0. In this case one can perform an elementary
discussion of the separatrix quadratures. For instance if p=0 and the
pendulum and rotators are independent in the sense of section 4 (i.e.
Jo, 8o are A independent) one finds:

2
o= = 2 20y ghsin?,

I, 21, I, (11.6)

I=ﬂ:2J0gosin~(ZE

One can check that the pendulum wronskian matrix elements verify, for
1 small:

|wy|sum~t i |Imt|§2—n_—(1—m]1/2), |Ret|<z5! (11.7)
8o

Here the constants k, u have to be taken large enough, depending on the
functions J, J,, go. Furthermore the functions w;;(f) admit expansions

Annales de UInstitut Henri Poincaré - Physique théorique



DRIFT AND DIFFUSION IN PHASE SPACE 81

(10.13): this is now true also for the components that were zero in the
cases considered in sections 9, 10. In appendix A9, part 4, we have studied
the full wronskian in a rather general pendulum system. Also the parity
properties in ¢ of the full wronskian are the same (i.e. even in the action-
action or angle-angle blocks and odd in the other, mixed, blocks). The
above “large” domain bounds (11.7), are useful in the fast rotation cases
(i.e. when both frequencies have size of O(n~'?), or @,=0(M™Y)),
discussed in section 10 but they will not be really necessary in what follows
(boundedness in a finite strip being sufficient).

The parity properties and the analyticity together with the bounds
(11.7) are the only ingredients necessary to perform the analysis of
sections 9, 10 as we have repeatedly claimed and as it is easy to check.

Therefore the same conclusions about the homoclinic angles at the
symmetric homocline =0 hold. In particular we consider the intersection
matrix to the lowest non trivial order (i.e. to the lowest order that makes
its determinant not exponentially small as n — 0, (namely the second)).
By the final result of appendix A13, see (A13.22), (A13.23):

M=<0 ~8 )
3 yu

f ©.v (11.8)
d=p? Y mmp,v,K, (—l)mf_f =
W fast J ((DLL)

v'slow

is the leading part of the intersection matrix 07Q; ©) (as N1 —0 and at
second order in p); see section 10, (10.7), for the definition of Q; 3
denotes here the 612—521 of appendix A13; @ is defined in (11.5), y is a
constant at fixed ,, @, and the first matrix element is exponentlally small
(to second order); K,, I',,, are defined by the integrals in (A13.21),
(A13.23); and, finally, see the remark after (11.5) for the values of
fv’ o> 8o-

The (11.8), therefore, shows that generically §= 0 (u? n3?), and hence
if p<n'’? (consequence of (11.5)) this leads over the terms of order p?
and higher and the splitting is not exponentially small as n — 0, but of
the order of det M= — §2.

The 8 in (11.8) has to be multiplied by n'/? if one wants to regard it
as the intersection tensor for (11.3), (the reason being that with our
definitions the “homoclinic angles” have the dimensions of an action and
scale as such upon coordinates rescalings).

A more formal statement of the above conclusions is:

LeMMA 4. — Consider the hamiltonian (11.1) near the segment A where
Oph varies, as A€A, in an interval n*?[®, ®] with ©®>0. There is ¢>0
such that if p=n° then (11.1) admits invariant tori which, if n is small
enough, have whiskers with a “homoclinic splitting” (= determinant of the
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above intersection matrix 9;Q, (0)) of O ((n**u?)?) as n — 0, provided the
sum in (11.8) does not vanish accidentally.

As a second important extension of the results of sections 9, 10 we
consider a situation also met in some applications, (e.g. see § 12). Namely
a hamiltonian obtained by adding to H, in (11.1) a further perturbation:

Y F,cosvvy.a (11.9)

0<v<N

where F is analytic in n'/2 A, n'/21 and in (cos @ — 1) but it is not small.
We suppose that F, which by assumption contains only harmonics that
are multiples of a gtven mode v,, depends on the fast variable X o i.e.
Vo1 #0. We say that F is unimodal on a fast mode, with mode Vo
Hence the hamiltonian that we consider is:

H=H, ;=H,+F or H=H, ;=H,+nF (11.10)

depending on whether we regard it as a function of A, B, I or of a=n"?A,
b=n'?B, i=n'?L

We shall refer to the above two equivalent representations of the same
mechanical problem as the scaled representation (H) and as the unscaled
or natural representation (H).

In the case (11.10) we cannot apply dlrectly the results of sections 9, 10.
But one can remark that the angle a.v, is a “fast angle”, i.e. it rotates
(if unperturbed) at speed n~ "2, compared to the speed w,n'/? of the
“slow mode” a=a,.

The idea of the averaging method is just the remark that quickly oscillat-
ing perturbing forces of order 1 can, in fact, for many purposes, be treated
as small. However the method does not consist in the brutal setting of
F=0, so familiar in heuristic treatments, but rather consists in treating F
as a perturbation by putting a formal parameter p in front of the total
perturbing terms B (F + p f), and by taking as many orders in B as it might
be necessary to match the precision required, when p=1 (and eventually
setting p=1).

We consider the (11.1) perturbed by (11.9) i.e. we consider (11.10):

2 IZ

il R
21 2],
+J,g2(coso—1)+B(F+pf) (11.11)

H=n""?0B+n'?0,A+n

2
where we have expanded A(A)=n'?w0,A+n % for a J analytic in n*/2 A

(J(0)#0) and with the functions J, J,, go, F, f having the analyticity and
boundedness properties described above around a line:

Z={n""2a, a,]} x {I=0}=Ax {I=0} 11.12)
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In addition F, f will be supposed to be trigonometric polynomials of
degree <N in (a, @), allowing also an analytic dependence of the Fourier
coefficients on the variable z=n (1 —cos ¢).

In the present case we show that the method allows one to establish
the existence of the invariant tori and to compute the leading order
expressions of the homoclinic angles, as n — 0, |p|=n°, with ¢>0 large
enough.

LemMMA 5. — Fix x>0 and 0<o <1/2. There exist constants 1,, B*>0
such that if |p|<n, ¢>10, and |B|<B*n~° then one can construct a
holomorphic canonical map casting the hamiltonian H (11.11), for all
0<n<ny, in a form:

2
OB i, ae A
n 2J(n'*A)

+g(M2 A, ppg+n*f(p, q, A, A, @) (11.13)

with 3, g, f (depending also on B) bounded and holomorphic in the complex
domain:

{lpl lal<x |Al<pn™" |Ima;|
<& |pu|<n}x{|B|<B*n=°} (11.14)

for suitable 1- independent K, p, £>0. The smallness condition on 1, can be
taken to be ni'*logng ' <Dx for a suitable D> 0.

The reason for the validity of (11. 13) is simply that in H,, g, see (11.10),
no strong resonances occur with |v]<0(n 1), all denominators being
bounded below by O (n'/?). Hence we are in an essentially better situation
compacted to that in section 7, as we can proceed to perturbation theory
of much larger order, essentially O (n~'/?), after taking advantage in the
first step of large denominators (of order O(n~1/?)) to reduce the size
of F.

The method used to deduce (11.13) is the usual method developed in
the Nekhorossev resonance theory. Note, however, that in (11.13) the
angle o are in the remainder term (while, perhaps, one would expect them
to remain of order p): the mechanism for this is essentially the same as
the one used in section 7.

The estimates leading to (11.13) are carried out in detail in appendix
A10, using the scaled variables form H, ¢ of the hamiltonian.

Once the hamiltonian has been put in the above form we are in a
situation in which the theory of section 5 becomes applicable, at least if ¢
and x are chosen large enough. Assuming that the value ¢=92 (i.e. the
value dictated by the “blind” bound discussed above: see (11.4)) is also
large enough for lemma 4 to hold, and taking |p|=n° we see that the
methods of section 2= section 8 are applicable.
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In fact we see that for a set of AeX <A of relative mea-
sure <Kn Y2n¥7 with K being a suitable constant, it is (if
0,=3,h(A)=n'"?w®,+0,[nA%*/(2J(A)]; see also the definition of
“admissible” after (11.3)):

N2, v+, 1<ge | V[Pn (11.15)

and for each such A there is an invariant whiskered torus run quasi
periodically with angular velocities ®=(n"'?®,, ®,). Thus if lemma 4
holds and if x>2 597 (so that the round spacing ~O (n¥7) is larger than
the “homoclinic splitting” ~ O ((n*? p?)?)) we see that drift and diffusion

take place along .&.

Remark 1. — Thus we see that along the line % there is a whiskers
ladder with very small rounds spacing, as | — 0: i.e. of order O (n™").
We see that this is no in spite of the presence of F (which is of O (1)) and
of uf (which is smaller than F but still very large, of O(n)=0 (n),
compared to the spacing in the ladder).

Remark 2. — The holomorphy and uniform boundedness in B is very
important: it allows us to conclude that the tori equations as well as those
of their whiskers can be computed as power series in . And since =1 is
inside the radius of convergence (B*n~°) we get immediately that the
various orders in B, (note the distinction between orders in B and orders
in p or in M), give contributions to the whiskers parametric equations or
to the size of the homoclinic angles whose size decreases with the order k
in B as n°* at least. Hence if to some order some contribution has a size
of some power of 1 it becomes a matter of a calculation to finite order to
check if it is the dominant contribution to the quantity being calculated. See
remark 5) below.

Remark 3. — All the above invariant tori will have whiskers homoclinic
at @=m, o.=0 because all the above hamiltonians are even in the sense of
section 9 (it is easy to see, although not necessary, that all the canonical
changes of coordinates that we use (in appendix A10) to perform the
perturbation theory construction of f do not change the even nature of
the hamiltonians). Hence it makes sense to ask about their homoclinic
angles or tensors.

Remark 4. — The above analysis shows that if we introduce an artificial
parameter B that we put in front of both nF and npf, then for n small,
we can compute the whiskers for §=1 in power series of B. In other words
we can apply perturbation theory to compute the intersections tensors.
We have to push perturbation theory up to an order n (in B) such that
the exactly computed terms are larger than the remainder (which is of
order n™"2). In concrete cases this might mean just the second order
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(never the first as we have seen that to first order the intersection tensors
are degenerate).

Remark 5. — And drift or diffusion will follow along the line # by the
theory of section 8, for most choices of p around B=1 (and possibly B
exactly equal to 1), provided there is an order at which one sees that the
homoclinic intersection tensor is not exponentially small. Because in this
case the rounds spacing in the ladder of whiskers is, by the averaging
phenomenon, always faster than any power (being O (n*'") for a prefixed x,
if n is small enough) and the splitting cannot be exponentially small unless
there is a cancellation between finitely many orders in § on a segment of
order O (1) of #. By the analyticity in B, this can only be for exceptional
values of B. Of course in a given problem one has to exclude that B=1 is
not an exceptional value (unless B happens to be a natural parameter in
the problem and one is just interested in showing existence of drift or
diffusion for some values of B). The check of the latter property is reduced
in general, by the above analysis, to a finite order calculation which, in
concrete cases, could be conceivably performed with the help of an elec-
tronic device.

The analysis is thus concluded and one can try to apply it to some
concrete problem. This is better than trying to continue proceeding in
general because in this way we can avoid formulating too abstract results,
and apparently unphysical hypotheses on the perturbations.

12. PLANETARY PRECESSION.
EXISTENCE OF DRIFT AND DIFFUSION

Imagine a planet & as a homogeneous rigid body with cylindrical
summetry. The body surface will be described in polar coordinates by
p=Rh(cos 9) for some R and some 4, R>0, 0<h<1, e.g. for a rotation
ellipsoid with equatorial radius R and polar radius R/(1+2n)"? it is
h(2)=(1+2nzH)~ 12

We suppose the planet center T to revolve on a keplerian orbit
t — rr(f): the orbit plane will be called the ecliptic plane and k will denote
its unit normal vector which sees the planet rotating counterclockwise.

The longitude Ay of ry on the ecliptic will be reckoned from the major
semiaxis of the ellipse; hence A.=0 is the aphelion position i.e. when
rTs|7T| is maximal: r;(0)=a(l+e), a being the major semiaxis of the
Keplerian ellipse and e its eccentricity.

With these conventions, rp and A; are related by the focal equation
(See, e.g. [G], p. 304):

re=|rp|= —2

B =a(l—é?). 12.1
1—ecosAt p=a ) ( )
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In this section we shall always denote by e the eccentricity of the orbit
and to avoid confusion with the Neper constant we denote the exponential
of a number o by expa, while e* will denote everywhere the a-th power of
the eccentricity e.

Kepler’s law, Apr2=const, and (12.1) imply that if A is the keplerian
average anomaly:

k=(1—e2)3/2er————dP———=7» +2esinA;+ éezsin2)\,r+ (12.2)
B o (I—ecospy? | 4 v
then:

A=A—2esinA+(5/4)e*sin2A+ ...,

& o 1—ecosh+ercos2A+ . .. (12.3)

It
and the motion is A - A+ @, ¢, where 2n/or=2na>?gy'/? is the year of
the planet, gy=k (mg+my) if k is Newton’s constant and my, mg are the
masses of the planet and of its star.

The unit vector i pointing from the focus towards the aphelion will be
used together with k£ and a third vector j to form an orthonormal triad
(7, j, k) of fixed directions in space.

A comoving frame (T; i}, i,, i;) will be attached to the planet with
i, axis coinciding with the symmetry axis (polar axis) of the planet and
71 is arbitrarily chosen on the equatorial plane, (i. e. the plane orthogonal
to 73).

The position of (T; zl, iy, 13) referred to (T z ], IE) will be determined
by the three Euler angles g, ¢, with g being the angle between K
and 3, @ being the angle on the ecliptic between 7 and the ecliptic —
equator node n, while s is the angle on the equator between n and i,
(drawings with the above and the following notations can be found
in [G, p. 318 +321)).

In the coordinates (3, @, J) the motion of the planet & is described by
the Euler-Lagrange equation associated to the lagrangian:

kmems  dx
lrtx] |6]

where J,, J, =], are the inertia moments of &, my its mass, | & | its volume,
mg is the mass of the heavenly body keeping the planet & on its celestial
path, 7 — r;(?), and k is Newton’s constant.

Very remarkable is a theorem by Andoyer-Deprit, see [G, p. 318 +321],
which produces canonically conjugate variables casting the Hamiltonian
corresponding to ¥ in a simple form. To describe such variables we
consnder the unit vector k parallel to the angular momentum K=MK,

M =|K;| and call angular momentum plane the plane orthogonal to k We
define the angle 8 and g between K and £ and, respectively, k£ and 7, so

(12.4)

- _ = 1 - - _
F= %J3 (pcosg+\)*+ 5J1 (g2 +@?sin’g)+
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that the components of the angular momentum on k and on i, will be,
respectively:
K=Mcos3, L=Mcosg (12.5)

We also associate with K; two more remarkable angles: in fact the
angular momentum plane has a node m on the ecliptic plane and one n,
on the equator plane. We call y the angle on the ecliptic between m and 7
and @ the angle on the angular momentum plane between the node m and
the node 7. Finally we let  denote the angle between 7 and 7.

Deprit’s theorem states that the variables (K, v), M, o), (L, ) are
canonically conjugate for the hamiltonian H associated to .#, and that H
in such variables takes the form:

= M? + Js"Jl

=__ M2-13)+w;B+V 12.6
20, 2J1J3( )+ or ( )

where V is the integral in (12.4) changed in sign, and (B, A) is a fourth
pair of canonical coordinates with A being the average anomaly of the
planet in its revolution about the ellipse focus, see (12.2). The pair (B, A)
has been introduced in order to eliminate the explicit time dependence
from the hamiltonian.

It is convenient to bear in mind that w; B has a simple physical interpret-
ation: it is the energy stored in the device providing the external force
that keeps the heavenly body & on its keplerian celestial path, ¢ — ry(2).

By symmetry considerations it is clear that V is a function of the angle A
(or of Ay), and of the angle o between the position vector r; and the axis
i, of the planet. In fact, it is easy to find out an expression for V=V (a, ).
Recalling the relation between the Legendre polynomials P,(z) and their
generating function (1+ x%—2xz)~ Y2, one finds:

V= ———_k'fsmTjd—’?(H(m)znlﬂ(—i. 'T—T))_m
|rel |&] re re \|x| rp

_ © T /T \ iy
=szﬂ< 'x')P,(L.CI> (12.7)
lrel  i=o ¢|6'| 't [x| T

and the above expression can be used to compute the series expansion of
the potential energy in the eccentricity.

