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Chapter 1

Introduction

Historically, it was believed that the future state of a system could be exactly
predicted if, like Laplace’s demon, one possessed complete and exact information
about the initial state[ |, 2]; having at least approximate knowledge of the initial
condition was thought to imply having approximate knowledge of the final state.
However, in the late 19th century, H. Poincaré [3], studying the three-body problem
in celestial mechanics, realized that a small difference in the initial condition can
sometimes generate a large one in the final state, making prediction impossible.
The accepted view came to be that, if a classical system is conservative, its orbits
in phase space will converge to a fixed point, a cycle, or a quasi-periodic orbit.

In the 19th century, L. Boltzmann tried to show the existence of the arrow of
time by proving that the H function monotonically decreases with time and can be
constant only if the distribution function is Maxwellian (assuming the case of a di-
lute gas and the validity of the ergodic hypothesis)[4, 5, 6, 7]. Against Boltzmann’s
claim, Loschmidt argued from the time-reversal symmetry of classical mechanics
that the time derivative of the H function can be positive,[7, 8] while Zermelo
contended that, according to Poincaré’s Recurrence Theorem, the H function after
the recurrence time should be practically the same as it was initially[7, 9].

In 1963, the meteorologist Edward Lorenz [10] proposed his three-variable
equation, the solutions of which showed that, even in deterministic systems, pre-
diction may be impossible due to chaos: a small error in the initial state produces
a large difference in the final state. At the same time as Lorenz, Y. Ueda [! 1],
studying the solution of a certain nonlinear differential equation with an analog
computer, discovered a chaotic attractor with a distinctive shape resembling a
broken egg.

In the late 1970s, researchers began to study the origin of chaos. In 1978, M.
Feigenbaum [ 1, 12, 13], studying the logistic map, proposed the scenario called
the period-doubling route to chaos. Researchers have subsequently discovered
various other routes to chaos, often arguing that there is an underlying universality



among them. In 1980, Huberman and Rudnick [I4] estimated by numerical
simulation that the critical exponent of the Lyapunov exponent in the logistic
map is {555 = 0.4498069..., where 6 = 4.6692016091029... is the Feigenbaum
constant. In the same year, Pomeau and Manneville [ | 5] estimated that the critical
exponent of the Lyapunov exponent is 1/2 in Type 1 and Type 3 intermittency.
Aizawa, Murakami, and Kohyama reported that intermittent chaos can be observed
in the modified Bernoulli map [16]. Type 1 and Type 3 intermittencies were also

observed in physical experiments [17, 18].

In order to study statistical behavior in dynamical systems, ergodic theory has
been developed. In 1931, the mathematician G. D. Birkhoff proved the ergodic
theorem [19]. In the 1960s, S. Smale considered the idea of axiom-A systems,
which are characterized by a hyperbolic structure [20, 21]. Axiom-A systems
include both continuous-time and discrete-time systems. (In this thesis, only
discrete-time dynamical systems are considered.) In the 1970s, the idea of the
SRB measure was proposed by Sinai, Ruelle, and Bowen [22]. For axiom-A

systems, it can be proved that the SRB measure is uniquely the physical measure
n—1

p = lim — Z 6ka, where 0, f and x represent the delta function, a map and a
k=0

point, respectively[23]. Physical measure as the SRB measure is related to the
foundations of statistical physics. G. Gallavotti [6] proposed the chaotic hypothesis,
in which it is assumed that the system is an Anosov system, and therefore can be
shown to have the SRB measure without assuming the ergodic hypothesis of
Boltzmann. A number of systems, both continuous (e.g., Sinai billiards [24, 25],
the Bunimovich stadium [26, 27], and the Lorentz gas [28]) and discrete (e.g., the
Sawtooth map [29, 30], Arnold’s cat map [3 1], and multi Baker’s map [32]), are
known to have SRB measure.

The attempt to obtain explicit formulae of invariant measures dates from the
work of Ulam and von Neumann in the late 1940s. They obtained the exact
formula of the invariant measure for the logistic map x,+; = bx,(1 — x,) at
b =4, xp+1 = 4x,(1 — x,,) (Ulam-von Neumann map) [33]. The ergodic invariant
density function corresponding the Ulam-von Neumann map is p(x) = 1

ﬂ\/x(l—x)'
In 1985, Katsura and Fukuda [34] generalized the Ulam-von Neumann map to
_ Axn(1 = x,)(1 = Ix)

xn+1 - 2\2
(1=1x5)
1 T .
, where K(/) represents the elliptic integral of the first kind .
2K (1=x)(1-1x) (1) rep P g 1591