If we perform the calculation neglecting the terms in (12.7) which come
from />4 (which roughly means neglecting O (R/a)? compared to 1, with
R being the planet radius and a being the major semiaxis of its orbit,
because the odd orders in/ vanish by symmetry), it is well known,
(See [L]), that the only properties of the rigid body that matter are the
inertia moments. It is also clear that the hamiltonian must be expressible
in terms of the physical quantities that establish the orders of magnitude

~
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of the problem. Thus we expect the hamiltonian to be a function depend-
ing, besides on the angles and their conjugate moments, on the daily
rotation of the planet wp, on the yearly rotation w; and on the inertia
moments J;. The physical periods are introduced into the problem through
the initial data, which we denote K, M, L, around which we want to
set up a perturbation theory. Denoting n=(J;—J)/J;, n'=J;-I)/I,,
op=M/J,, cos i,=KM ! (the cosine of the planet inclination i, over the
ecliptic), and:

0=020p ! cosi, (12.8)

it is a classical calculation to check that the exact form of the hamiltonian
is, to order k in the eccentricity e and denoting [.]'¥ the truncation to
power k of a series in e:

M2 L2 1\712[(1—ecoskr)3

’——+C0 B+ w—
n T n g (1—e?)?

[kl
=— cos?a (12.9)
21, 21,

The model thus obtained will be called the d’Alembert precession-nutation
model. The reason for the above definition [especially (12.8)] is that —nw
has the physical meaning of the average angular velocity of precession of
the equinoxes, as it appears also from the following analysis: for more
details see appendices 6, 7 where we discuss this celebrated result of
d’Alembert using canonical formalism.

Concerning the approximations involved in passing from (12.6) to
(12.9) we note that the terms of O(n(R/a)*) are believed to be really
negligible for all practical purposes in many astronomy problems while,
for the truncation approximation, d’Alembert did not have data on the
Moon mass accurate enough to wish to consider orders k>0 in his theory
of lunisolar precession. Here we consider only the case k=2: but it is
clear that what follows does not really require neither the truncation nor
neglecting the higher orders in n (R/a)?. Considering such more general
problems would only lead to some (minor) modifications, except in the
case k=0, where the result is simply false (i.e. no drift or diffusion can
take place) and the case k=1 which cannot be decided by a “lowest
order” perturbation theory as, instead, the cases k=2 are, (at least if the
initial data are chosen as we are going to do).

To compute the d’Alembert hamiltonian (12.9) we have, of course,
to find how cos?a depends on the canonically conjugated variables
(K, M,L,B, vy, o, ¥, L).

Simple spherical trigonometry arguments, see appendix A8, lead to:

cos o= sin (Ay— v) (cos @ sin g cos & + sin 8 cos g) — cos (A —y) sin gsin @
=sin (Ay— ) (K/M) (1 - (L/M)?)*2 cos @ + (L/M) (1 — (K/M)*)'/?)
—(1—(L/M)*)*2sin @ cos (A~ ) =s(kvc,+po) —vs,c  (12.10)
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where:

p=L/M, V=1-p2,  s=sin(h;—Y), Sp=sin o, } (12.11)

k=K/M, cl=1-—«? c=cos (A —7), Co=COS @. '
Hence we see that (12.9), as well as the full (12.7), does not conain V.
Therefore L is a constant of motion and it will be regarded as a parameter.
It has the physical interpretation that v=(1—L2/M?)!/2 is the angle
between the spin axis and the symmetry axis and in the theory of nutation
it is called the eulerian nutation constant, at the initial epoch, i.e. at a
prefixed reference time, when M, L, K, @, {, v are the values of the
canonical variables.

Therefore setting:

_ 3 [s2]
VE[%COSZQ} =V,+eV,+e2V,  (12.12)
—e

and Yo=7—A, %o =0, Ao=A\ and using:

— }" 3
(A=ecosh)” 113 2 30005t 2etcos2h+ ... (12.13)
(1-¢?)? 2 2
one finds that:
2
V=Y ¢ Y Bicos(ryo+protixe) (12.14)
h=0 rpJ
r,pt+h=even

where B!, are suitable coefficients depending on M, K, listed in

appendix A14. For instance:

_ _ 1-
Byo=co= ‘1‘(202 wW+(1+x3)v?,  BYy, =d,=— (—%v (12.15)

N 2
Thus, setting Esm% and dropping from (12.9) the additive constant

n'L?/(275), the full (“order 2”) d’Alembert hamiltonian, in the canonical
variables (vo, Ko)=(y—2A, K), (X0, Mg)=(9, M), (Ag, B))=(A, K+By),
takes the form:

o7 By +ho (Ko, Mg; m)+n fo (Ko, Mo, Yo Xos 2o €,  (12.16)
where:
M2 _
ho=—or Ko+ —0 +nEc, (Ko, My)
21, . 12.17)
fo=E[Vo—coteV +e?V,], <fo>=56'2¢'o~

with V;=V; (K, Mg, 2705 Xo» Mo)s €o= o Ko, My), and <. ) denotes aver-
age over the angles.
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Note that, taking into account the coefficients calculated in appendix A14
and neglecting terms of O(v?), the integrable part of the hamiltonian
becomes: cy=0%/2=(1—K32/M32)/2 leading to the standard “d’Alembert
equinox precession” y= —na, see (12.8) and appendix A6, A7.

To analyze the motions of the d’Alembert hamiltonian we shall consider
particular regions of phase space that we single out also for convenience
and for the sake of concreteness. Fix M, K >0, such that K/M<1/8; the
hamiltonian (12.16) will be studied in the vicinity of the set:

_ _. M

Y0={M0=M,|KO—K|§—8~} (12.18)

where M, K are values around which drift or diffusion will take place;

the role of B, is trivial: see, howewer, end of section 5 [especially (5.95)]

and the final remark of section 8. From now on (u, v, k, o) denote the

Sfunctions in (12.11) evaluated at (K, M)=(K,, My). The condition

|K/M|<1/8 implies that, on Y,, |x|<1/4, so that o is well defined and
15/16<c2<1.

The physical meaning of a drift along Y, is a variation of K at M,
L fixed: hence it represents a change in the inclination of the spin axis,
see section 1.

Furthermore, the hamiltonian (12.16) is holomorphic in a complex
neighborhood of Y,,. To be more precise, let L=L be such that 15/16 <p <1,
(r=L/M), let p,>0 and define:

Y,, 00 = U
(Ko, Mo) € 70
x {(Ko, Mg)eC?:|Koq—Kg|<po, [Mg—Mg|<po}. (12.19)
Then, we can choose n,, e,<1/4, p,>0 and an arbitrary &, such that
(12.16) is holomorphic on:

{BOGC}XTO,pOX{(YO’ Xo> ?»o)GSSO}X{Inl<no}><{|€|<eo}, (12.20)

with Sf={aeC":exp(—&)<|expia;|<expt } being the standard complex
neighborhood of T, and so that, for (Ko, Mo)€ Yo, ,,, One has:

—hi_lg—l <1, |v~§|<z,
M 4 (12.21)
m-nl<t ki<t Igepsl
4 2y 271%1%)

If we suppose that n=0 and that p,M/J, =p,0,=g,®; for some
integers p,, ¢o, the set Y, is clearly a resonance for our hamiltonian if n=0.

We shall fix, in the example that we treat here, p,=1, q,=2; thus we
set M=2w;J,, so that E=J, 0.
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The condition wp=2w,, i.e. a day/year simple resonance 2:1, is a
condition far from the ones relevant for the Earth nutation, but it might
be more realistic for other situations (e.g. for Mercury there is a similar
simple resonance which is relevant, namely the 3 : 2). In Celestial Mechanics
there is however a rather general feature in the data: usually the bodies
are almost spherical and the symmetry axis and the spin axis are very
close. In fact the angle between such axes, measured by v=(1—L2?/M?)!/2
is usually much smaller than the parameter 1 (in the Earth case v<n?),
as it has to be according to various models of planet formation by
accretion. But, unfortunately, we must require also that the initial value
of L, which is a constant of the motion, verifies v=v>0 for some v,, no
matter how small 1 is. This is a feature that makes our model somewhat
unrealistic: it is a necessary requirement to guarantee that the function
v=(1—L2/M2)!/? does not become singular in the domain in which we
consider it (note that the M, derivative causes problems even in writing
down the equations for y,, if we do not impose that v stays away from
zero). With our choices above, we can take vo=v 3/4.

We shall perform a few (trivial) changes of coordinates and rescalings
to put the hamiltonian in a standard form to which the theory of section 11
can be easily applied.

Because of our selection of the resonance, the harmonic (2, +y,) will
be the angle of the pendulum-part of the hamiltonian. Therefore, we
perform the following linear (canonical) change of variables,

(Kos Y0)» Mo, %0)s Bos Ao) = (Lo, @o)s (Ao, oo)s (Bo, Ag) (12.22)

defined by B, =By — (A, —4a,), with ;=K —~2M and:

Yo= — (0o + Ao+ 7/2) Ko=2I,—(Ay—ao) t40.], 5210—A0+K}
Xo=2(%tAo)+ g Mo=I+20;), =1+ M

(12.23)
where the shifts have been introduced so that the unstable point of the
pendulum is n-close to (Iy, ©,)=(0, 0) and so that the initial datum
(K, M) corresponds to (Ip, Ay)=(0, 0). The hamiltonian (12.16), in the

canonical variables (I, @), (Ao, %), (By, A), takes the form (up to a
neglected constant):

., I8
(f’)r ot iji+n11g2(coswo—1)+nh>

1
+NEVP+e VD +2 VY] (12.24)

where h=h(A,, I,), g=g (Ao, I,) and the functions V{" are simply defined
in terms of the Bf,; functions above evaluated in the new coordinates
with V{) being derived from V,—c, by extracting from it the J, g*cos @,

term which we call the “pendulum term”. Using the appendix A14 one
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sees that:
hEI—;(GgP(Z) + (1+Ko)l~loc’ovo+ 1+K%v3>, gzzm%(l""(o)uocovo
2 2 4 2
(12.25)
where:

(l"l'O’ VO’ Ko, GO) = (l»l: v, K, 0-) |{ (Ko, Mg)=(2 Io—Ag+K, |0+ﬁ) } (12 . 26)
Analogously, one finds:
Vb= Y B! .cos(rag+phetjo,)  (12.27)

rpj
rpj:r,p+h=even
Ir1<6,|pls6+h|j|<2

and a simple calculation yields the values of the coefficients B*=B" (A, 1)
in terms of the functions in (12.11) evaluated at K,=21,—A,+K and
M,=1,+M. The results are in appendix Al4, where all the coefficients
are derived. Here we just remark that all the non-trivial modes are fast
i.e. r#0 (See § 11 and below) with the only exception of the two slow
modes:
17 (1+x,)?

2 8

Cc

17
2 Ko %Mo B%oz__gd(z)z

— 2

= A% \%

1 0> 0
2

N \©

B2 ,0-1=
(12.28)

This is the reason for having kept the second order in the e-expansion.
The initial datum (K, M) becomes, in the new variables, (T, A,)=(0, 0)
so that the resonance Y, gets mapped into:

YIE{IO=O,|A0|§—1§I~}, (12.29)

and we can easily find a p;, &; such that (12.23) is analytic on Y, , X Sgl
and the image of such domain under the canonical transformation (12.23)
is contained in Y, , X S2.

To see that (12.24) can be put in the form (11.3) so that the theory of
section 11 can be applied, we perform a change of variables setting the
unstable equilibrium of the pendulum exactly in the origin. Let:

h(Ao, To)=ho (Ag) +hy (Ag, Io) Lo, ho(Ag)=h(Ag, 0) (12.30)
with h, analytic and define (via the implicit function theorem)
GA, T ;n)=-J,h (A, I')+ 0 (n) as the solution of:

1 + 2 2
THGF | hA”, T+ G)= 2
1 2J1
Then it is easy to check that the canonical transformation (A, %),
Ty, ©0) = (A', &), ', @) and (Bg, Ay)=(B’, \'), generated by:

B'AytT 0o+ A"ag+NG(A', I'; n)sing, (12.32)

+mhy(A') (12.31)
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transforms the hamiltonian (12.24) into a hamiltonian like (11.3), i.e.
into:

2
orB '+ nhy(A")+ 2IJ

1
+nJ,g2(cos @’ — 1)+ nE[vy+ev, +e?v,] (12.33)

where [¢f. (12.25)=(12. 27)]:
hy(@)=h(a, 0), = Y bk, cos(ro’ +pA +j@")

rpj:r,pth=even
[r|=6,Ip|s6+h,]jl<2

(12.34)

with g,=go (A", I', n(cosp—1);n) and b&},;=b;,,(A’, T, n(coso—1) ;M)
being analytic functions of their variables A’, I', z=mn(cosp—1), n and:

g(A',0,0;0)=g*(A,0),  b,;(A’,0,0;0)=B},; (A, 0) (12.35)

Furthermore along the resonance Y, [see (12.29) and replace (I,, A,) with
(I’, A")] one has:

8, ho (@)= mT"(")

rpj

[1+0 W), (@2 ho(@)~'=—4J,[1+0(WV)] (12.36)

where [See (12. 26)].
R@O=Klkguo-g-ame  I=(-FY2 == (12.3)
To conform with the analysis of section 11 we use also the scaled form of
(12.33) ; setting:
a=a, A=A @'=¢, A'=n'?A, B'=n'?B, I'=n'21 (12.38)

and multiplying the hamiltonian by a factor n~! [See remark before
(11.3)] we get from (12.33), introducing also the auxiliary parameter B
(eventually to be set equal to 1):

2
N B (AN
1
+J,g2(cos@— 1)+ BE[v,+ev, +e%v,] (12.39)
where g, and v, are now evaluated at a’'=a,, ..., I'=n21: see (12.38).

Note that the “fast” term F in (11.9), (11.10) corresponds here to v,
with N=6 and v0 =2(1, 1). Given the final form (12.39), we fix a diffusion
curve n-close to the resonance Y, [cf. (11.12)]:

M
{|A|<n‘”2 } (1=0})=Ax{I=0}  (12.40)
We take e=n¢, with ¢ large enough to apply the theory of section 11
(e.g. ¢>92). If we check that the determinant of the intersection matrix

given by the generalization of (11.8) is not exponentially small as
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n — 0, then it will follow that the homoclinic angles are not exponen-
tially small but have the size of a power of m, while their spacing has
exponentially small size (by the averaging properties discussed in sec-
tion 11: see remarks 1 and 5). Recall that on a portion X, x {I=0} of
the diffusion curve, with X, of relative measure <Kmn~"2 n*’ [See the
discussion around (11.2)], the diophantine property (11.15) holds (with
®, =0 and ©,=0d, hy (n'/? A)).

We write the leading terms which can arise only, in the second order of
perturbation theory in the auxiliary parameter B, from the “interference”
between v, and v,. Recall that such a perturbation theory has a radius of
convergence B*n~° with a s arbitrarily close to 1/2 (here s corresponds
to the constant o of lemma 5 of § 11), so that its term sizes decrease with
the order p at least as m2°. With the notations of (11.8) (but note
that here v (p,r)) we see that | fast corresponds to p#0 and that
v slow corresponds to p=0, r#0 ; thus the definitions in section 11
[¢f. (11.8): —&%=leading term of the determinant of the intersection
matrix 6;QT (0)] and the computations in appendix Al4 yield o leading
terms (as n — 0 with e=n°):

4o, - . j
d=n’2e? ——2_E*( Z (_I)J;Bgr,Zr,j)(2K2B202+K1BZ—ZO—I)

%‘Jlg% r#0,j#0
(12.41)

where [See also (12.36), (12.35), (12.25)] ®,=0,h,(a), go=g*(a, 0) and
the coefficients B* are computed on the image of the diffusion curve .#:

M * o ysinj ¢ (u)
B:'ijB:'pj(a, 0), ]a|< gl K1=J m—du
T 10 (12.42)
® (W) =0, (u/g)=4arctgexp(—u), K,=2, K==~

On the basis of the results of section 11 we know that the order p
contribution to the intersection matrix (in the expansion in the auxiliary
parameter B) will be bounded at least by O (n?%): but they might be much
smaller. In fact if p=1 they are essentially exponentially small in n~ /2 as
n — 0. If p=2 we see from (12.41) that they are of order n32¢2.

To order p we can get non exponentially small contributions only from
terms like v57'v, or v?v572 or by terms involving at least v} or v, v,
which contribute corrections of size e* at least (hence negligible with
respect to (12.41)): this can be seen directly by inspection of the Fourier
transform structure of the v,, v;, v, in appendix Al4. But the terms
v§~ v, or v} 15~ 2 contribute n*? e? n'/* where the last n'/2 arises because
if ®,=0 we would have corrections smaller than any power coming even
from the above terms (note that the order p is analytic in ®, and in €?).
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Hence we can set B=1 and the leading term is actually (12.41), if it
does not vanish: and the determinant of the intersection matrix is of order
ndet=mn3*4c.