In 1997, K. Umeno generalized the Katsura - Fukuda systems as

Its ergodic invariant density is given by p(x) =

4x,(1 = x,)(1 = Ix,)(1 — mx,)
Xn = .
T 220+ m+ Im) a2 + 8Imx + (C+m? — 20m — 202m — 2Im? + Pm?)x
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the ergodic invariant density of which can be rewritten as p(x) = 1
2K (1) x(1=x)(1=1x)(1-mx)

1
d
where K(I,m) & / “ [35]. In 1998, K. Umeno gen-
0 (1 —u2)(1 = lu?)(1 — mu?)
eralized a chaotic dynamics corresponding the double-angle formula of the cotan-

C

gent function as x| = ‘% (lxnlo‘ — #) ' sgn {xn — xl}, this system has ergodic

a-1
invariant density p(x) = %l|i||x|2"

known to be physical measures [37]. In the above generalizations, even when we
change the parameter, the systems remain strongly chaotic. However, we cannot
modulate the degree of chaoticity (Lyapunov exponent). Thus, in these systems,
we cannot observe the behavior at the edge of chaos by changing a parameter.

[36]. These ergodic invariant measures are

Chaotic Monte Carlo computation, proposed by K. Umeno [3£], is an applica-
tion of chaos in which the ergodic invariant measure can be obtained exactly.

To compute chaoticity, the Lyapunov exponent is usually evaluated: if it is
positive, the corresponding orbit is chaotic. The Lyapunov time, which is the
reciprocal of the largest Lyapunov exponent, is related to the calculation time
about the Lyapunov exponent. Empirically, this calculation time tends to be long
if the Lyapunov exponent is small and positive: in one reported case, it takes more
than ten Lyapunov times [39].

Such weakly chaotic phenomena appear in celestial mechanics. For example,
by calculating the motion of the solar system over 200 million years, J. Laskar nu-
merically estimated that the largest Lyapunov exponent of the solar system is about
%(Million years)~! [40]. C. Froeschlé et. al. proposed the Fast Lyapunov Indicator
(FLI) [39, 41] in the context of celestial mechanics. Since then, other indicators,
such as the Orthogonal Fast Lyapunov Indicator (OFLI) [42] and Orthogonal Fast
Lyapunov Indicator 2 (OFLI?)[43], have been proposed.

1.1 Chaotic dynamics and Ergodic theorem

To study the properties of the evolution equation, we consider parameterized
systems of the form x, = fJ(xo), where x € R”, f, and @ are a point, a map
and a parameter, respectively. If we change the value of the parameter, the
asymptotic behavior of the system may change, first bifurcating when the parameter
reaches some threshold value, and then, after successive bifurcations, becoming
complicated or chaotic [23].

To study the statistical properties of chaotic systems, we take the time averages
of dynamical quantities using ergodic theory. We define the invariant measure by
olf™™(E)] = p(E),n > 0 where E is a subset of the whole space [23]. If the system
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is ergodic, we can apply the following equation for every continuous function ¢:

1
lim —

n—1

> el "l = [ pdneta. (111)
n—oo n

=0
From this, we can obtain the time average by calculating the phase average with
the invariant measure. Moreover, we can calculate the Lyapunov exponent, the
indicator of chaos, as follows: According to [23], for the evolution equation
Xn+1 = f(xp), the difference of two initial points xy and x(’) aftern = N is

xv—xy = fNxo) = fN(x0), (1.12)
FUM0)[x0 = xp].
By the chain rule of differentiation,
d N
T )x0) = Dy flrn-1) - Daf (xny—2) -+ D f (x0). (1.1.3)
Then, the average rate of exponential growth A is defined as
def . 1 N
A= lim —log | Do N 60| (1.1.4)

According to Oseledec’s ergodic theorem, if the system is ergodic, it has m Lya-
punov exponents. Of these, A is the largest; it does not depend on xg. (In this
thesis, only the largest Lyapunov exponent will be of importance hereafter, and the
word largest will be dropped for simplicity.)

1.2 Universality at the edge of chaos

In 1978, M. J. Feigenbaum [|2]discovered that there is a universal quantity
at the edge of chaos in the logistic map x,+; = bx,(1 — x,). As the parameter b
increases from zero, period-doubling bifurcation is observed. We define b, as the

. . . def .. by —b
parameter value at which n-fold bifurcation occurs. Let ¢ £ lim
n— byio — by

This limit exists and can be numerically evaluated; it is called the Feigenbaum
constant 6 = 4.6692016091029.... This behavior has been studied in various sys-
tems, including the driven anharmonic oscillator [44], plasma [45], and oscillatory
flow [46].