It is easy to check that the sum in (12.41) does not vanish on the
diffusion curve #: in fact from (12.41), (A14.10), (A14.6), (12.37),
(12.36), (12.35), (12.25) it follows immediately that on % it is, to leading

order in n and up to a factor [1+ O (V)]:

5= nPre(J, 08,  with:
. 2 . (12.43)
& ]f(a)fc(a)zc}(a)GEtanz 2 ) cos?i,sin i, sin 9
1+x(a) 2

where |a|<M/8 ; G(a) is defined analogously to k [See (12.37)]; 9 is
defined in (12.5) and i, is defined here and represents the planet inclination
over the ecliptic [¢f. (12.8)]. Equation (12.43) holds, of course, for values
of the coordinate a in X, (i.e. for all points outside a family of gaps of
size smaller than any prefixed power in n: see comment after (12.40))
where the appropriate diophantine inequality holds. One could also check
that (12.43) holds uniformly on paths % with A [See (12.40)] replaced
by any closed interval such that k (@) # £ 1 or equivalently i, #0, & (which
means that the spin axis is not parallel to the normal to the ecliptic).

This implies that on the diffusion path % the homoclinic angles are
much larger than the whiskered tori spacing, so that we shall have (by
the analysis of §8) heteroclinic ladders along which Arnold’s drift and
diffusion will take place on a time scale proportional to exp (bn~%) for
suitable positive constants b, d.

a

APPENDIX

Al. Resonances: Nekhorossev theorem

Let h(A) be an anisochronous hamiltonian (i.e. det 0%h#0), analytic
on Vg X T, where Vg ={A=(A,, ..., A), |A;|<R} and holomorphic in:
W (Ve s p, )={A, z|(A, 2)eC?'; IA,-—AOjI<p} (AL.1)
for some Age Vy, e 8<|z;|<et}

see [BG], p. 296: it is convenient to regard 4 as defined on W even though

it is independent on the angles ¢;, (z;=¢'%).
Let v,eZ' and let M be the line parallel to }’—:1 ; define_the resonance
surface T 4 as: T ,={A|o(A).v,=0}, with ®(A)=05h(A). There is no
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loss of generality if one takes v,=(0,0, ..., 0, 1), (See [BG] proposition 3
and p. 303, for the obvious change of coordinates).
So we suppose that X , is defined by:

Oph(R)=0 (A1.2)

and rename F=(A,, ..., A;_), S=A, and @, 0 the conjugate angles ;
the notation is motivated by the fact that o is a slow angle (indeed on the
resonance o (f) does not move at all) in opposition to ¢ which is fast as
it evolves on a time scale of order 1.
Let f(S, F, o, @) be a perturbation and consider the hamiltonian:
H,(S, F, 0, ¢)=h(F, S)+& f(S, F, o, 0) (A1.3)
We shall assume that 8§_. h (FLS)#O on X, and let F - s(F) be the
equation for T, (i.e. dgh(F, s(F))=0).
Let %, be a resonant region of order 1 with parameters
b, 6,, G5, A2, A9, defined by:
o(F, S).v,|<Af¢
o |@(F, 8).v;[<Afem RERWY
|@(F, S).v|>AJe%2, V|v|<e™®, v not parallel to v,
where, see [BG], (3.1) % (3.6):
b=@I(+1)"Y, o,=871
o, =(1-1/I(I+1))87 1, M =E2"1(m/8 M)+
M = {maximum of the absolute values of the eigenvalues of Oxh)

)

J

m={minimum of the absolute values of the eigenvalues of Iz}
E={maximum of | 051}

(A1.5)

where the max and min are considered in the holomorphy domain, (Al.1).
Let W, =W (%, ; p, &) be a vicinity of % ,, with:
p=e*A@BM)Y,  &=E/8 (Al.6)
Then, see [BG] proposition 2, (ii), if € is small enough, (e.g. | €| <g, with
g, defined in (3.6) of [BG]), for all 1<p=<e~"* one can find a change of
coordinates changing the hamiltonian into:
h,(F, S, £)+eG,(F, S, o, &) +&*f,(F, S, ¢, 0, €) (A1.7)

where the new (F, S, ¢, o) coordinates vary in W, and describe at least
all the points which are in W, in terms of the original coordinates.
Furthermore the change of coordinates is analytic and in the whole
domain W,
h,(E, S, e)=h(F, S)+&f(F, S)+0(e?) } (AL.8)
G,(F, S, 0,e)=f(F, S, 0)+0(), |/, F 0,820 '

where f is the average of f over both ¢ and o and 7(F, S, o, €) is the
average of f—f over ¢ alone.
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Finally if one is interested in a fixed, e-independent, value of p then
one can fix p’ in (Al.6) to be e-independent, see also the following
appendices A10, All.

A2. Diffusion paths and diophantine conditions

Here we prove the claims in section 3. Fix E and A, such that
h(A,, 0)=E ; see (2.3) and assumptions 1+ 3 of section 2. We simplify
the notation in this appendix by replacing & (A, 0) with A (A). We consider
first the case h(A)=A2/2, so that ® (A)=05h(A)= A. We consider a small
vicinity U, of A, with diameter &. Given A!, A% in U, we define the curve
L, as:

-1
s> A+ Y J(AZ-Ahu=A(s)=A, se[0,1] (A2.1)
j=1

J

where u,, . .., #;,_, are the natural basis in R'~*. Without loss of general-
ity we suppose that A! and A? have different corresponding coordinates:
Al#A? Let 0,=0 (A(s)).

At every point of %, the derivatives of A, of orders 1, ..., k<i—1
span a k dimensional space, i.e. the curve has “full torsion”.

No codimension 1 plane can have a contact with %, of order higher
than /— 1. Therefore, given veZ!, v#0, the set of the values of s for which
|@,.V]/|V|<n; has a measure that can be bounded by const|ny['/¢~". It
follows that the measure of the set of values of s for which |@,.v]|<n;|V|
will be bounded by const T | ng|1/¢ 1.

Thus, if we choose |ng|=1/C|v|¢~D**1 it is:

|c3s.\7||\7|‘1>C'1|\7|_”_1’2‘1 (A2.2)
on a set T of values of s with measure of order:

l—constZ(C|\7|”"”2+1)_”("1’§ 1—constC~ =D (A2.3)

Thus the curve s — A (s) has the property (3.1), (3.2), but it does not
necessarily verify 4 (A (s))=E.

Therefore we modify %, into & defined by: s —» A (s)+8(s). We deter-
mine the correction & (5) together with an auxiliary parameter v (s) by the

equations: .
(A)(1+Y)} 42.4)
with A=A (s).

Vol. 60, n° 1-1994.



98 L. CHIERCHIA AND G. GALLAVOTTI

The latter equations, in linearized form, look like:
FhA)S=yo (K)+... §A)=y@hN ' A)o(A)+...

o e - " E—h(A)
oA).§=E-h(A)+. .. Y(A)=03(X).(52h(/§))-1c3(5)

(A2.5)

which show that (A2.3) can be solved expressing &, v as analytic functions
of A, h—E at least if the size € of U, is small enough. Hence also the first
property of the diffusion paths holds for .# which is therefore an example
of a (short) diffusion path.

The general case in which A (A) is not A2%/2, but still det Ozirh#0, can
be reduced to the above by changing variables A — o= m(A) drh(A)
and by drawing the curves in ® coordinates.

If one gives up full constructivity one can produce a somewhat different
class of examples: they are even better, as far as the exponents in (3.1),
(3.2) are concerned. But they are constructed with the help of measure
theoretic lemmata and, therefore, are not really constructive examples.

A3. Normal hyperbolic coordinates for a pendulum

Here we prove lemma 0 of section 5. Although the following proof is
elementary, we report it here in detail to establish the values of several
constants needed in the main text. The proof is based on a iteration
method in the style of section 5, but it is clear that softer methods could
also be used.

Let P(I, 9)=P(I, A, ¢, p) be a pendulum hamiltonian holomorphic for
{|<p’, e7® <|e”"|<eé , see (2.3) and assumptions 1,2 of section 2. We
fix ae V and we regard A, p in:

A, Wed={AeC' !, neC:|A-a|<p, |p|=H} (A3.1)
as parameters, which often will be omitted from the notation. The follow-
ing analysis is local (near (I, )=(0, 0)) therefore we shall consider only

o|<E.

| ][3y assumption 1, section 2, (I, @)=(0, 0) is an unstable equilibrium
point ; hence 9 q,)P(O 0)=0 and the matrix M=062P (0, 0) can be put in
a off diagonal form via a canonical transformation Z= 4% (A, p):

ngMgz=g<(l) é) with g>=(d2,P)*—02Po%,P  (A3.2)

with the derivatives evaluated at (I, A, @, p)=(0, A, 0, p): in fact £ is one
of the (co!-many) matrices with determinant 1 (and hence symplectic,

D . . . 0 —1
since we are in dimension two) that diagonalize EM where EE( Lo >
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(given one of such matrices one obtains the others by right multiplication
by (G(;l 0), for any o #0). We select one among the above canonical
maps as folcljows. Let:

x? 5(16)-} .[area enclosed by the two separatrices swings] (A3.3)

this is a natural unit of measure for the pendulum action I (e.g. for the
standard pendulum (2.1) it is k>=1J, g) ; define the “dimensionless energy”
P, (x1, x3)=P(x; k2, x,)/(gx?) and Mu=0%P; |, x,)=(0, 0)» SO that:

0 «x

Now let £A*!, A >0, be the eigenvalues of M, (recall that det M= —g? so
that det M,= — 1), and let U, V be the unitary matrices with determinant 1

-1
M =g DM, D, DE<" °> (A3.4)

that diagonalize, respectively, M, and (? ;)
UTM0U=<X 0 >, VT<O 1>V=(] 0 )
0 1 0 0 -1 (A3.5)

-1
v —1_<1 —1)
\ﬂ 1 1

then it is immediate to check that [See (A3.4)]:

RA=D 1UAVT A= ATHE 0 A3.6
- 5 = 0 }"1/2 ( . )
We also set:
#,=D R, 920=(“ b),
c d (A3.7)

m?=supl[|al?+|b[2+|c|P+|d[]=sup (A+1"")
2 2

(to check last equality, note that UVT is unitary so that the sum of the
squared absolute values of the entries is equal to 2).
We define a first canonical map via:

e
P R Ri22) \4

For instance in the case of the standard pendulum in (2.1) it is k*=J,q

and:
1 K K 1 [x*! —x
R= — X R = A3.9
\/i("l(_l K_1> \/Q(K_l K ) ( )
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For later convenience it is useful to write explicitly the generating function
of (A3.8):
2

2
_ R e el LA
F(p, 9)=F(p, 9 ; A, W=2;, (9?122 PO~ A ) (A3.10)

2
I=F,, ¢=F,
provided:
sup|#,,| '=xk<o0 (A3.11)
2

(clearly (A3.11) can be achieved, by taking p, p small enough, if
R, (a, 0)#0, otherwise we would have to choose different independent
“mixed variables” ; see [G] for general informations on canonical trans-
formations).

In the new coordinates p, g it is clear that P (I, ¢) becomes:

PL, 0)=Go (p9)+ Qo (p, 9)=K, (P, 9) (A3.12)

where Q,, G, are holomorphic for | p|, | g| <Ko, if k,>0 is suitably small:
to guarantee that the image under (A3.8) of the complex domain
{|p|: |g|<¥o} is contained in |I|<p’, |@|<&’, we can take [See (A3.7)]:

Ko< ——min{p' k2, &'} (A3.13)
2m

The Taylor series of Q, starts at third order:
Q9= Y, Qur'd, (PeWr={|p||q|<xo} (A3.14)

h+k23
h#k

and G, (J) is holomorphic for |J | <k3:

GoM=Y gJ" gi=g  TeWg={|T|<x3} (A3.15)

h=1
Suppose that:
HG0“50<E0E(2)5 ”(aJ(GO)—l ||;0<Y()a ”Qo”io<so‘z% (A3.16)
where ||.||z=||.|lz.,.7 denotes the maximum in W; (or Wj, whichever

makes sense) times 9, see (A3.1). Let 8;=8,/2/, 8,=(1/18)log?, be a
convenient sequence of positive numbers. We define a canonical map
(p, 9)=%,(p’, ¢') via a generating function:

rh 0
(0, 9)= . P Qu - (A3.17)
nikz3 —(k—h)0,Gy(p" q)
h#k

The function ®, can be bounded, together with its derivatives, in
Wz -3s/2 by:
KOHG(I)OH;OB—EO/z,

;oe

D@ [l e-502< B Y080 k385 " (A3.18)
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if B, is a suitable constant (e.g. B;=supd Y, |h—k| 1e ?**M2) To
8 0#h#k

estimate the domain of definition of the map generated by ®,, i. e. defined

by the relations:

p=p'+0,0,(p',q9) q=q+0,P (P, 9 (A3.19)

we use the implicit function theorem. The latter (See for instance,
[G, p. 490])) will guarantee that €, and %,' have a domain containing
W5, .~% with images contained in Wy 5,2 provided:

B, Y0800 <1 (A3.20)
for B, large enough (we simply use that the image of the boundary of a
set under a holomorphic map is the boundary of the image ; this gives,
for instance, B, =16 B,). Notice that €,, €, ' have the form: identity + se-
cond order polynomial (in the p, ¢ variables). Assuming (A3.20) valid we
can write the hamiltonian (A3.12) in the new coordinates, writing it as:

K @, 9)=G,(p"¢)+Q. (', 9) (A3.21)
where Q, is defined in terms of Q"
Q) 9)=Go(p9)—Go (') +Qo(p, D= Y. Qur"q* (A3.22)

h+k23
by setting:
Q. q)= Y, Qur'd:, Gi(M=G,M+ Y QuI'=Go+A,
h+k23 hz2
h#k

(A3.23)

The estimate of the size of Q; can be performed by taking into account
that ®, has been chosen so as to verify the first order Hamilton-Jacobi
equation:

0;Go(P'9) (g0, (0", 9)—P' 0, Do (P, )+ Qo (', 9)=0 (A3.24)
so that, using (A3.16) and y,E, =1, we find, for a suitable Bj:
Q' 55 e~20 < B3 Eo K3 ¥5 €5 85 ° (A3.25)

Therefore for a suitable B,:

= -330<B,Eo K2 (Y0 £0)* 8¢
HQ1 ” 0 0=Dy4 o~;)(Yo 0)2 (_)7} (A3.26)
”Ao||§oe‘350§B4EoKo(Yoso) 3o
This, in turn implies, for a suitable B:
HG1 “Eoe“‘%éEo'Z(Z)*'Bs Eo‘z(z)'Y%)g(z) 567 }
”(61 Gl)—l ”;o e480=7o(1+BsEyv, 83 7(2) 558) if BsEq7v, 8% Yg 5(;8<1
(A3.27)
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Hence if we suppose (See (A3.20), (A3.27)), that for some B, large
enough it is:
B Eq o (80 70)' 1?80 ° <1 (A3.28)

we see that both conditions in (A3.20), (A3.27), are satisfied ; and the
hamiltonian K, is defined in terms of the functions G,, Q, which can be
bounded as in (A3.16) with constants ,, v, D, ¥; which can be taken
as given by:

K1 =Koe *%, Y1 =70 (1 + (& Y0)''?), } (A3.29)

E;=E,(1+(g 7)), Y18 =(Y080)"?

Hence if we disregard (A3.28) and define (y;, E;, T(j, g;) by iterating
(A3.29) we see that, if v, g, is small enough, the sequence verifies:
~ 2~ )
K;= §K0> E;<2E,, Yi=2%0, Yi€i=(Yo 80)(3/2)1 (A3.30)
This allows us to infer that (A3.28) with j replacing 0 will be automati-
cally verified for all but a finite number of values of j if €, v, is sufficiently
smaller than 1. Therefore, under a condition like:

B, (Eo0)* (g0 Y0) <1 (A3.31)

with B, suitably chosen, we see that (A3.28), with j instead of 0, is verified
for all j20. Thus we conclude that €; - identity very fast with all its
derivatives, in the slightly smaller domain W, with

K'=Koexp—.48,=%,/2.
j

The composition:
@, D= (o> 90)=F (Pos 90 ; A’o, W= lim €,%,_,...%o(Po> 9o)-

(Pos QO)GW;ZO/Z

is clearly a canonical map casting K, in the form K_ (p,, ¢,), for a
suitable function K, and defining normal hyperbolic coordinates. Finally
we remark that in our case, since Qg has a third order zero it is not
restrictive to suppose that:

£,=Q%, for some constant Q>0 (A3.33)

(A3.32)

hence (A3.31) can be fulfilled for ik, small enough, i.e.:
Ko <k [B; (Eq 70)* (Qxyo)] ™ (A3.34)

It is clear that this conclusion is what we need to establish the claims
from which this appendix is called. In fact the map £, we are after (See
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(5.3)) is given by:

(R (éo, pO’ qO’ lJ’)>E‘%(‘K0’ p’)(g(p()a qO 5 A.Os ’J')
S (A05 pO: qO’ H)

&’.': &O_aKF(pa S 5 KO: P)'a&})q)(l’m q; KO) u)E&O+S(XOs Dos 90> H)
(A3.35)

where (p, g) is as in (A3.32) and p, g+ ® (p, g ; Ao, 1) denotes the gener-
ating function associated to €.

The above condition (A3.31) can be easily used to infer explicit values
Po> Ko» &o Which are needed in the first step of the proof of lemmata 1.1".
From the definition of F, (A3.10), and the fact that [See (A3.7)]:

~

sup |S|§m% (A3.36)

W;O/z xXg

it follows for a suitable constant Bg>1:

~

sup [F(p. S, K, )| SBym? %3 (A3.37)

W;O/Z x P

where we have used that m>1 and (A3.11). Thus if 2’ is defined as in
(A3.1) with p replaced by p/2 (so as to be able to perform dimensional
bounds) we obtain easily:

sup }§|§B9m3<1+ E)

W;o/z x Q'

E(Z) 1 A p -

-, Z'={|A—a <=, <

; {I al= o lu|_u}
(A3.38)

for a suitable constant By>1 (we have also used g,v,<1 in view of
(A3.31)). Thus we see that we can take:

= Eo e £
=2, ==, =2 A3.39
Ko 7 Po 2 & 2 ( )
provided ¥, satisfies (A3.13), (A3.34) (or (A3.31)) and:
K2<Ep[2Bym? (1+x/x)] ! (A3.40)

a condition that guarantees that if |Ima,,;|<E&, then |Ima,|<& [See
(A3.38)]. As already pointed out, the choice of p, allowed us to perform
dimensional bounds and get (A3.38).

As an example consider the case of a standard pendulum hamiltonian,
see (2.1), with g, J, being A independent. Then, x=_/JT g, m=_/2,
k=(2J,2)~! and, by (A3.9): V2

P=P((P+‘I)(Jog/2)1/2, (_2%;/—2) (A3.41)
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and we see that:

2k LI |
Go=gpq+Jog* Y. < )( ) —
) (_kl)zk k _2J0g2k(2k)! (A3.42)
Q0= Z < u q1/2>
k=2 Q! \(2Jo8)'"* )+

where the subscript # means that the expansion of the binomial has to
be carried out omitting the terms with p* ¢*. So that settings:

%o=x_/Tog, x<l/4 (A3.43)

where the restriction x <1/4 is imposed to simplify the analysis, we easily
find that we can take:

E,=b,8, go=b,8x%, Yo=bsg™! (A3.44)

(e.g. b;=cosh \/Z b,=4b,, b;=2). The condition (A3.31) becomes sim-
ply: x<b; ! for a suitable b,>1 and to match also (A3.13), (A3.34) we
see that we can take p,= p/2 Eo=E&/2 and:

Ko=by ! \/Jogmln(g J_ éJ0g> (A3.45)

(Note that in the present case § is actually identically zero and in (A3.45)
one can drop the third argument in the minimum).

In the A, p dependent case, if k., =min Jog and x_,,=max /J g
with the extrema evaluated as A, p vary in 2, the (A3. 45) is replaced by:

®o=b;'x,,, min <§', L g'i> (A3.46)
Kmax max
and we can still take p,=p/2, E,=E/2.

In general it is possible to express more explicitly the conditions (A3 . 13),
(A3.31) and (A3.40). Note that the domain of definition of the dimension-
less energy P, (xy, x;), defined before (A3.4), is |x,|<p’/x?, |o|<E".
Recall the deﬁmtlons of m, k ((A3.7), (A3.11)) ; define the parameters
&, T', m by the following suprema in the latter domain of definition times
D[See(A3.1)]:

T=sup|g™'|, m?=sup(A+A71) (A3.47)

and observe that from the construction of the map ¥ it follows [See
(A3.35), (A3.2)]:

1 1 1
ra, “’)EEM<¢)'< >+ Y Pul'g*=gog+ ¥ P,I'ot (A3.48)

¢ h+k=3 ht+k23
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Set B=x?2/p’ and introduce the following parameters:

GEmax{ 1, E}, (SZEmaX{ 1, B2, B > }
x L &8 (A3.49)
oy=max< 1, B3, B> —, =, — }
? { grer g
and observe that [See (A3.7)]: _
sup | I|Sm kKo, sup[(p[gmf.
P (; (A3.50)
|Puc| < = s4—,
p"E (S

(where (I, 9)=% (p, q) and the suprema are taken over the usual domain
W32 X 2). Then one check easily that, for a suitable constant B,;>1 the
parameters in (A3.16) can be taken to be (¢f. (A3.47), (A3.33)):

Ko _ ~~
E,=B,,(£x ) m?o,, vo=2T, go=B o (Ex ) m? 03?EQKO

(A3.51)
provided:

~

B, (T&x ) Nq,<1 (A3.52)
K

a condition which is needed in bounding (8;G,) ! in terms of I'. Finally
we see that all the smallness requirements on ¥, (i.e. (A3.13), (A3.34),
(A3.40), (A3.52)) are enforced by taking, for a suitable B> 1:

- (e 1
K0<me{ﬂ, SO S (A3.53)
Bm’ K2 (¢Tx ?oio, p'o

determining the range of ¥, in terms of the analyticity radii, p’, p, &',
and the parameters &, T, m, k defined in (A3.47), (A3.7), (A3.11).

This means that the map @ _(A3. 35) can be defined 1n a domain
W=W (x4, Po> 5o» H> a) with KO, Po> Eo as in (A3.39) and a K, verifying
(A3.53) ; moreover such a map satisfy on W the bounds [See (A3.50),
(A3.39), (A3.38), (A3.49), (A3.53)]:

A\

sup|R|<2,  sup|S|<Z, sup|S]<2  (A3.59)
W 47w 4 4

A4. Diffusion sheets. Relative size of the time scales
The following 1), 2), 3) are the estimates needed to construct the

diffusion sheet discussed in the proof of Lemma 1'. The 4), 5), 6) describe
the relative size of the various time scales involved in lemma 1°.
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1) We write (5.8), if A=A, +a and M,=0%k, (A,, 0, 0) as:
M,d+[05ho (A +a, 0,0)—d5hy (A, 0, 0)—M;a—uw]=0 (A4.1)
or a=m(a), with m(a) defined as M ! applied to the term in square
brackets.

Hence, using the holomorphy of &, and Cauchy’s theorem, we see that
if p<po/2, we can bound the m as:

~3
e Y
”mnél”moEo""‘noEo? (A4.2)
0
Fixing B large (e.g. B>20/?) and:
~ 1 - 730
B (EoMo Po )?’ B(E;Mnopo )

we see that u<1/4, p<po/4 and 4| m|p~'<1 for |a|<p, |u|<u. The
constant B can be taken depending only on the dimension / because
Eonopo 12171, see item 5) below)

Thus the equatlon a=m(a) has a solution with |a|<p<po/4 because
4||m||p~'<1. The implicit functions theorem used here is the essentially
obvious argument “on the image of the boundary”: it is the same used in
appendix A3, see (A3.20).

2) The (5.14) can be similarly written, setting A=A_, +a as a=n(a)
with n verifying:

2 ~2
||nl!<212Eono(2 +o+ ”), |d]<p, [J|<® [u|<ii (A4.4)
0

Ko Ho
Hence if: ~ ~
K= :__KO—_I, p= ______ﬁ‘l____ (A4.5)
B (Ey Mo Po) B*(Eo Mo po ?

we see that, possibly readjusting B, it is 4 p~!||n||<1. Therefore, there is
a solution with | a| < p < p,/4.

3) Considering (5.16) and recalling that g, =3,h,(A,,, 0, 0) (defined
after (5.9)) we see that:

;‘u = _1(gsu——gs)|<2r01E05'50—1 ~ ~ -~
U | ST 8y ho (Ayy+a, T, W)~ 8y ho (A, 0, 0)|§211“OE0<‘_‘_2+_£+§>

Ko Po M
(A4.6)
fOI"J|<K0<K |u|<u<u,|a|<po<p
4) From |@,.v|ZCq ! |V]*~ 1% and choosing v=(1, ..., 0) one finds:
Co| oy |21 CoEo2 1 (A4.7)

and a similar argument yields also I'g E,=1. The relation E, Cy,>E; Iy is
simply our assumption (5.33).
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5) From [(0%ho)~* (8%ho)];, =1 one finds:
1=Y | [@%ho) ™1 ;[(@%ho)); 1 | SEomopo ' (A4.8)
J

6) From [(0%hg) ™! @g.00) ! [(0%he) ™' @.®c]=1 one deduces g, EZ= 1.
Hence we can take B,=/""1.

AS. Divisor bounds

If k— h=0 the denominator in (5.31) becomes, usin;i also (5.21), (5.23)
and a dimensional bound (recall also that w,, =0k, (A°(s, u, 0, p) by the
definition (5.14) of A°(s, u, J, p)):

|00 (A, T, ). V] =] @, v+ (@, (A, J, )= ,,). V] )

2|0y V]| (1= |ogv| (@ (A, J, p)—ay). V]
>Cy V|7 (1= IN5* Co Eo po/po) = 2Co) ™ [V (AS.1)
valid if | A;—A°(s, u, J, p);|<p, and p, verifies:
Po<Po/(21ECoNG+) (A5.2)

Ifk—h=p=is a non zero integer,qthen, assuming g, >0 for definiteness,
and recalling that o, is real and g, (A, J, p)=(1+u) g, see (5.16), (5.30):
lido (A, T, W) V+go A, Lwp|

Z|Re[i(wo (A, J, W) —0,).V+go (A, T, ppl|

N, E
§|P|(gsu“E07‘o‘”o—opo

0
2(p|Tat (1-ToEghg— NoEoToPo ) Pl (as.3)
=[Pllo oo Mo =
Po 2T,
as, recalling (5.20):

Po<Po@IBoCoNi*1)™ 1, Co>T,,  4AoEoTo<1 (AS5.4)

so that (5.34) follows (for |J|<x,, i.e. if the above quantities make sense).
Note that (AS5.3) holds trivially in the case v=0; hence:

lidg.V+go(h—k) |71 <2(Co| V[ +To | h—k|) (A5.5)
for all | v|+|h—k|>0.

A6. The equinox precession

Consider the d’Alembert Lagrangian (12.4) and the associated hamil-
tonian (12.6) - (12.15). Suppose that the eccentricity of the planet orbit
is neglected (i. e. that the orbit is taken circular with radius a equal to the
major semiaxis of the keplerian ellipse), then the average of the hamiltonian
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H over the angles y, @, and over A= ¢ is:

2 2_72 2
a EM—‘*‘T] M*—-L +3kams(§>
2], Sa a

2 2 2 2 2
KON IG_KAL 10 AN a6
M? M2 /4 2 M2 /M2 4 Mm?

with an error of order O (ne).

Suppose also that M=L (i.e. neglect the non alignment between the
planet axis and the angular momentum), so that y=¢. And, furthermore,
assume that the hamiltonian H can be replaced by H, for the purpose of
evaluating the average motion over many periods of revolutions (See
Ch. 5, of [G], § 10+ 12 for a more rigorous treatment). Then the precession
angular velocity would be dx H,:

3kmemg { R\? K
S— _ TS 2 ) = +0(ne? A6.2
=, (a) M? M) ( )

&57\.

A7. Application to the Earth precession

From (A6.2) and neglecting the small variations of the average inclina-
tion, #,, of the planet axis and denoting wp, is the angular velocity of the
daily rotation, and T the period of revolution, the solar precession rate
is:

R 2 . 2 3 2
AS=—3n8n (R)Tcosiy __6mn 300006, (A7.1)
2 a\a) R?o, op T2 2 op

having used the third Kepler law to eliminate the gravitational constant
(i. e. having used that T=m (2 a)? (2 kmg)~*/?); the fact that the precession
is negative is often referred as a retrograde precession. This shows also
that the period of precession, is Ty = —2m/A) =T (&p, T cos iy)/3 wn, or since
T=1.year=375581495s and n~0.003, T;~7.9410* years.

A rough analysis of the lunar precession can be made assuming that
the Moon is on the ecliptic and that its orbit is circular. One easily checks
that the solar precession analysis can be applied to the Moon influence
and that the lunar precession would be, if m;, a; denote respectively the
Moon mass and the radius of its orbit:

. k 2 3
p=p= - (BY L omer=ag(£) w7
5a, \a.) A? a,) mg
so that, taking also into account that the Moon orbit forms an angle i

with the ecliptic and that the orbit eccentricity e; is quite large, the total
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luni-solar precession would be:

3 a\’m 3 3
A=AS+Ab=28((1+ 22+ =} —E{1+Ze2 )| 1~ Zsin?i | |~32S
PR p(( 26T> <aL> ms( 2 L)( 2 L>) ?

(A7.3)

where the eccentricity corrections are obtained by remarking that the
above theory with e=0 has taken (a/r;)*=1: but 1+ (3/2)¢? is the actual
average of a?/r2 over the period with a time evolution based on the Kepler
laws; in a similar way one takes into account the inclination of the Moon
orbit to found the second correcting factor. Of course one could do also
the latter corrections in a less empirical way by using the canonical
formalism, but we do not reproduce the details.

Using the data:

a=1.496108 K m, a;=3.84410°K m, =51
e, =0.0549 (A7.4)
m=81.3m;, mg=1.9910°Kgy, m;=5.9810*K g,

the total rate of lunisolar precession in the above approximation gives,
after a small correction for the Moon inclination over the ecliptic is taken
into account, T,~2.51 10* years, or a yearly precession of the equinoxes
of ~51" per (sidereal) year. So that only 1/3 of the luni-solar precession
is due to the Sun.

Even assuming that Jupiter gravitated around the Earth on a circular
orbit its contribution to the precession would be much smaller (as, with
obvious notations, it would be a fraction of the order of (a/a;)® m;/ms,
i.e. 0(1073) of the solar precession).

A more fundamental formula is obtained if the Earth is not supposed
an homogeneous ellipsoid, but is supposed only to be rigid. In this case
one finds that (A7.3) remains the same if 1 is defined in terms of the
inertia moments as N=(2J;—J, —J,)/2J;; the analysis is unchanged and
the constant n thus defined is called the mechanical flattening and it is
independent on the Earth shape and mass distribution, as long as it can
be supposed rigid: hence it is this quantity that can be really deduced
from the observed rate of the precession of the equinoxes, and it is
n=1/304=0.0329, (while the observed polar radius of the Earth is by
0.003 5 shorter than the equatorial radius, showing that the ellipsoidal
model is, to some extent, not satisfactory).

The above calculation, due to d’Alembert (who did not use the canonical
formalism) (See [L]: vol. I, book V, § 6, fourth formula to the last, where
I=)\,, m=wr, n=0p, h=iy, A=(a/a)* (m /mg), and er, e, i are neglected)
was in fact used to determine 1 from the known precession rate, in terms
of the masses of the Sun and of the Moon.
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A8. Trigonometry of the Andoyer-Deprit angles

We refer here to Figures 4.11, 4.12, 4.10 of [G, p. 321 +323] and to
the well known spherical trigonometry identities:

sinA _sinB _sinC

sina  sinf siny
cos A =cos Bcos C+sinBsin Ccos o (A8.1)
sin Ccos B=cos Bsin A —sin Bcos A cos y
cos A cosy=sin A cot B—sinycot B

the inversion can be actually performed via the relations:
K, L
cosd= —=%, cosg= —
A A

cot (¢ —y) = (cos ¢ cos 8+ sin § cot g)/sin

cot ( — )= (—cos @ cosy+sin @ cot §)/sin g (A8.2)
. . in @
sing=sing————
sin (@ —7v)

which follow immediately from the definitions, see [G, p. 323], and the
result is, after some algebra (12.10).

A9. Determinants, wronskians, Jacobi’s map

1) Consider [See (5.92) with (I, @)=(0, 0)]:

o + 2 - ~
hz(A)Ew, A=(B, A)eRxR'"2,  E#0 (A9.1)
Then, setting @ =0z 4 and assuming ®,0 for i=1, ..., /—2, one has:

1{ o? @
detoth,=det—( & °e
E\ow" (h,/E)ofh,+0"x
(1)2 h2 -2 5
=—(= detdzh, (A9.2
E <E ) A2 ( )
as it follows by multiplying, for i=1, ..., [—2, the first row by o,/® and
subtracting it to the i-th following row: this proves (5.93). Furthermore
the following general identity is valid for any nxn matrix H and row
vector :

0 o - -
det =—(0.H 'o)detd A9.3
((BT H) ( ) ( )

whege if H is not invertible the right hand side has to be interpreted as
— (0. Ho), with H,;=(i, j)-th-cofactor of H=(—1)"*/x the determinant
of the matrix obtained by deleting the i-th row and the j-th column.
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2) The standard pendulum: P,=12/2J,+g2J,(cos ¢ — 1) has a separa-
trix motion ¢ — @°(#) which is easily computable. One finds, starting at
o=mat t=0:

sin@®(f)/2=1/coshg,t,  sin@®(f)=2sinhg,t(coshg,t)?

0 s } (A9.49)
cos@?(f)/2=tanhg,t, cos@®(f)=1—2(coshg,?)