The Lyapunov exponent A is used to indicate chaoticity. Itis calculated for each
orbit; when its value is positive, the corresponding orbit is regarded as chaotic.
The Lyapunov exponent reflects the universality of the behavior of dynamical

6



systems making the transition from unstable to stable by changing parameters. In

particular, near the critical parameter value @, at which the Lyapunov exponent

is zero, the Lyapunov exponent is approximately 4 ~ C |a@ — a.|” where C is a

constant and v is a universal critical exponent for each route to chaos. In 1980,

Huberman and Rudnick [ 4] estimated the critical exponent v in the logistic map
log?2

by numerical experiment as v = % = 0.4498069.... In the same year, Pomeau
0g

and Manneville [15] observed that Type 1 intermittency and Type 3 intermittency

occur in the Lorentz equation and a map defined on a circle, respectively, and that

their critical exponent is v = % Another intermittent map, the modified Bernoulli

2
map, is known [16] to have a Lyapunov exponent that can vary as A ~ £'~% where
& > 0and B > 2. In each of these three cases, an exact expression for the invariant
density function cannot be found analytically.

1.3 SRB measure

A dynamical system typically has uncountably many ergodic measures, not all
of which can be observed physically [21]. It is therefore important to identify the
physical measure through which the time average of a physical system can actually
be calculated, for example by computer simulation. Sinai, Ruelle, and Bowen [27]
have shown that in axiom-A systems (Anosov maps), there exists only one such
physical measure: the SRB measure [2 1, 23]. According to Arnold and Avez [31],
Anosov maps have mixing properties such that the ergodic relation (1.1.1) applies
at almost every point x with respect to the Lebesgue measure[” |]. This means that
the initial density function weakly approaches the unique equilibrium distribution
and the time averages approach equilibrium values [21]. Thus, the SRB measure
connects dynamical systems to statistical physics. G. Gallavotti [6] assumed the
chaotic hypothesis for multi-dimensional systems without assuming Boltzmann’s
ergodic hypothesis. With this assumption, the systems have the Anosov property
and therefore a unique SRB measure. However, in this thesis, we do not assume the
Anosov property; rather, we prove that certain systems have it when an appropriate
condition is satisfied.

1.4 Mathematical Background

Let us begin with the definitions according to [47].

Definition 1.4.1 (o-algebra [47]). A collection </ of subsets of a set X is a o-
algebra if:



l. Ae of = X\A e o,

2. Given a finite or infinite sequence {Ay} of subsets of X, A, € o =
UrAy € & ; and

3. Xed

From 1. and 3. it holds that ¢ € .o/. Then, for subsets {A;} such that A; € 7,
Nk Ay € o7 holds since N Ay = X\(Ur(X\Ay)). At last, for A € &7 and B € &7, it
holds that A\B € </ since A\B = A\(X N B).

Definition 1.4.2 (measure [47]). A real-valued function u defined on a o-algebra
</ is a measure if:

1. u(¢) =0;
2. w(A) > 0forall A€ of; and

3. w(UrAr) = 2p u(Ay) if {Ar} is a finite or infinite sequence of pairwise
disjoint subsets of </, that is, Ai N Aj = ¢ fori # j.

Definition 1.4.3 (measure space [47]). If & is a o-algebra of subsets of X and
if uis a measure on o7, then the triple (X, </, u) is called measure space. The
sets belonging to <f are called measurable sets because for them, the measure is

defined.

Definition 1.4.4 (finite and normalized [47]). A measure space (X, <7, u) is called
finite if u(X) < oo. In particular, if u(X) = 1, then the measure space is said to be
normalized or probabilistic.

Definition 1.4.5 (measurable [47]). Let (X, </, u) be a measure space. A real-
valued function f : X — R is measurable if f~(A) € < for every interval
A eR.

Definition 1.4.6 (Cesaro convergence [47]). A sequence of functions { f,}, f, € L?,
1 < p < oo is (weakly) Cesaro convergent to f € L? if

n—oo

-l
lim >~ (fi.g) = (/.8) (1.4.1)
k=1

forall g € LV where 1% + 1% =1

Definition 1.4.7 (weakly convergence [47]). A sequence of functions { f,,}, f, € L?,
1 < p < oo is weakly convergent to f € L? if

lim (Jn- 8 =(f.& (1.4.2)

forall g € LP where 1% + 1% =1



Definition 1.4.8 (strongly convergence [47]). A sequence of functions {f,}, fu €
LP, 1 < p < oo is strongly convergent to f € LP if

Tim |l fy = fller = 0. (1.4.3)

Definition 1.4.9 (nonsingular [47]). A measurable transformation S : X — X on
a measure space (X, </, ) is nonsingular if u(S~'(A)) = 0 for all A € o such
that u(A) = 0.

Definition 1.4.10 (measure preserving [47]). Let (X, <7, u) be a measure space

and S : X — X a measurable transformation. Then, S is said to be measure
preserving if (S~1(A)) = u(A) forall A € <.

Definition 1.4.11 (ergodicity [47]). Let (X, 7, u) be a measure space. S : X — X
is a measurable transformation on the measure space (X, 7, u). The transforma-

tion S is called ergodic if every invariant set A € <f is such that either u(A) = 0
or u(X\A) = 0.

Definition 1.4.12 (mixing [47]). Let (X, .2/, u) be a normalized measure space,
and S : X — X a measure-preserving transformation. S is called mixing if

nll_)rr.}o wWANS(B)) = u(A)u(B), forall A,B € <. (1.4.4)

Definition 1.4.13 (exact [47]). Let (X, o7, u) be a normalized measure space, and
S : X — X a measure-preserving transformation such that S(A) € </ for each
Aed. If

lr}r_)n w(S"(A)) =1, forevery A € o/, u(A) > 0, (1.4.5)

then S is called exact.

The definition of exactness is equivalent to the convergence to a stationary
density f.[48].
lim |[P"f - £l =0 (1.4.6)
n—oo

where P is the associated Perron-Frobenius operator. The hierarchy of ergodicity
is as follows. Exact € Mixing C Ergodic.

1.5 OQOutline of the thesis

In this thesis, we characterize chaotic systems by proving their ergodic proper-
ties. Using these properties, which lie at the core of chaos theory, we can obtain
the critical exponent of the Lyapunov exponent or prove the uni-directionality of
the time evolution of the density function.
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In Chapter 1 we recall the history of chaos theory, and introduce the relation
between chaos and the ergodic theorem.

In Chapter 2, we discuss the critical behavior of chaotic phenomena. The
Lyapunov exponent is used to detect chaoticity. As the value of the Lyapunov
exponent changes from non-positive in the non-chaotic state to positive in the
chaotic state, it can characterize the instability of systems under adjustment of pa-
rameters. This behavior has attracted much interest physically and mathematically.
At the critical point where the Lyapunov exponent is zero, we derive its critical
exponent. More specifically, we treat generalized Boole (GB) transformations,
which are maps extended from the Boole transformation with infinite ergodicity;
the super generalized Boole transformations (SGB transformations), which are the
generalized version of GB transformations, and extended super generalized Boole
transformations (ESGB transformations), which are further extensions of SGB
transformations. In this chapter, we show that there are three parameter regions in
GB transformations [49]: a region in which the mixing property holds, a region
in which infinite measure is preserved, and a region in which dissipation appears.
We prove that the critical exponent is 1/2 or unity at the critical point by rewriting
the Lyapunov exponent explicitly with a parameter [49]. SGB transformations are
countably infinite map sets, derived by adding one parameter to GB transforma-
tions [50]. We prove that SGB transformations preserve the Cauchy distribution,
that they are exact in certain parameter ranges, and that the critical exponents are
1/2 or unity for countably infinite maps [50]. This last result not only verifies the
statement of Pomeau and Manneville that the critical exponent is 1/2 for countably
infinite maps, but also includes a new discovery: the critical exponent can be unity.
Moreover, by proving exactness, we show that any initial density function con-
verges to a unique equilibrium density function, proving unidirectionality. ESGB
transformations are SGB transformations with an additional parameter by which
we generalize the class of invariant density functions beyond the Cauchy distribu-
tion. We prove that ESGB transformations are exact in a certain parameter range
with more generalized invariant density functions and that the critical exponents
are 1/2 in an exact region.

In Chapter 3, irreversibility is discussed for symplectic maps with time-reversal
symmetry derived from a certain Hamiltonian. Time-reversal symmetry is not
universal; there are unidirectional phenomena such as the increase in entropy. It
is known that in Anosov maps, which are typical chaotic maps, any initial density
function that is absolutely continuous to the Lebesgue measure converges to a
unique equilibrium density function corresponding to the SRB measure by the
mixing property. In Chapter 3, we generate discrete-time maps with time-reversal
symmetry (Tan maps) from a certain Hamiltonian and, by proving that these maps
are certainly Anosov maps, show that any initial density function (defined at all
non-zero volume sets) converges to the uniform distribution [51]. Thus, it can be

10



said that we succeed in generalizing the example for which unidirectionality of
time was proven in Chapter 2, even though Tan maps have time-reversal symmetry.
We also show that anomalous diffusion, which differs from normal diffusion such
as Brownian motion, occurs when these maps have the Anosov property.