A further elementary discussion of the pendulum quadratures near E=0,
allows us to find the E derivatives of the separatrix motion and leads to:

°= —2g0J0__2 I s ¢’ 0-I10=TJ.(I"1 (1 25 ©°)sin ©°

== 8oJoSIN—— el"=Jo(I")" " (1+1J,85 (0 ¢°) sin ¢°)
coshg,? 2

1 . . 0°

e’=4arctge %'  Jgo°= (2g,t+sinh2g,t)sin—

82570 2

(A9.5)

exhibiting the analyticity properties in the complex ¢ plane that are useful
in discussing the size of the homoclinic angles. The (A9.5) allows us to
compute the wronskian matrix of the above separatrices, i.e. the solution
of the pendulum equation, linearized on the separatrices:

W=L(OW, W@O0)=1, I:(t)=<J(_)1 Joggc‘(’)sq’o(’)) (A9.6)
and we get: ’
- 0g1%c, 1%c ) c1=6EI°(0)}
wWE=| 5 "t 2 - A9.7
® (aE 9%%c,  ©%/c? c;=0°(0) ( )

where the E derivative is computed by imagining motions close to the
separatrix (which has energy E=0) and with the same initial ¢ ==. This
becomes:

& sinhg,t inhg, ¢

1—_M COStht ——Jogo_s_l_rng_Q_

W ()= 4 cosh?gyt cosh?g,t

F 1 " (A9.8)

43,80 coshg,t
2got+sinh2g,t

coshgyt

F =

We are also interested in the matrices U*(f), U*(¢) of section 6. If we
write @ =S(p,, 0) and if p is the value of p, such that S(p, 0)=m=, we see
that:

0° ()=S(pe %", 0)=4darctge %"

0 = no 901 = 0 _ — ne —got re 901! } (A9.9)
P (@0)=J, (pe™?", 0)=Jo 0" ()= —Jo pgoe "9, S(pe" %", 0)
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and it can be seen that p=(32J,g,)"/?; so that, noting that at g,=0,
E=0itis d,=p, g, 0 at p,=const:

U-‘(0)=<a”I a"I>=< 0 75/2) (A9.10)
0,0 0,9 2lp 0O
and, similarly:
w N p/2 0
U*(0) ( 0 2/17) (A9.11)

3) The theory of the jacobian elliptic functions shows how to perform
a complete calculation of the functions R, S, see [GR] (8.198), (8.153),
(8.146), (8.128), (8.197). The result (a celebrated theorem by Jacobi,
and a strongly instructive exercise in Mechanics) is reported here for
completeness and is discussed in terms of the pendulum energy:

-2
J°2“’ +J,2(1—cos 9)=E (A9.12)

where the origin in ¢ is set at the stable equilibrium, to adhere to the
notations in the theory of elliptic functions.

Setting u=t(E/2J,) 2 =¢'%gyt, k>=2],g2/E=c"' where ¢ is the
dimensionless energy so that e=1 is the separatrix, and:

[ do.
K(k)—Jo TEER (A9.13)

sin? a)!/?

One sets, using whenever possible, the standard notations for the jacobian
elliptic integrals except for x(.) which is usually denoted ¢ (.) but which
we would confuse with the canonical variable g of lemma 0:

K= (1— k22 g=g T le 1—Fk'?
T TNkK ) T2 14k (A9.14)

x(k'y=e "KOKE =) 4205+ 15A°+150A3+ 1707017+ . . .
In terms of the above conventions we have, directly from the definitions

(i. e. from the equations of motion):
1O=J.0=—2 12
0=Joo Jogo& " dn(u, k) (A9.15)
@ ()=2am(1g,e'?)

which yield, changing at this point the origin for ¢ to the unstable point
to conform with our notations (i. e. obtaining ¢ () =2 (am (tg, €/2) + n/2)):

R=—2Jog081/2dn(lu’k), i §= 1 ’ §=_sn(zu,k)
cn(iu, k') 2 cn(iu, k') 2 cen(iu, k)
(A9.16)
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which, using also R(p, 9)=g;Jo(—pd,+q0,)S(p,q) to evaluate S
from R, imply immediately the Jacobi map:

p_, 4
1+2 1+4*

1+x2rt _ _
_Z( l)n 2" 1(Zn 1+q2n 1)

R(p, 9= _2J0gj|:

S(p, 9)=2 [arctg p—arctgq

—1A

_ _ "l+x2n 1(p2n l_q
Z( 1 |

(A9.17)

SO _ T [p 4
2 2kK(K) | 1+p* 1+

- nl—x“_l 2n-1_ ,2n-1
- ¥ Dt g )]
o SPD_ [l—p’ 1-¢
2 4KKK) [ 14p2  1+¢°

2

+2 Z (_1)n @2n+q2n):|

J

with x=pgq.
Note that g; depends on k, and so do k', k: hence the coefficients of
the first and of the last two of (A9.17) are also functions of x=pg.
Furthermore the (dimensionless) energy becomes a function of x=pgq
defined by inverting the map:

e-x(kN=x((1-¢"H"? (A9.18)

and the point corresponding to ¢=m and to a dimensionless energy &,
has coordinates:
p=1, q=x(k") (A9.19)

(a rearrangement of the above series showing the convergence for p=1
and | x| <1 is exhibited below).

However the derivative of the energy with respect to pq is not propor-
tional to g, defined above: this would mean that the map (A9.17) between
I, ¢ and p, ¢ would be a canonical map. The above implies, nevertheless,
that the jacobian determinant D (x)=det(d(p, ¢)/0 (p;, q;)) With respect
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to the (yet unknown) canonical coordinates of lemma 0 is a function
of the x variable identical to the determinant of the jacobian matrix
a(p, 9/0(, )=D(x) (which has to be a function of x and can be
computed from (A9.17)).

To be precise, (p;, q;) denote here some canonical variables which
transform the pendulum hamiltonian into a function of the product (p, ¢)
(but clearly there is a large ambiguity in the construction of such variables
and therefore (p,, q;) need not coincide with the variables constructed in
lemma 0). It is easy to check that with the above definitions it is:

, de

®dx

g,=2J,82=D (A9.20)

which (using (8.197) of [GR]) yields at once D (0)=(32J,g,) " .

Setting p=p,, q=f(x)q; we see that the jacobian determinant
(p, 9/0(py, g)=f+(1—x f'[f)—1x f'. Hence, if f is the solution of the
differential equation:

xf'

—_— = = 1/2
Ty D(x), f(0)=1/(32J,80) (A9.21)

f+

regular at x=0, then the map (I, @) — (p,, ¢;) is canonical; in fact, one

x -1
ﬁnds:f(x)=x<f D'l(y)dy> .
V]

Therefore a canonical Jacobi map is, in terms of the Jacobi map
(A9.17), simply obtained by substituting p, ¢ with p;, ¢, F(p;q;), where
x;=p;q; and F(x;) is implicitly defined by x=x; f(x)=x,F(x)), i.e.
J(x)=F (x).

In lemma 0 we did not use dimensionless p, ¢ coordinates: it is easy to
check that with the conventions of section 5, and appendix 3 the p, ¢q
coordinates above are related to canonical (dimensional) ones, which we
henceforth denote p,, g4, coinciding with the coordinates constructed by
lemma 0 up to first order in p,, g,, by:

— Do — 4o
= = 2 A9 .22
P Batg)™ 1 G218 (A9.22

so that p,, g, have the dimension of the square root of an action.

The above (A9.17) is written in the form in which it is easily recognized
in the elliptic functions tables. However, once derived it, it can be rewritten
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in the following form:

s 3
X" p \ ¢
R(p. q)= —4J0g[ y (‘7/,., - Jk>]
m=0\ I +x° P 1+ q-

S(p, q)=4[ Y (arctg x" p—arctg x™ (/)]
. m=0

Sin,s,(,pf (I) = _ TL Z (— I)ln( \ 7/’ _ \' ;ll 7) > (A9.23)
2 I‘K(/‘) m=0 ]+ 2'"[ l+_\“‘m(/'

cos S(p. 4)
2

-1 . .\.2 mpl '\.2 m (IZ
S i + :
2kK (k')|: ,,,go ( T+x2mp? 1+ x2mg? )]

exhibiting some of the properties of the Jacobi map in a better way.

5) In general the wronskian W in (6.14) [and hence the solution of
(6.15)] can be computed quite explicitly. It is however convenient, for
computational purposes, to rearrange its rows and columns by writing
them in the order (I. ¢, A. %) instead of (I, A, ¢. %) used in section 6.

Consider the equation for I’ P(A, I, ¢, 0)=¢ and let I’-I(A e, ¢') be
a solution. Then define the functions ®(z, ¢) and 1 (s, ¢)=i (A, e. (D(r o)),
with A, ¢ regarded as parameters, solutions of:

G=AP(A (A e. D,0), 0,0, @0, e)=¢. 1(0.e)=i(A, e, 0)
(A9.24)

The above functions 1 — (® (1, ¢), 1(1, ¢)) will be a family of motions of
the pendulum with energy ¢ close to the separatrix motion, (¢=0). The
functions:

Ce®(1)) =072 1(0),— (A9.25)

t——-)Sz(I)=<!(,)> P :
(D(f) ‘,=()q)(0)('=0

verify the equations of motion linearized around the separatrix motion:

~2 2
S,=L(S, E(r)=< ‘ie Ho ‘“’wH‘)) (A9.26)
‘nHo (|¢Ho
here H0=II(X 0)+P(A, 1, ¢, 0) and all the derivatives are evaluated
at the point X% (1) and at p=0, see also (6.12); note that
2, 1(0),20=27,i(A, 0, )=1/0,P(i (A, 0, ¢))>0.
Furthermore §,, (0)=S,, (0)=0: in fact ®(0)=¢ so that S,,(0)=0. and
& (0)=0 (because 1 (0, 0)=¢, i(A0, 9)=0 by our choice of ¢ as the pont
where i has a maximum), hence S,,(0)=0.
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Hence the matrix W (£)=(S, (¢), S, (?)) verifies the equation:
W=L()W, W(©0)=1 (A9.27)

and we realize that W is the wronskian for the separatrix motion of the
pendulum #(A)+P (A, i, ¢, 0), with A=A_,. For the standard pendulum
it is given by (A9.8).

The wronskian W (¢) can be expressed in terms of W as follows:

W (?) x(9) 0
wWo=| 0 1 o) (A9.28)
r(OT H@O+R(@ |

where x, y are 2x/—1 matrices and R, H are (/—1)x (/—1) matrices:
we shall think x, y as rows of 2-vectors

x=(-;‘;119 "'s-;l—l), y=()-;1» -"’)-;1—1)’

with )_c'i, )7, being column 2-vectors ; or, alternatively, a one column of two

1 e |
[—1 vectors: x=<x ), y=<§ ); by the matrix multiplication rules we

)‘C'z =
have:
O x)y=yi-x;, GJj=1, ..., 1=1), (x"),;=y".x9, (G j=1,2)
(A9.29)
The conditions that (A9.28) verifies W=LW, W (0)=1 are:
x=Lx+§ %(0)=0
yi.zcw—léi »(0)=0
R=(ct)"x R(0)=0
H=(0%Ho) (&, 1), 9(1), 0)=M  H(0)=0 (A9.30)
= _aAi HO (A’ I(t)s (P(t)s O) O ]
&)= M c=
0anHo (A, 1(D), ¢ (1), 0) -1 0
because L can be written: ‘
L E 0
L=| o 0 0 (A9.31)
(c®)" M 0
and cWTo=—-W™! asdet W=1, and o*= — 1. Hence:
t
50)=W () j WO E, 0 de=W (D)
0
t
y”,.(z)=of W) LE(t)di=oz(f) (A9.32)
0
t t
R, ()= j (e ()".x;(dr, H()= J M (1) dr
0 0

where z, (f) is defined by the second equality in the first line of (A9.32).
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It is important to find the asymptotic expansion of W, x, y, z as
t - + 00. It can be derived from the expansion of S, (¢) and from:
E(=Ele "+Ee 29+ .., S;()=Sle #+S2e 29+ . .
(A9.33)
where g is the Lyapunov exponent of the selected unstable equilibrium
point of the pendulum (to be consistent with section 3 we should replace
everywhere below g with xg). The expansions of S; and S, are deduced

from the corresponding quadratures; for instance that of S, is derived
from the quadrature:

t= f I @G:P)(A, i(A, e, s, 0), ¥, 0)" L dys (A9.34)

®

by differentiating with respect to e and setting e=0.
For suitably chosen constants v, y,, Y', Y, one easily finds:

W(t)=<ye-"'+o'“(t) Sz1(t)> (A9.35)
Y e +oy,(1) S22 ()

where o,,, 6, converge to y,, Y, at speed O (te™%).
Therefore, see (A9.32):

V—V(t)_1=< S, () =S5, (0 )
—Y e —0,() ve'+o,, ()

e feneie e OV ()L (GO
=] Wt E o wo(3)+ () (Ge)

where, setting §,=E?e " +E e 29+ ... and A()=—v &, , () +7E,, (0):
G=—vE& &,
?:=<Cil>=f+®d‘t< §i1(08,, (0,18, (1) )
' & 0 A= 06,@®)+E&,(1)0,, () (A9.37)
Cf(t)=fmﬁ< &1 (M8 (M—&,(®)S,;, (1) >=(0(e—2g‘)>
t AM-& 1@ 0o, +E,(1)0,,(T) O™

and we shall denote fthe (I—1)-vector with components {,, i=1, ..., /-1,
thinking also, see (A9.29):

(A9.36)

- (T (€
C=<§7>’ E,,=<&.2>, etc. (A9.38)
Therefore the complete wronskians W (f) and W ()~ ! are:
W@ WOz o0 W@t —z(0) 0
0 1 0 | and 0 1 0 | (A9.39)
(cz(®" H+R 1 —(c2)'W™ ! —H-R+(c2)'7 |
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respectively, the inverse matrix being computed by the general formula:

W B 0 Wt ~-W-!B 0
W=[0 1 0]|oWl= 0 1 0
cCT K 1 ~C"W-! —K+CTW™'B 1
(A9.40)

and one finds for W (f) W (1) !, shortening (H (r)+ R (¥)) into (H+R),:

( WOW(@™! W)@z ()
0 . 1
(c(Z(M—Z(@)'W 1 (x) (H+R),—(H+R),~(c(z()-z(®)"z(x)
(A9.41)

0
0
1

A10. High order perturbation theory and averaging
We consider the hamiltonian, see (11.11):

2
H=n"1"20B+h(n'?A)+ EIJ_ +Jo83(cose—1D)+B(F+pf) (A10.1)
0
where h=constant+n'?®, A+n(A%/2J(A)); J, depends on A and I
while g, depends on A, I, z=(cos @ —1); possibly such functions depend
also on n, pu. The parameter B is an auxiliary complex parameter that will
be eventually set equal to 1.

We assume that each function in (A10.1) is holomorphic for |1 |<T,,
|n|<Ho and in a domain obtained by complexifying, by an amount
po=mn""?p (p being some given positive action) the actions and by an
amount &, the angles, around the real domain:

Y={I=0, Aen~'2[A, A]} (A10.2)

for some A, A, 0<A <A, and we call the latter domain Y (p,, &,). As usual
we suppose for simplicity that all € variables are <1 (no loss of generality).
The functions will be supposed to verify uniform bounds (with respect
to m) in the above holomorphy domain.

Note that the “large” size, O(n~'/?) of the analyticity domains in
the A, I variables simply reflects the assumptions in section 10 that the
dependence of J, J,, F, fon the A, I is via n'/? A, n'/21. This assumption
implies, together with the boundedness assumption, that the rotation
vector ®=(n"2w, d, h(n*? A)) is a vector ®=(®,, ®,) with @, varying
between n'/?(®, ®) as A varies in the interval [A, A]: which we assume
to exclude the origin (this takes into account the fact that (A10.1) has to
come from (11.3) with @,>0). »

In the following discussion the assumption that the functions F, f depend
on mnz, i.e. that they have a large analyticity domain in the z variable is
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not necessary (although it is part of the assumptions of lemma 5, to
simplify the formulation).

We also assume that the functions f, F, whose Fourier transforms will
be denoted by affixing a label v, n, are trigonometric polynomials in
the a=(a,, &,)=(A, a) variables: i.e. their Fourier transforms vanish if
[\7 |>N, for some N>0: this hypothesis, as we shall see, is not really
necessary and is done only for simplicity.

Finally we suppose that F has zero average in the o variables and that
it contains only harmonics multiples of a fixed. v, (e g. Vo= (1, 1)) which
is a “fast mode”, (i.e. vy, #0, see (11.9)).