In Appendix A, we treat weakly chaotic systems, i.e., systems with a small
positive Lyapunov exponent. In such systems, it is known that calculating the
Lyapunov exponent is very time-consuming. The Lyapunov time, which is the
reciprocal of the Lyapunov exponent, can be used as a rough estimate of calculation
time. In some cases, it takes ten Lyapunov times to calculate the Lyapunov
exponent [39]. In order to detect chaoticity more rapidly, Froeschlé et. al. [39,

] devised the Fast Lyapunov Indicator(FLI). Subsequently, the Orthogonal Fast
Lyapunov Indicator (OFLI) [42] and the Orthogonal Fast Lyapunov Indicator 2
(OFLI?) [43] were developed; although more accurate than FLI, they are not faster.
In Appendix A, we propose the Ultra Fast Lyapunov Indicator [52, 53], a faster
chaos indicator than previous chaos indicators,.

In Appendix B, the scaling behavior of super-generalized Boole transforma-
tions for K = 3,4 and 5 is shown.
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Chapter 2

Universal Critical Behavior

This chapter is according to the [49] and [50].

2.1 Introduction

The route from stable states to chaotic (intermittent) states has attracted much
attention from within the broader field of physics. This issue concerns the fun-
damental change of systems from a stable state to an unstable state and it is an
essential theme to analyze the stability of physical systems. The route to chaos
has also been studied theoretically and experimentally for systems such as Hamil-
tonian systems [54], map systems [14, 15, 55, 56, 57, 58], coupled oscillators
[59], the Belousov-Zhabotinskii reaction [60], the Rayleigh-Benard convection
[60], the Couette-Taylor flow [60], a noise-induced system [0 1], a thermoacoustic
system [62], and optomechanics [63, 64, 65]. Theoretical classifications of routes
to chaos such as the intermittency route, period-doubling route, and frequency
locking route, have been proposed [60]. Frequently, these studies were motivated
by attempts to discover the universality at the onset of chaos with respect to the
critical exponent of the Lyapunov exponent , which has been extensively studied for
characterizing chaotic systems and plays an important and essential role as a chaos
indicator characterizing the degree of chaoticity quantitatively. The universality of
the critical exponents in each route to chaos has been studied extensively by numer-
ical simulations. In the case of the period-doubling route, Huberman and Rudnick
[14] numerically estimated the critical exponent v as v = %, where 6 represents
the Feigenbaum constant. In terms of the intermittency route considered in this
thesis, Pomeau and Manneville [15, 56] classified intermittency into three types
and conjectured the universality of v for each intermittent type. These authors [15]
determined that Type 1 intermittency occurs when tangent bifurcation appears, and
Type 3 intermittency occurs when period-doubling bifurcation appears, a finding
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that was subsequently confirmed by others [66]. For example, Type 1 intermit-
tency was observed in the Lorentz equation [15] and the logistic map [67]. Other
researchers [68, 69] found that Type 1 intermittency occurs and superdiffusion is
also observed in a climbing-sine map. Pomeau and Manneville [15] explained
the reason why the critical exponent with the Lyapunov exponent is % as follows.
When Type 1 intermittency occurs, a “channel” exists between x,+; = S(x,) where
S represents a map and the bissectrix x,.; = x,. The function S(x,) is then ex-
panded around a fixed point, such that this point can be assumed to be the original
point, to obtain the following equation, S(x,,) = x, + x> + & + (higher order terms).
They estimated the number of iterative computations required to cross the channel
to be of the order of s‘%. Then they concluded that, in the vicinity of £ = +0,
the Lyapunov exponent varies as et by using an elementary calculation and the
numerical simulations. In the case of Type 3 intermittency, which was observed
in NPN device [70], laser [71], hydrodynamical system [!8] and a map system
[72]. According to [15, 73], the reason why the critical exponent is % in Type 3
intermittency is as follows. By approximation, the map S(x;) is locally expressed
as S(x,) = —(1 + &)x, + ax> + B’'x, where a and ' are constant. Consider the
map from x, to x,47, truncate this map after third order of x, pick up to the first
order of £ and we obtain the following equation. x, — x,+2 =~ (1 + 2&)x, + ,8x,3l
where 8 = —2(8’ + a?). When S is positive, the bifurcation at & = 0 is subcritical
ant Type 3 intermittency occurs. Then, by elementary calculation, it is shown that
Lyapunov exponent should grow like el Subsequent to the work by Pomeau
and Manneville, the critical exponent was researched in various fields with rela-
tion to intermittency such as the Billiard system [74, 75], electronic circuits [76],
plasma physics [77], and an intermittent map [72]. These studies, which were
conducted by numerical simulations, suggest that their conjecture v = % would be
right. However, one can find it difficult to obtain analytically the value of critical
exponent of Lyapunov exponents for given chaotic systems in general. There are
few analytic formulas of ergodic invariant measures [35]. The analytic parametric
density functions of ergodic invariant measure can be used for analytically esti-
mating Lyapunov exponents for such specific systems. However, for most cases,
that analytic result cannot be extended for the whole region of parameter space.
Consequently, in previous studies, the critical exponent v was either estimated
numerically or an assumption about the ergodicity was necessary, without which
the analytical formulae of the Lyapunov exponent A could not be obtained.
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2.2 Generalized Boole Transformations

2.2.1 Introduction-Generalized Boole transformations

In the case of the logistic map, Huberman and Rudnick [14] found a scaling
behavior of Lyapunov exponent from zero to positive and Pomeau and Manneville
[15] found a similar behavior of Lyapunov exponent. Both of them use numerical
simulations.

Here, we consider the Boole transformation [ 78] given by

1
Xpe1 =Txp = x5 — —, (2.2.1)
Xn

which is known to preserves the Lebesgue measure dx as an invariant measure
[79]. The Lebesgue measure dx is an infinite measure. Thus, we cannot normalize
the invariant measure as a probability measure.

One can generalize the Boole transformation as two-parameter map family as

Aaronson [80] treats the following generalized Boole transformations which are
defined as

Xn+l = Ta',ﬂxn = ax, — ﬁ’ a>0,8>0, (2.2.2)
X

n

preserving the Cauchy measure u(dx) for 0 < a < 1 given by

VB( - a)

el -a

u(dx) = (2.2.3)

As a subset of the generalized Boole transformations, the map at @ = 8 = 1/2
corresponds to the exactly solvable chaos map [35] given by Ref. [36]

1 1
Xpel = 3 (xn - —) . 2.2.4)

K. Umeno showed that this map can be expressed by the double-angle formula of
cot function having Lyapunov exponent 4 = log?2 and one can use Eq.(2.2.4) in
order to generate general Lévy stable distributions via their superposition [36]. The
generalized Boole transformations have the standard forms which do not depend

on S. That is, by substituting x, by \/g vns BEq. (2.2.2) is replaced by

/,8 B a1
—Ynrl = ar[=Yn— B [5—>
o @ ﬁyn
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which is nothing but

1
Ynv1l =« (yn - y_) . (2.2.5)

The transformation Py, g : x, gyn is a one-to-one diffeomorphism. Then
the transformations of Eq. (2.2.5) have the same Lyapunov exponent for fixed
« with this topological conjugacy relation. Consequently, the generalized Boole
transformations have the same Lyapunov exponents which are independent of .

2.2.2 Analytic Formula of Lyapunov exponents for the gener-
alized Boole transformations

The ergodicity of similar kinds of this generalized Boole transformations was

shown by Kempermann [81] and Letac [82]. We prove the theorem 1 concerning

the mixing property of the generalized Boole transformations for 0 < @ < 1 as
follows.

Theorem 2.2.1. The generalized Boole transformations in 0 < a < 1 have mixing
property.

Thus, we can prove the ergodicity with respect to the Cauchy measure in Eq.
223)for0 < a < 1.

Proof. We obtain the relation of Eq. (2.2.5) by substituting x, by — cot 76, as,

cotmf,,1 = 2acot2nl,,
- 1
where 01 = Tu(6,) = —arccot [2a cot276,,] . (2.2.6)
n
The transformations
T, : [0,1) = [0,1), 2.2.7

have the topological conjugacy relation with Eq. (2.2.5). Consider the following
cylinder sets of T; %[0, 1) on which T* is surjective to [0, 1), satisfying

i = [ViksVis1k) Vik < Visip for0<j<28—1,  (2.2.8)

Yok = 0 and V2k7k = 1, (2.2.9)

XLy = [01), (2.2.10)
1

u(lix) 7 (2.2.11)
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For any measurable set A, and T,-invariant measure u, consider, for arbitrary
n(= k)

u(T;"ANB), (2.2.12)

where it is enough to assume B is [vj,k,vjﬂ,k) without loss of generality. Here,
u(B) = 2L’< and the number of the intervals of 7,,"A which are included by B is

2"k Thus, the measure of T,"A on each interval I i x Whose measure u(l;x) is
equidistributed, is 27" u(A). Then, for arbitrary n(> k),
u(T;"ANB) =2"%. 27" u(A)) = u(A) - u(B) (2.2.13)

Thus, the dynamical system ([0, 1),7,, u) has mixing property according to the

Ref. |
mixing property.