We shall show that, if ¢ is a large enough constant for any x>0 and
any 0<o<1/2 there exist constants x, p, £>0 such-that, for all n>0
small enough, in the domain:

Q(x, p, &, ﬁ)=({|pl,IqI<K,'|ImA|<p,}—
_ Pli=n  (A10.3
ReAen™2[A, A], [Im;| <&, |p|<p} h=mt )

there exist functions 8, R, S, A, ®, E, A holomorphic in (A10.3) defining
a map:

I=R(p’ a, q)+A(ps a, 49, ‘1;)’ A=a+E(p, a, g, J)’ 7"=‘l’1 }

0=S(, a,+0O(p,a, ¢, V), a=U,+3(p, a,q, V)+A(p, a,q, V)
(A10.4)

with the p, i, B dependence of the above functions not explicitly shown,
and with A, E, A, ® of order B_/n. The functions are uniformly bounded
in |B|<B*n~°. And the map is canonical and changes the hamiltonian
(A10.1) (up to a trivial constant) into:

2
H=n""0b+n"2&,a+ 5‘}% +2(a, pg)+ B> "7 (p, a, ¢, V)
a
(A10.5)

with J, ¢, f depending on n, p, B. The size of p, &, k and how small should
1n be depend on x can be easily deduced from the proof below. The
constant ¢ can be taken a suitably large number (e.g. ¢=10 is proposed
in the proof).

Proof. — We begin by performing the (generalization of the) Jacobi
map of lemma 0, section 5. This gives a canonical map defined on
W (Ko, Po» 20> Ho) for some ko, po=n"12p, &,, i,>0 (where we use the
notatlons of § 5) like (A10. 4) w1th A, E, ©, A=0, and we take for simpli-
city x3=p. The parameters K, p,, . . . are larger than the corresponding
barred ones in (A10.3).

The map transforms the original hamiltonian into:

n"2eB+h(n'2A)+g (A, pg)+B(F+puj) (A10.6)
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where F, f are evaluated at (p, ¢, A, o). The various functions depend
also on 1, p and are analytic in the above domain and in n!/2, for n
small enough.

The variables in (A10.6) should be primed as they are different from
the original ones, but we do not do so.

The main property of F is that in the new variables it is still a
trigonometric polynomial with the same modes in o as F (i. e. only finitely
many multiples of a given fast mode), hence with zero average. This
happens because the variation of o in the transformation of lemma O,
section 5, is a-independent, see (5. 3).

As a preliminary step we apply perturbation theory to remove the F by
performing a perturbation expansion to first order in the auxiliary
variable B. This leads to the Hamilton Jacobi equation (J =pq):

N 2 0d, ®+n'?w,0,0+0,8(q00,,2—pd,®)+F=0 (A10.7)

where n'2w, =0, h+0,g (A, )=0(n'?), see also (5.31).

The hypothesis that F, hence F, has only one fast mode is easily seen
to imply that @ exists, is holomorphic in a suitable domain and it generates
a canonical transformation, close to the identity within O (Bn'/?), on a
domain W (ko, Po, &0, Ho) for some ko, po=n""2p, &y, 1p>0, p>0. Of
course this holds if fn!/? is small enough.

The finite modality of F is not really necessary: it gives easily the
property that the divisors found in solving (A10.7) cannot vanish even
for complex phase space points (which could in general happen as discussed
in appendix AS). But such divisors can arise only if ®=Vvi®.v,+gp (with
g=0,8) vanishes for some p, v different from zero: this is impossible for
n small as one can easily check that |w|>constn ™'/ if v and p do not
vanish.

The canonical map transforms (A10.5) into:

N2 0By+h(M1/2)+g(A, pogo)+Bu/+P n'?F  (A10.8)

as the largest “second order term” comes from F itself and therefore it
has size O (Bo®)= 0 (B%>n'/?).

Note that the fact that ® has size of order O (Bn'/?) is a consequence
of the fast mode assumption on F, forbidding the appearance of divisors
of order n'/? or even of order 1, in the solution of (A10.7), see also
(5.31). But what said so far would hold rather generally if we only
assumed that F contained just fast modes, not necessarily parallel to a
fixed one V.

We proceed by remarking that the assumption that F contains only
modes parallel to v, has the simple consequence that also F and F have
the same property. The F might have non zero average over the angles a:
by a further canonical change of coordinates of the type of lemma 0,
section 5, we can transform (A10.8) back into a hamiltonian of the same
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form with F with zero average (and new 4, g). In this way we see that we
can assume that the canonical map transforms (A10.6) into (A10.10)
with F unimodal, fast, and with zero average over the o angles.

The latter properties would fail if F had not been assumed unimodal (but
Just fast).

Hence we can repeat the above argument and further reduce, in suitable
new coordinates the size of F to B>"n®"~12 after n steps. No small
divisors problems can arise, again by our unimodality assumption (which
makes the system, for the purposes of the present discussion, effectively
one dimensional). If p=n° we continue until 2"—1>2c. At each step we
must put a requirement on the size of fn'/? in order to solve the implicit
functions problems that arise at each step in passing from the generating
functions @ to the actual map. However, see the remark 1 after lemma 1,
section 5, we could continue indefinitely and build a canonical trans-
formation casting (A10.6) into the same form with F=0. The quadratic
decrease of the size of F is such that the successive conditions on the size
of Bn'/? or the decrease in the analyticity domains (i.e. of the constants
measuring their size) become essentially negligible: but it is sufficient to
stop when the size of the new F has become of order n° for all |B|n'/?
small enough. This happens if one considers an order n, such that
no~log ((logn°*'/?) (log Pn'/2)~!). However, we shall prefer, in order to
have analyticity in B, to consider a smaller domain, say, |B|<B*n~°
with 0<o<1/2, in which case it will be sufficient to take

=>(log2) 'log[(2c+ 1)/(1-20)].

At this point we have put the or1g1nal hamiltonian in the form (A10.6)
with F=0 and a new 7, as p<n° is supposed to hold. However the new f
will in general have all harmonics (i. e. it will no longer be a trigonometric
polynomial in the a).

Thus we see the “averaging” phenomenon: the problem of casting the
(A10.1) into the form (A10.4) is equivalent (if Bn'/? is small enough) to
the same problem with F=0, =1, p=n° and (another) f with the same
analyticity properties and with the (minor as we shall see) difference that
it is not a trigonometric polynomial but “only” E, analytic in the o
variables with some &,.

Hence we look at the same problem with F=0, 8=1, and at first with
f being a trigonometric polynomial of degree N: and we perform the
Jacobi map to put the hamiltonian in the form (A10.6); this time with F
and B=1.

We denote Ay, po, ¢o, %o the canonical coordinated describing our prob-
lem after the Jacobi map and in a domain W (ky, po, &g, 1), With p=n°c.
By the assumption that f is a trigonometric polynomial we can fix &,
arbitrarily, (£1); and p,, is of order n~1/2,

The hamiltonian will be written H=H,+ex with x=p 7 and with ¢
being a formal parameter to be set eventually equal to 1.
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The function x=pf can be treated perturbatively up to order s (to be
fixed later), at least formally, in the sense that one can define:
O=c®'+2®%+ ...+ 0° (A10.9)
recursively so that, if H=H,+€x, it verifies in the sense of formal series
in &:
Hy(B+0,,®, A+0,,®, p+0,,®, q0) +ex(A+0, D, p+0,, P, go, Ay, %)
= HO (Bs A, p. (q0+ ap (I)), ‘]o)

+ Y & H(A, p.(4o+0,D)+0 (") (A10.10)

k=1

with suitable functions H,, up to order s in powers of €.
_.The (A10.10) gives the following set of recursive equations
(@0 = (o, 2p)):
®. 05, D*+g(go0,,*—pd, D"
+x* (P, 4o A, d)— (XD (pgo, A)=0 (A10.11)
for k=1,...,5; here o0=0(A,pg)=M 0,3, MA%QCI)+3),
g£=g(A, pq,) and the D superscript denotes the ““diagonal cut” operation,

defined for any function f(p, ¢)= Y, f,.p’¢* as the map:

r,s=0

1, ) ~>fP@-9=Y (p9) 1, (A10.12)
r=0
By assumption (see comment following (A10.2)) @ has the form
M 2w, n'? ") with 0<o<o’ <o in the real part of .the definition
domains.

If we label with i=1,2,3,4,5 the five variables conjugated to

(A, P, 90> %, Ao) (i-e. Ao, o, P, A, B) it is, with the notations of (6. 10):
5 m;

*(p.A g ®d= YL HiApg) ¥ I rla.-<1>'*H

m (k}),;,',h'.=1 ji=1
m3=0,|m|>1

5 m;
+ Y kAR gd) Y I [1a08
" ’ o(x}):.,k-liﬂ i=1 \ (A10.13)

m3, mg=0,|m|21

m3
- Y HiApw Y [lo,o¥

mj=0,j#3 6 m, k- I=1
r=0,.., k-1
Hy (A, pg)=(¥*)P=xP )

where £ means that my>1if r=0and my=1 for rx1.
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The key remark is that the above equation can be solved recursively,
producing ®, x* which are trigonometric polynomials of degree <kN for
all k<so, provided sq is such that |@. v|>n”2m/2 for 0<|v;|<soN.
Smce o=M""?w, n'?w,), with <o, <o by assumption, this holds 1f

=w/2Nno)= b/N,.

We need, however, also some bounds on @, H,, x*, for k<s,. We set,

for >0 to be chosen later:

Pr=Po (1 —h3), Ex=8o(1—H3), K, =Ko(1—h3) (A10.14)

and P, = Pp—1/2, Kh=Kp—1/2, &= Eh—1/2> 50 that p,>p>p,_,, etc.

To simplify the analysis we shall often replace, in the following, p,
with x2, in spite of the fact that p,= 0 (n~/?) while k,=0(1).

Note that, for k=1 and suitable Dy, Dy, Dy it is (x! =pf):

le |p1,§1»x1,uo<DX’ lHl |m,§1,x1»u0<DH’ ld)l |pl,§1,u1,u0<D0

Possibly reducing by a factor 2 the size of the original analyticity
domains, (an operation which we may and shall assume as unnecessary,
possibly by redefining the analyticity parameters k,, £,), we see immedi-
ately that in our case we can take, for some y'>vy>1, Dx=yu, Dy=v"p.

We can also take Dy =Dyn~1/2
general for k<s,, we can bound 4® in terms of x by Dy K (£8)"%n
if K>1 is a suitable constant and if 8 denotes the analyticity loss in the
domain of @ with respect to that of x (i.e. if k, p, £ are the analyticity
parameters of x and x (1 —3), p(1—29), £(1—96) are those of ®).

The point being that for £ <s, the smallest divisors are bounded below
by O (n'/?) and the sum giving ® runs over four integer indices, see (5.31),
so that d,® requires a bound “of dimension” 4 (in fact there are only
two angle variables and we could get a better bound of the order £ 738 74;
but here and below we do not do so, for simplicity).

Suppose also that for 1 SAZk—1<s, it is:

v" for some y'>v. This is because, in
-1/2

| x* |Ph» Epy %ps BO < DX B~ 1’ | Hh lth Eps s MO < DH B

h—1
w "L (A10.16)
| " |oh, &hs %k, HO <D‘P B! }

for a suitably chosen B. This holds for A=1 (with any B) by the above
comments.
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Then we see that (A10.13) can be used to find a bound on x* in
\"Y%

Pk» Eks %ks HO

2 et k1
|xk|pk,€;¢,u&,uo§ Z EOBk(Kozd5 lgolDwB 1) ( )

mx2 m—1
k—1(,.—2 Jjn—1%—1 —1\m k-1
+ Z Dy B (ko ?dd™ 1&g ' DpB™Y)
m=1 m—1
k—1 k—r k_r_l
+y Yy DHB""(ngdS_l&g‘Dd,B_l)m(

r=1 m=1

) (A10.17)

where the factor d is a numerical constant arising from various bounds
(for instance from bounding from below 8/2 and (1 —e~%0%4) by a constant
times 8 and §,0, respectively, in the dimensional bounds leading to
(A10.17)); the term with r=0 in the third line of (A10.17) is bounded
here by the first line (having absorbed numerical constants in the definition
of d).

This implies that | x*|,; & i o

k 2
B"“<1+ de“’ )[EOB< ZdD“’ )
Ko&o B K580 BS

+DX< ZdD“’ )+DH<:{’4>:| (A10.18)
k508, B K5 Eo BO

Let y>1 be fixed large enough so that the diagonal cut of the function
x can be bounded by y3~2 times (A10.18) on the smaller domain
W (pi> &> Ki» Ho)- Note that the function @, can be bounded dimensionally
in the domain W(p,, &, ¥;, Ho) by 2*K (£,8) " *n "1/ times the bound
(A10.18) of x, in the domain W (p;, &, ¥, o). We shall proceed by
choosing B so large that (1 4+dDg/(x2E,B3))*<e and so that each of the
three term in square brackets are bounded by Dy (Y 1 £282)%/(3 e).

This is achieved if we suppose that §=1/4k, so that §,>&,/2, for h<4,
that y>2*K and if we impose:

1

is bounded above by:

=1 YTl ER8*<1 for h<k (A10.19)
and:
~2 D2 2
>_dfﬂ’ B> Z 43eEO_;° %’
Kot % Dx (&) (A10.20)
_, —,
8%E;  KpEed o0 Dy x5&y0
We see that:
lxk|pk,§k,uk.uo§Dka_1@_1&(2)52)2 (A10.21)
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Giving up explicit control of the constants (for simplicity of notation)
we see that (A10.20) can be implied by the stronger conditions, having
chosen &= 1/4k for an arbitrarily fixed k, and replacing Dg, by Dy v n~'2,

D;; by ¥’ n and Dy by yp (see the comment after (A10.15):
-1/2k2 6.1
B>coun - 5, B>couk_n (A10.22)
B>coun~Y2k%,  B>pkSn 2

for some ¢, >0.

Therefore, if h<k, we see that B can be taken B=B,k®un ! for some
constant B,>1. And also, recalling that ', v have been chosen larger
than v, that y2>2*K and (A10.19) we see that:

4
_ YK _pgeip,
(0 8)* N2 (A10.23)
‘ka|pk,€ksuk, uoéBk-leéBk_lDH

| (I)k |pk, Exs %ks HO :<= DX Bk_ ! (?_ ! §}2| 62)2

Hence the inductive proof works and we get:

lxk |pk, Ek» Rks KO <cl H(P-Tr ! BO)k_ ! (k_ 1)!69
| Hiclpp g0 0 w0 < €1 (M ™1 Bo)* ™1 (k= 1)1° (A10.24)

I(Dk |pk, Eks Kk p.0<cl un_llz (Hn_l BO)k_1 (k_ 1)'6

for some B,, c; being constants depending on the maximum of the
coefficients in F, £, J, J,, g, in their analyticity domains as well as on the
sizes po, &, Of the domains.

We see that the above results (A10.4), (A10.5) follow immediately,
under the present assumption that f is a trigonometric polynomial: and in
fact we get a better bound as the remainder will be of order O (e~™N)
(recall the definition of b in the comment after (A10.13)) i.e. much
smaller than what declared in (A10.10). This is obtained by pushing the
perturbation analysis up to an order s,=5/Nn. The remainders are esti-
mated via the analyticity. They are of order e ®N" if p=n° and
N7 By (b/N) <& L.

But we still have to relax the trigonometric polynomial assumption. We
follow the usual cut off technique to exploit the fast decay as |v|— oo
of the Fourier transform, which allows us to regard f “almost” as a
trigonometric polynomial.

More precisely let N, be a cut off parameter so that if f is po, &g
analytic then:

||f[>Nol||;0/zgo,z<cazal||f||;ogoe‘g°”°”’} (A10.25)

75 s <eaBa 117 oo

for a suitable constant c.
We fix, therefore, N,=7""? and apply the above argument to the
hamiltonian with f1=Nol replacing f. Then we can perform perturbation

Vol. 60, n° 1-1994.



126 L. CHIERCHIA AND G. GALLAVOTTI

theory up to s,=b/Nyn=>bmn"12. We construct in this way a canonical
transformation casting the hamiltonian Hy+ pf1=Nol exactly in the form
(A10.5), provided n°~1°B,b%<e™! and e P7<n?

The same transformation will cast the total hamiltonian (i.e. with f
rather than f1=No)) in the form (A10.5) with a remainder which will be
0 (e~%No'2)= 0 (¢~*"¥") by (A10.25). This yields (A10.5).

Therefore we see that the above analysis can be carried out if ¢>10
and if |B|<B*n~° 0<o<1/2 (which was necessary in the first part of
our discussion).

Thus, by the analyticity in B, the invariant tori and their whiskers,
constructed for (A10.1) via lemma 1, can be expanded in powers of B
and, if B=1, the power series terms are bounded, at order k, proportionally
to (bn~°), for some b>0. The round spacing in the whiskers ladders will
be smaller than 1’ for some y>0 provided x is large enough: and by
taking x large enough and m small enough we can make y larger than
any prefixed amount.

In other words the F in (A10.1) can be regarded as formally of order
nY?( actually m° with any 6 <1/2) and along the line Aecn~ V2 [A, A] the
whiskers form a ladder with round spacing that is smaller than any power
ofmasn—0.