0.8 ’

0.6 4

One1
N

04 r 7’

0.2 |

Figure 2.1: Solid lines correspond to
the transformation Ty 75 which is topo-
logically conjugate with the generalized
Boole transformation 7T,-0.75,8=0.75 and
a dashed line corresponds to 8,11 = 6,,.
The transformations 7, monotonically
increase in the interval [0,0.5) or [0.5, 1).

]. Therefore, the generalized Boole transformations for 0 < @ < 1 have

0.8

0.6 -

en+3

04 -

0.2 |

P . . . . .
0 010203040506070809 1

7T ,e".\\ X

Ios3li3lr 313314 3153163173

Figure 2.2: Solid lines correspond to
the transformation To3.75 which is topo-
logically conjugate with the generalized
Boole transformation T3:0.75, 5=0.75 and
a dashed line corresponds to 8,43 = 6,,.
Here, the measure of each /; 3(0 < j <

7) is equidistributed.

Here, we prove the following theorem.

Theorem 2.2.2. The generalized Boole transformations for 0 < a < 1 have the
Lyapunov exponents given by

Aa, B) = log (1 N a)) .
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Note that the Lyapunov exponents do not depend on the parameter S8 but purely
depend on the parameter a.

Proof. By the ergodicity, we can calculate the Lyapunov exponents of the gener-
alized Boole transformations as

_ (7 Bl B(-a)
/l(a,ﬁ)-[oolog a+; A2 =)+ ] X

Here, we substitute +/a/B8x by y, then we obtain:

I 0 d
Aa,B) = — L/ 10g0z+g —y’
a\Vl-a/)_o v o, —\2
y +(Vm)
log a/+g2 = loga +log|l +iy| +log|l —iy| —2log]|y|.
y

Let us substitute p for \/ﬁ and put I}, I, I3 and I as,

/l(a/,/3) = 11 + 12 + 13 + 14,

p [ loga
L = = dy,
1 ﬂ/_oo y2+p2 Yy

“log|l +i
B L [Tlsllenl,

TJow y*+p?
“log |l —iy|
p o2 [Clelobl,
TJw Yy +p
2 “ lo
L= P glyldy.

T Joco Y2+ P?
Evaluate /;. We consider a function fi(z) defined by

log @
z+ip’

filz) =

which is regular on upper half-plane. Thus we can integrate along the path C1 in
Figure 2.3. Then we have the relations

I =loga, (2.2.14)

as R — oo.
Next, as for I3, we consider a function f3(z) defined by

log |1 —iz]
Z+1ip

f(z) =

’
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Figure 2.3: The integral path of /1,1, and I3

Im
C2
T -~
R fo r R €

Figure 2.4: The integral path of I4

which is regular on upper half-plane. Thus we can integrate f3(z) along the path
C1 in Figure 2.3. We get:

I =log|l + pl, (2.2.15)

as R — oo,

In terms of evaluating />, by applying a transformation as y — —y we have the
relation I, = Is.

As for I, we consider a function f;(z) defined by

(2.2.16)

which is regular along the path C2 in Figure 2.4 and on the inner part of C2. Then
by integrating of f4(z) along C2, we obtain

L = —2log p, (2.2.17)

asr — 0,R — oo. As for r — 0, we substitute z by ¢ and we have the relation:

0 Vg
I +2 - 1 +2
‘/ —;)gzi.’e 7T2ire’9d9 S/ Nogr + 2m| = ul rde.
e rée l _p 0 |r2€210 _p2|

18



Then we set r < p/2 and we obtain:

1 - 1 <4 1
e p2] T IpP =12 T 31p

Using these facts, we have

1 2 T4 2
/ [logr + ﬂlrd& - / _|0gr+ nlrd@,
0 0

|,,262i9 _pzl 3 |p|2
4 I +2
—FHLZM —0asr — 0.
3 Pl

Therefore, we obtain analytic formula of the Lyapunov exponents for the gen-
eralized Boole transformations A(a, 8) as

Aa, B) loga +log |1 + p| +log|1 + p| — 21og p,

log(l + 2/a(l —a)). (2.2.18)

O

The Lyapunov exponents do not depend on 3, so that we can change the notation
from A(a,B) to A(a). The invariant measure u(dx) is Cauchy and smooth with
respect to the Lebesgue measure. Thus, according to the Pesin identity [23, 1,
we can calculate KS-entropy A(«) analytically as

h(a) = ‘[00 Aa)u(dx) = Aa). (2.2.19)

(o)

Figure 2.5 shows the comparison results of our numerical estimate of the
Lyapunov exponents for the generalized Boole transformations with
a=0.1, 0.2, 0.3, 0.4, 0.5, 0.6, 0.7, 0.8 and 0.9 using the long double precision
and our analytic formula of the Lyapunov exponents. The initial condition of
computation is xo = 9.3. The coincidence is remarkable as shown in Figure 2.5.