All. Scattering phases shifts and intrinsic angles

In this section we show that if the homoclinic splitting is exponentially
small, also the scattering phase shifts are such. A fact checked, for some
even models, by explicit estimates in section 11.

To express the homoclinic angles in the intrinsic coordinates, we consider
the derivatives of Q, see (10.7), with respect to o at &=0. This means
that we consider:

2,,Q=0;Q.0,,¥
=[(0,Z (p5: 0, V) 0y pg—0,Z (0, 455 V) 3595(1+ 0 5))
+Zi\7(X§;— 4(1+0;0))].0,,¥ (Al1.1)

where X*=X*=X%(p,, 0, J3), X*=X*=X*(0, go, V%), and all the
derivatives are evaluated at y=0.

The above (A11.1) is written symbolically: various indices are omitted
as the contraction rules are obvious.

For instance the derivatives with respect to { of the Q° functions, which
give what we have just called the intrinsic angles, are given by (All.1)
with 6=0. The second line in (Al1.1), with 6=0 can be studied by
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remarking that (10.2), (10.3) imply:
0, Z_ (pg, 0, \12%)5\;717# %Z_ (ps, 0, \F%)=0} (Al1.2)
0,Z_ (0, g5, V5) 0595+ 05Z - (0, g5, V) =0
Furthermore considering:
LO=Z(pge ™, 0, ¥y +w1),  L(N=Z(0, gze”, Yo +w1) (All.3)
we get:
(()=—e"gp50,Z+0.5;Z, (,(N=e"ges0,Z+®.0;Z (All.4)

Denoting 0.Z|, the derivatives of Z at p=p,, ¢=0, ¥=0 and 4. Z|q
the derivative at g=g,, p=0, y=0 we add and subtract terms and use
(A11.4) to transform the part of the second line in (A11. 1) not containing
the terms proportional to 6‘;5 into:

0,2 8,2

—A—0;7Z_
a 7 |p an_ ¥ ]q
0,Z 0,Z a,7Z
= OyZ_|,+—2—[0;Z_|,—0;Z_
[apZ_ an_:| ¥ |p %Z—[ v Ip v lq]
E_I: b—0.0;Z|, C—a) 0yZ|, :|
{-—0.0;Z2_|, {-—0.0;Z_|,
X057 |p+ 947 [05Z_ lp—ﬁ‘l;'Z_[q (Al11.5)

W Z-
which simply are the derivatives of the above introduced functions Q°
instead of the Q.

We can remark that {=(, at +=0, because we are at a homoclinic
point. Furthermore the denominators in (Al11.5) are (—2g) for n=0,
hence they are bounded away from zero if p is small enough. And the
derivatives dyZ_ ] p and 9, Z are small of order p as p— 0 (as they vanish
if p=0). Hence we see that the derivatives of the homoclinic equation in
the o coordinates are related to the derivatives in the { coordinates by
terms proportional either to the \ derivatives of the scattering phase shifts
or to the { derivatives of the splitting itself multiplied by O ().

We see that this implies that if 0, o; (0)=0, as in fact we show in
section 10 for even models, and if the intrinsic intersection tensor is
exponentially small then also the natural intersection tensor is exponen-
tially small. One can, likewise check that also the converse holds: in
general, for even models and to leading order in p, the two notions of
angles coincide.

We can also deduce, in general, from the knowledge that the splitting
is exponentially small for all o, as it is the case in even models if /=2 or
[=23 and all rotations fast, as shown in section 11, that the scattering
phase shifts must be exponentially small (as we can “compute” them by
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difference from (Al1.1), and as we can infer, by dimensional bound that
exponentially small in o implies exponentially small in \ (because the o
are analytic in the  and viceversa).

A12. Compatibility. Homoclinic identities

1 Here we want to check directly that 13’}00 has vanishing mean value,
which is a crucial fact in the derivation of the main equation of section 6.

More precisely, assume that, for 1<j<k—1, X/(z) in (6.11) has the
form X (f)=X’ (o, t, 1), with X/ (5, ¢) periodic in  and 8, X’ ({, ¢) con-
verging to 0 exponentially fast as  — oo and recall that, if o is the point
over which we construct the whisker, then X°=(I° (), ¢° (1), A, a+3(?))
so that:

X% (W, 0)=X% (§)=(0, 0, A, '+ (c0)) (A12.1)

(the limit v (o) being reached at an exponential rate). Then, for 1<j<k,
F/ (f), which is defined in terms of the X!, 0<i<j—1 [see (6.10)], has also
the form F (£)=F/ ( + o, 1, 1) (with 8, F/ (s, 1) > 0 as 1 — oo exponentially
fast) and the limits X/ (s, 00)=X’, () (j£k—1) and F/({, c0)=F/, ()
(1=£j<k) are well defined.

We then show that from the above assumptions it follows that:

JF"M(W\%O‘ (A12.2)

(recall that the subscrlpts (:)+» ()=, ()4, (.), denote projections onto,
respectively, I, @, A, a-coordinates). The argument is adapted from the
similar argument in [CZ].

From the definitions of section 6 it is clear that the function F (a) is

given by: -
B, =- [af<z W Xi )] =[§H<z uf')?@)] (A12.3)
k—1 ji=0 k

where [.], denotes the k-th order coefficient of a power series in p ;
0=0z;; H=H,tp f is the hamiltonian and the sums are the arguments
of the functions 0 f; 0 H.

k—1
On the other hand the function Y(y)= Y WX/ () is such that
j=0
Y((o t) verifies the Hamilton equations up to order k—1 in p, i.e. if D
is the operator D= m .0 (where, of course, d stands now for 0y):

Y=DY=EO/H(Y) up to order k—1 (A12.4)

where 0= (0, 0,, 6A, ) and E is the obvious symplectic matrix (so that
E?=—1): 0H (Y) is OH evaluated at Y ({) and DY as well as Y are
evaluated at \J, with j=o1.
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We rewrite (A12.4) as:
EDY+éH(Y)=0 up to order k—1 (A12.95)

and we note the identities:

f 8Y (). EDY ({)) dj =0, f Y (). 0H (Y () dJ=0 (A12.6)

valid for any periodic function Y () of {/; hence in our case they are
valid to all orders in p. They are trivial consequences of the periodicity in
V of Y () and of the peculiar structure of E or, in the case of the second,
of the remark that the integrand is just the & of H (Y (§/)).

Therefore we have:

f@Y.(EDY+6H(Y))d\j7=0 (A12.7)

to all orders in p. We shall write it explicitly to order k: remarking that
Y has order k—1 and that (A12.5) holds up to order k—1, this gives:

f [0Y],. [0H (Y)],=0 (A12.8)

but [Y ()], =(0, 0, A, ¥ +v,) so that (A12.8) becomes simply (A12.2).
2) In fact, the above method can be used to prove other interesting
homoclinic identities, namely:

k 1 A
—2f Fig:()de= Y (X} (., ),
ji=1
xXETI(, 00)+X] (., 0).8,, X577 (., 0))

k-1
oY (X (L 008, XTI, 0+ R (1, 0.0, X570 (L, 0> [ (A12.9)

j=1
+

2 W(T)J (M =w; (0).X}5(0)

0
where FTO_(le, ..., F5_y), and w(2) is defined in (6. 36)
To check this 1dent1ty we use that X(Y+¢; ¢, ))=X (J+ o1, ¢) descri-
bes for all { a motion on the stable whisker and in particular satisfies the
Hamilton equation:

%xf(\pﬂst, HN=LOX'Y+at, N+F +o1, 1) (Al2.10)

which, performing the t-derivative and using the arbitrariness of y, can
be rewritten as:

EDX'(§, )+E8,X/ (¥, t)+[6H<Z W (0, 0)] 0% (a12.11)

i=0

0=jsk—1)
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k-1

Similarly to above, let Y (W, 1)= Y, W/ X/({, ¢), then by (A12.6) we see
j=o
that:

JawY.(EDY+Ea,Y+aH(Y))dq7=fawY.Ea,Yd\|7 (A12.12)

to all orders in p; and taking the order k in y, using (A12.10), (A12.11),

one recognizes:
k—1
—Fsi()= Y (8, X .E4,X*7) (A12.13)
=1

J

Finally one integrates the latter identity between 0 and co: the integral
can be performed by parts first in ¢ and then in {; and, after changing j
to k—j and using ET= —E, the (A12.9) is easily obtained.

The second identity is obtained in the same way by multiplying
by Y () the expression EY (£)+0H (Y (¢)), which vanishes up to order
k—1, and by integrating from 0 to ¢ On obtains the variation
H(Y (z)—H (Y (0)). Writing the above identity to order k and using that
the energy H(Y) is conserved up to order k— 1 we get:

Jt X0 (1) [PH (Y (] dr=[H, X° (M) X* o (Al12.14)

(o}

We can write the Hamilton equations in the form X=EJH so that the
above relation is (usg.ng X°=Ew+Edh, and (6.36) and [E0H (Y)],=F*
and dH, X =wX*+o.X}):

t
- j w () Fs(t)dt

0

=<w(t)X"(t)—w(O)X"(O)>+65.(X’;(t)—X’;(O)) (Al12.15)

(which would hold even without the averages over V). Hence, using
X’; =F’; and the second of (6.34) and (6.36) [which tell us that
w(0) X*(0)= —j w(t) F¥(1)] we get (A12.9). In the special case consi-

0 — - . .
dered in section 9 it is w; (1)=0, w, (1)=0, w, (1) =@ ()=, ) w_ ()
and we get:

2r w_ () FLs(t)dt=—2¢(0)! rcS.F‘;g(r) (A12.16)

0 0
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A13. Second (and third) order whiskers and phase shifts

1) Here we prove d) of theorem 3, section 10.
Consider the hamiltonian:

12

23,
+g3Jo(coso—D+pY f,cos(@.v+ne) (Al3.1)

H=0.A+-J 'A. A+

N | o=

with v=(n, v), v#0, Jo, 8o, f, constants and J ™! being a constant diagonal
matrix.
Then F* , F" vanish identically and:

Fi==0, Fi=-0;f )
Tog2 .

P = - 108 in g o) 0, 7X0 - 5,271

Fi=—05 /X' - 021X}

2 2
F=— JL;'_QzXI_ X2 sing— J(;;go cos @ (XL)*—d,2 fX?

+ =05, X3~ S0 X1 X] (A13.2
— 0,27 fX] XL~ %503 S(XL)?

1
Fi=—0,/X2—02fX2- E@;st} Xi

— 0,2 fX| XL~ %(3;&,2])(1_ Xt . )

where @ in cos @, sin @ is Q=0 ()=, (f), see (A9.5), i.e. it is the
unperturbed separatrix motion.

To compute the X* we define the operator .# as in section 10 and we
introduce the following operators:

F2F()=S2F()— F2F(0°
OF @ =wy (0 (I W, @F@)(O)—wp (D(F wyy @F ()60 ¢ (A13.3)
O, F@O)=wi i (OFwp,(MF@) (@) —wi, () (F wyy (Y)F (7)) |§)°
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where the notation of (10.13) is used, and o =sign (¢). Then:
XL (O)=w,; () X% (0)+w,, (1) 3

X ft Wy, (D) FL (D) dv—w,, (1)
0

x J w1 () FL (1) de

0

=Wy (t)f Wiz (D FL (D) dt—w,, (1)
ow (A13.4)

xf'wu(r)Fa W de=0F, (1
XL=w; (1) J' wa (O FL (D dt—wy, (1)

x| wyy () FL (0)dr=0,F} (1)

0
Xi (=T F*F; (1), Xi()=FFi(r)
where we used the boundedness criterion of sectlon 6 to eliminate the
exponentially, or linearly (in the case of X ), divergent terms and to find
the initial conditions.
In fact (A13.4) can be immediately generalized to arbitrary order:

XL (=0F, (1, X,®=0,F, }
Xt (=J"'F*F" (), X (=S F ()
More explicitly:
' =(9(—5¢f)i X} =1"172(=0;/)
X2_=(9<—%sin<p(xl_)2>+(9(—6¢zfxl_—6;q,f.X}) (A13.6)
X2=J"1 72 (=02 fXL = 0,a fXL)
leading to:
Xi(t)-—f(a*f) M
X3(O= =IO fO(=0, /)= F (02 fI71 F2(— ;1))
X?(t)=-J(é’;q,f@(-—lo?:ﬁsm(p@(amf)Q(aq,f)))

> 8 %((% : %9 S })23 %)
— S (0o [N T2 (0 fI" L52(021)) ? (A13.7)
— I @z fI I (05 f 00, 1))

- %J(a;st'l F2(0:N) I F2(0:/)
~{(aq,pf1“f2(6;f)(9(6¢f))
—Ef(a;q,zf@(aq,f)@(c?@f)) /

(A13.5)
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We shall see that, setting B} (f)=¢!*o!¢i*19® with A= % 1, the splitting
and the phase shifts can be expressed in terms of the matrices:

H, ()= if,—xf(Ec)m 3

1 .- -
H%vpu=2—2;_——(nm.fE’"@(Eﬁ)+p.J lvf(Eﬁszﬁ))
IR0 RERVRVES bt

2317»3
ly. _ _
25 (E\1(FPER) (FPER)

Y3 g (B4 .72 (B2 2 E%)

Hll viAavaizvy
1V1 A ERVAVAN
2 23zk Ar ks
npns V1 - VZJ(EM F? (Exszx:,))
2%id,
nnyv,. J° V3 Ay F2Th
— 222" g E @ Ei2 #“El3
i (B} 0 (B2 72 E%9)
nyns vl J- VZJ(EM jz (E’"Z@(E )))
230k, Ayhs

nynyng A Jogo . A A
— o J|ELO — ——sine0 E2) 0 (E3
> xzx < vi ( 5 0O (EZ)0( 3)>)

+ ”21 ”1"3 S (B4 0 (B2 0 (B)))

l 3

”1”2”3 1 A A !
J(ELO(E2) O (E3
2 i B OE) O E) J

, (A13.9)

where p=(m, p) each of the addends above arises from a corresponding
one in (A13.7): if we label 12345678 the addends in (A13.7) then they
generate the r.h.s. of (A13.8) in the order 46537128.

In fact one finds:

Qi (@ ZGZVf ¢ M HL, (0%

c

R @)=Y0 Y V[ f,e¥WH (0% b (A13.9)

c hvpu

Q? (&) = Z c Z \_;1 (Hf;:) e Zki ;;fo vidavah3vy (Oc)

c Ai vi

Note that the Q functions are naturally expressed in terms of the o
variables in (A13.9); and the s variables of the definition (10.7) do not
appear explicitly.
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The scattering phase sh_ifts are related to the time average of — X", see
(10.30), (10.31), so that 6*[a]=—J "'} (#2F,)(0°) o:

Sl ]=—I"1Y oY VL, e 5 (HL)(0°)

< Av

= ~T"1Y o Y VL fe e g (H2 ) (0°) (A13.10)
] Avpp

03 [ﬂ =-J" ! Z ) Z Vl (]_—,[f;/,) el Zki \;:;j (Hfl vikrvad3 v3) (00)
] Aivi

To study the H matrices we introduce:

gt (t)=eten—1, sinn(p(t)sin%gt=2n+y,,(t)

) o } (A13.11)
e ()=e"*()—irsinne (H)=cosno(f)—1

with g", y,——— 0 faster than e 9°' by ~e 9°'. And we see that:

t—> to
SHL, (09 0= 251,71 (@9 (146 (1)) (0°)
(] [+] l
1 IR i AV.01
=____ )M dr (A13.12
il e (A13.12)

Also 4ip) o H},, is given by:

. —© ni mp R
(VJ“.u)f < sq(i)2+ g "y )e““*vu)-mdt
ro \IpO.)? (IR0 V)

=~ /enh(y eil\_/.-a_:.t gme ( eip,l’.a?z
( (e e grepenary

to \ (P00 p)? (iro.v)?

- .o 0 -
+(\7J‘1.ﬁ)<f s“(t)e”“"”dt)(f s'""(t)e“’""’”tdt)
+ o0 + 0

- © N 0 .
+(\7J‘1.E)U 8"‘”(t)e“’”"°‘dt><f a“(t)e”“"‘”tdt)
+ - 00

T - = t . - = -,
+(\7J‘1.E)J a”(t)ei“'“"f e ot (t—1)emP(t)dr+4ip A?
+ o0

+

—(VIThp

(A13.13)
where A? is the same expression evaluated at J~1=0.
If
Wi =w), (e "D +ichy, (1)+€"(f) csinh gt
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(with w?,=cgt(coshgt)™! and c=(2J,g,)" ", see (10.13) and (A9 8)),
A?is:

4iph? _ [ [0 e~
P = f f (€™ (1) w,, () EE (7)

nm +o Jtw

— PR M (1), (1) BY (1) dudt

- q Wy, (T) B2 (7) dr) < J evet g () dt>
+ 0
— o0 + o e
- (I w,, (O EX(7) d‘r> (J e POt Wi (1) dt)
+ 0
- iAveat gt___l iAveat —gt__l
—ff [(e L . Wy (VB () |de
2o ilo. v+g iAo.v—g
— o0 1ppmt 1 lp},_l.'(l_).t —gt__l
—ff [(e S )wn(z)Ec(t)]dt
2)i0 ipw.ptg ipo.p—g

. )
—f w22(1)< :ﬂkaP(z)(e'*vm 1)

+ 0

2mzpc
ipw

+

E*(z)(e’wm—n)dz (A13.14)

It is easy to see that the above expressions (A13.13), (A13.14) are
symmetric in the exchange Lv < pp. Furthermore the terms with e*¢" are
slightly improperly written as the .# operation is not exactly an ordinary
integral as such terms contain quantities which oscillate at co. To write
them correctly we introduce ™™ @ tanh g¢= 9% (¢) + tanh gz. Recalling that
w,,=1/cosh gt and setting Q=(A+pp).®, we see that the (four) just
mentioned terms can be written as:

— io(tynh
~f em'<—?’-"$§—9*(t) )
‘o ®.p o.p*+g

2
. ipp.o iwv.0
+cY os| e = + tanhgr J(0°) (A13.15

T (¢ (Gt s Janhar )0 (A13.19

and the last row can be explicitly computed in terms of the coefficients of
o

the series: (1—x?)(1+x%)7'= Y fx*
k=0

ipp.0 zxv 2iQ
—2c| =2 + Al13.16
(co w2+g >Z ‘Grage )
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The above formulae show that, if /=2, 6%2Q%(0) is exponentially small
if @ - oo. This, together with the results of section 9, implies immediately
that also 0”62, are exponentially small, see also appendix A11.

If /=2 the homoclinic splitting has first derivative exponentially small
to all orders and higher derivatives exponentially small at least to second
order; the same holds for />2 if @ is given by the first of (10.9). In fact,
by section 9 this holds to all orders.

Before proceeding to a higher order calculation we examine a case with
I>2 and o given by the second of (10.9): i.e. a mixed case in which o,
is fast and w;, j>1 are slow.

We fix our attention on the simple model:

f(&, @)=ficos(vioy+n;@)+f,co8(vya,+n,0)  (Al3.17)

which has only two modes v:v=_, =V (1, 0) and v=9,=v, (0, 1).

In the latter case, assuming ®, =, N~ %, 0,=0, n”z g=0(1), we
study the first derivatives of QT () to second order

If we study the a; derivatives of QT (o) we see that we must cons1der in
(A13.9) only modes y, v such that Av, + pp, #0. Since the case v=p=v,
has to be discarded because it gives exponentially small contributions to
the (A13. 14) we see that the only terms that are not obviously contributing
exponentially small quantities are pairs v, L with Av, + pp, #0, V. ﬁ 0.
So that only the part A? can contribute to the a, derivatives of Q2 () in
(A13.14), at a=0.

If we consider (A13.14), (A13.15) we see that many terms are exponen-
tially small as , — oo if Av, + pp, #0. The part of A? of A? which is not
obviously exponentially small as ®; — oo corresponds to:

4i PZ)%;L; <‘[ o W, (1) Eﬁ 0) dt) <J o ¢ Aot v’;’/,;: 6) d’t)
nm + o0 0

- (f - Wy, (D EL (D) dt) (J e ei oot w (1) dr)
+ 0

+cgf—ww;z(t)< E.0) +*E¢(t)g2>dt

+ oo vi+g? ﬂ)-l'_{z+
T nEp, E* (¢
+2cf w22(t)< = £)+m15)>dr
o ®.v  o.
ipp.® iW. 0 2iQ
—2c| =—= + Al13.18
(co n2+g? o.vi+ )Z “Q2+4g2k2 g2 k? ¢ )

We look for 4, QTk(&) lz=6=0y and we see that (A13.18) contri-
butes taking mto account the parity propertles of the integrals,
Y272 vepdi pr;P; Hence for h=1 it must be =g, and v=g,, otherwise
we see that (A13.18) contributes exponentially small quantities. Therefore
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up to exponentially small terms &, , is given by:

8,,= —V1V2(P1f2(”2f

+ o

+ o0 . ~ 2
ny U 271y et () d—c— 5 - "lcdr]
o p

vi o}tg? v,o,

- oo

w,,Co8(V, @, ¢+ n, @ (t))).

==v Vv fifac <J Ny W, COS(V, @, 141, @ (2)) dt>

+ 00

xn | — g _ 2ny
1
viei+g® vy,

0 t .
—f ] cos(vy 0y t+n, @)+7v,, (sinv, @ ¢
cosh gt

+
+&" (f)sinh gt cos v, o, t) dt:|
n v, @,
=8, =2(- D" ¢f1f—55vimVvan K, (Al3.19)
gviot
where ¢=1/(2g,J,) and the equalities holds up to exponentially small
terms as ®; > oo except the last which holds up to a factor
1+ 0 (g/o, + ®,/g), and:
K EJ'“’ tsinnq)o(t)

n

dt, @y (H)=4arctge™ (A13.20)
—o cosht

The symmetry 3,,=9,, is a direct consequence of the symmetry remarked
after (A13. 14) above ; the asymptotic analysis is made easier if one remarks

that:

+
v,(0)=—2n, J (cosn@)(coshgt) " 1dt=0
o o (A13.21)
J' ,Sin Qo o di=2, f tsm2(p0 (t)dt= 10m
_» cosht -  cosht 3

where the last two formulae are useful in the applications of section 13.

The above formulae show that, if /=2, 656% (0) is exponentially small
if ® — co0. This, together with the results of section 9, implies immediately
that also 0? 6%|,_, are exponentially small, see also appendix All.

If /=2 the homoclinic splitting has first derivative exponentially small
to all orders and higher derivatives exponentially small at least to second
order; the same holds for />2 if @ is given by the first of (10.9). In fact,
by section 9 this holds to all orders.

Before proceeding to a higher order calculation we examine a case with
/=3 and @ given by the second of (10.9): i.e. a mixed case in which o,
is fast and ®, is slow, but we do not suppose the orthogonality between
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the slow and fast modes. More precisely we assume that o, =o, n~ 12,
0,=®,n'%, g=0(1); we shall also assume here, for simplicity, that f is
a trigonometric polynomial i.e. f,=0 if |v|>N for a suitable N> 0.
Calling F={p:l.0=0(n""?)}="fast modes” and F={p:p.@
=0 (n'* }=“slow modes”, the above formulae yield easily that the terms
in (A13.13) (A13.14) with p, v both fast give an exponentially small
contribution and that the leading contribution to §,, is given by:

1
8.,=8,= Y. M—)—[ O I DR, +2mmeK, V. ]
pe &, vey 8MU. Q)
(A13.22)

where ¢=(2g,J,) "}, and

KnEJ‘ (cosnp—1)du, K"EJ USIDR® g, ¢ (u)y=4arctane™™
—» Coshu
(A13.23)

Note also that 8,, =0 up to exponentially small terms (in the general
case). This proves c) for what concerns the homoclinic splitting. The check
concerning the phase shifts is a similar calculation (and it works for the
above considered example, (A13.17)), but we omit the details.

Since the first order yields exponentially small contributions to the
o, -derivatives of both components of QT as well as to d,,Q, we see that
(A13.22) gives that the intersection matrix determinant is, to leading
order, equal to —9,,3,; and this proves d).

2) We study, now, the third order for the simple model:

f(a, @)=fcos(a+ @) (A13.24)

with the purpose of performing an instructive calculation showing quite
clearly one among several cancellation mechanisms behind the smallness
of the homoclinic angles when /=2.

We shall study the contributions to A3(a) of order J~2 as J — 0. Note
that A3 (a) is a polynomial of degree 2 in J~*

We see from (A13.8) that in this case we must consider:

-

5=
Y [—f (E* #2 (B2 #2 EM))
Mrzrzl A3
2—3
2iA; Ay Ay
Each F* is split as ¢'** plus ¢'** ' ¢* and each addend in (A13.25) generates
eight terms. To av~'A considering improper integrals we shall consider
only the terms obtained by operating the first three second choices.
The same mechanism, once understood applies equally well to the other
seven terms (and actually it is more convenient not to separate them and

S (BM (F2ER2) (S E*3)):| (A13.25)
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to operate with the improper integrals). We hope to examine the general
theory elsewhere.

Setting . \7}50)1-, and omitting writing the summation symbol over
A1 Ay, A, We get a contribution denoted C§ given by:

-3 (o t T
g—J‘ dte“l“'l'sllj‘ dr(t-t)e“l“’z‘ehf d3(t—9)eit3e3sgha

ihs

2—-3 V] i t .
+ —J‘ dte'*1917 ght dr(t—1)et2ett202"
21)“1 )"27"3 LI} oo

X( t d9(t—9)e“3'”398*3>

G0

G 0 Lo Je ol 00

2—3 V] . t .
- —| dtetr™ 'sllf dr(t—1)eit2027gh

l)"S L1 6w

0
xf d3(—9)eir@30ghs

G

2—3 V] i t i
————J dte'*l"’l's“(J dr(t—1)etzett2o2"
2l‘)“17"2)"3 g LE
0
><<J~ dS(—S)e“3"’39£’“3>

273/ (° ; 0 ;
__)\'_<J dten,lo)ltskl)< d,t(_,t)exlzm218).2
LA

XJ dS(t—S)e“"?-“’3"’s*3)

o

2-3 0 0
— <f dte“l ®q :8).1 <‘[ d’t‘("T)S’"z ei 10X 7] ‘!)
2l)\’l XZ }“3 6o L4

t
XJ d9(t—9)e“3“’39813>

2—;00 V] . 0 X
+ —<I dtet*1 21 'e“) (I dri(—1)e't2 ‘°2‘s‘2>
i)"3 oo L9

(1]
x(+f d9 (— 9)eir3039¢ha)

[ f2]

2—3 1] . 0 .
+ ———(J dte' 11 ‘s‘l) (J dr(—t)et2eit2 2 ')
2l)"l 7\.2}.3 [.1°¢] 6

0
x(j d9(—9)e“3039.s*s) (A13.26)
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and, computing ) 6 C=C; up to terms giving, obviously, exponentially
small contributions as n — 0, we see that C, is given by:

T

2—3 0 +
- dte”l“’l’sxlf d‘r(t—'r)e“Z"’Z’s*Zf d3(t—9)e't33dghs

i 3J-0 —® + 00
2——3 - . t . 0 .

- dte’M1 01t ght dr(t—1)e'r2927gh2 d3(—9)e*33dghs
A3 J+oo +o +oo

2-3 — o0 t
_ 7J dteixlmltsxlf
20k Ao ks i +
0

X d‘r(t—‘r)elze”z“’Z‘J‘ d3(—9)eitzesdehs
+

2-—3 0 +
+— dte“l“’l’sxlj

1)“3 -

dz(—r)eilzwzfglzj d9(t—9)ei*r@39¢hs

— o0 +

-3 —
— 2 J dte“l @y '8"1 ft dT(t'—S)S;"f‘ ei).3 ©39
2iky Ay Ay

+ oo + o

0
XJ dr(—t)eth227gh2 (A13.27)

+ o

and we easily see that only the cases A;+XA,+A;==£1 can give non
exponentially small contributions to C;. But in such cases the sum of the
second, third and fifth terms vanishes identically (exhibiting the mentioned
cancellation mechanism) ; while the sum over the A’s of the first and fourth
terms is also exponentially small.

A1l4. Development of the perturbatrix

We study here the perturbation V in the d’Alembert model of section 12.
We set, for a general angle x, s, =sinx, ¢,=cos x and:
a=xv, b=po, d=—v, Yo=Y—A
s=sin(Ar—7), c=cos (A —
~ (_T_ Y) _’(T v) _ (Al4.1)
Cyo =C€0S %05 8,0 =SiN Yo, Syo = SINYo, Cyo =CO0S Y,
cosa=c,=asc, +bs+dcs,,

and, dropping everywhere below the subscript ., from the angles, we
have, see (12.3):

5= —sy(1—2e2sf)+cy<—2esx+ é—s‘ezs“>
S (A14.2)
c=c,(1 —2e2sf)+sy<—2esx+ Zezs2 x)
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up to O (e?). It follows immediately that if:
A=as c +bs,—dc,s,, B=ac,c,+bc,+ds,s, (Al14.3)
it is (again up to O(e3)):
c§=A2+4esxAB+4e2((Bz—Az)sf—gABs“> (A14.4)
More explicitly we find:
A= i(a2+2b2+d2)+ }‘(az—dz) cy, T i(—a2—2b2+d2) €2y \

1
- Z(a2+dz)czyczx+abcx—abc27cx+

1 1
+ Zad(cz 7+21—c27—21)+ Ebd(cz y+y C2 y+x)
1 1 1
B’= Z(a2+2b2+d2)+ Z(az—dz)c“— Z(—a2—2b2+d2)czy
1
+ Z(a2+d2)c27c21+abcx+abc27cx
1 1
- Zad(CZ y+2y C2y-2 x)_ Ebd(021+1_02 y+x)
1 1
B - A= (@425~ d) eyt (@ +d) (Eryenytaye)
1
+ab(c2 'y+x+c2'y—x)— iad(cz y+2x—c2'y—2 1)—bd(c2 y+x—c2 'y—x)

1 1
4ABs,=— E(a2+2b2—d2) (C2y4r = Cay-)™ 5(az+d2) €22 (Cay+2 = Cay—2)

—2abe,(cyy42=Cay-) Fadey (G40~ 2 ) T2bdey y (G1iy—Cry) )
, (A14.5)
Defining c;=c;(Ko, M —0), d;(K,, M) by:
3\

Cosi(a2+2b2+d2)= £[202u2+(1+1c2)v2]

1 2 24 g2 PP
do=-(—a*—2b*+d*)=— —(Q2p*—v?
4 4
o= Llap="0F, =1(a2—d2)=—°—2v2 (A14.6)
170 2 0 Py g '
1 1 _(xx)po
dyy=—-abt -bd=F - 2H%y
T A 2
1 1 (1+x)?
di,=——(@*+d¥)+ ~ad= - v2
*2 8( ) 4 8 J
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we see from (A14.4) that:
2=V,+eV, +e2 V2
2

Vo=A2= Y cjcosjy+d;cos(y+27)
j=-2
2

V,=45AB= Y 2d;cos(Qy+A+jx)—2d;cos(2y—A+jy)

j==2

VZE—§4SHAB+4sf(B2—A2)

2

=Y djl:— écos(2y+27»+jx)

j=-2 4
+ 2005(27—2X+jx)—4cos(2y+jx)

+2cos(27+2)»+jx)+2cos(27—2)\.+jx)]

2
=y dj[gcos(2y+2)‘,+jx)

i=-2

1
+ —4§cos(2y—2k+jx)—4cos (27+jx):|
so that (up to order O (e?)):

_ _ - 3 9
(Vo+eV1+e2V2)<l —3ec, + Eez-f- Eezc“>

: (A14.7)

=V, +e(V,~3¢,V,)+e? (\72—3cﬂ71+ §v0+ gc“\_’o> (A14.8)

and, reinserting the lower index 0:
2
Vo= Y ¢;€08)%o+d;cos (27, +j%o)

j=-2
2

V=Y (—3cjcos(7»0+jxo)
j=-2
1 ) ,

+ Edj (cos2yot+ro+ing)—Tcosyo—Ao+j Xo)))

2

3 . 9 .
V,= Y [cj(5c0s1x0+ 500s(2)»0+]x0))

i==2

—

17 , S .
+dj<7008 (2vo—2ho+jxo) ECOS (27 +]Xo))]
J

(A14.9)
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and the coefficients B . (cf. (12.14)) vanish unless they belong to the

following list where || 22:

Booj=¢; EngEdj
B2 1 _ 4 rt !
01;="3¢; B211=5, By ;= Edj
— 3 = 9 = 17
B(Z)OJEECJ’ B(Z)ZJEECJ" B%ol: —dj’ B%_zj:- '—2""d]
(A14.10)

Next, after the linear change of variables (12.22), (12.23) one gets (12.24)
with the B},; vanishing unless they belong to the following list where
/|2 and where ¢?, d9 are the functions in (A14.6) evaluated at

Ko=2I,—A,+K, My=1+2m,J;: \

0 — 07 0 _ 0/ :
B2.2;i=¢ (G#0), B2(j—1),2(i51),i=—dj G#D)
0 7
1 — 0 1 _ . 1 —_ 0
Byj2j+1,i= 3¢ Bygoy,2j-1,,= > B2(j—1),2j~3,i='2'di
3 9 (
2 — 0 2 — (1)
B2 25 i= 56 Bii 2+, i= 56
2 2
17 5
2 —_ 0 2 —_— 0
Bl-m26-2.=" 7495  Bij-n2¢-1,=354;
2 2 J
(A14.11)
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