Equation (2.2.18) converges to zero in the limitof @« — Oand @ — 1. However,
different phenomena occur for @ = 0 and @ = 1 respectively. In the case of @ = 0,
every orbits are periodic because

Tiﬁx = X.
On the other hand, at @ = 1, subexponential chaos [34, 85] occurs. Then, in

calculation of finite Lyapunov exponents, the value does not converge to a constant
but converges in distribution.
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Figure 2.5: The numerical results of the finite Lyapunov exponents and analytic
solution of the generalized Boole transformation.

2.2.3 Lyapunov exponents for o > 1
Here, we prove another theorem.

Theorem 2.2.3. The generalized Boole transformations for « > 1 have the Lya-
punov exponents given by

Ala,B) = loga.

Proof. In the range of @ > 1, the generalized Boole transformations have two

equilibrium points at x. = i,/%. Two of them are unstable since the slope of

dTn,ﬁx
dx

we obtain another form of the generalized Boole transformations as

the liner inclinations are both
1

Zn’

(x+) = 2a — 1 > 1. Now by substituting x, by

Zn
Znsl = . 2.2.20
The equilibrium points of Eq. (2.2.20) are z = 0, +, /"Tgl Two points z = + O‘Tgl

are unstable. The equilibrium point at z = 0 are stable and attractive because

(=)
dz \a - pz?

Thus, for almost all initial points it is hold that

<1. (2.2.21)

z=0

lim |x,| = co. (2.2.22)
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Hence, the Lyapunov exponents of the generalized Boole transformations fora > 1
are given by taking logarithmic function of inclination in the limit of |x| — oo as

Ala, B) = log a. (2.2.23)
O

The complete behavior of Lyapunov exponent as a function of parameter « is
shown in Figure 2.6.

Infnite Ergodic Phase

l

Mixing Phase H Dissipative Phase

S 08}
[ e
o
S 0.6 |
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=
2 04}
=
[N
S o2

0O 02040608 1 1.214161.8 2
a

Figure 2.6: The classification of the phase of the generalized Boole transformation
systems in the parameter space a via the analytic Lyapunov exponents.

According to Ref. [80], the generalized Boole transformations for @ > 1 are
dissipative in the sense that, for almost all initial points, |x,| — oo as n — oo.

Table 2.1 summarizes a classification of the phase of systems by the nature
of invariant measure. We can say the system is in Mixing Phase for 0 < a < 1,
Infinite Ergodic Phase for a = 1 and Dissipative Phase at a > 1.

Table 2.1: The classification of phase of dynamical systems, invariant measure
and Lyapunov exponents in terms of parameter a.

O<ax<l a=1 a>1
Phase Mixing Phase Infinite Ergodic Phase | Dissipative Phase
Invariant measure u(dx) %d dx
Lyapunov exponents log (1 + 24/a(1 - a)) 0 (subexponential chaos) log &
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Table 2.2: The difference between types of Intermittency and critical exponents
of the generalized Boole transformation.

da—>0+0|la—=1-0|la—1+0

Intermittency Type 3 Type 1

Critical Exponent % % 1

The standard Cauchy density function p,(x) is defined by a scale parameter y

(2.2.24)

According to the probability preservation relation [86], the density functions p, (x)
and p,/(y) satisfy the relation

py (y)dy = Z py(x)dx. (2.2.25)
x=Tg gy
Inthe case of @ = B = % [86], the scale parameter y of Cauchy density function

of invariant measure is updated in accordance with

v = ! (7 + l) . (2.2.26)
2 Y

Then, y converges to unity. Similarly, by the probability preservation relation, the
scale parameter of the density function of the generalized Boole transformation is
updated in accordance with

Y =ay+ é, (2.2.27)
Y

and it converges to the fixed point y* = { %
As we make « close to unity from below, the scale parameter y converges to infinity

and the density function of invariant measure becomes the Lebesgue measure dx.
For a@ > 1, the fixed point of scale parameter y* must be an imaginary number.
This fact shows for @ > 1, the density function of the invariant measure can never
be a Cauchy distribution.

Compare with the AL map [85, 87] whose Lyapunov exponent diverges to
infinity at the fixed point, the generalized Boole transformations for @ > 1 have
the positive Lyapunov exponent log « at the attractive fixed point z = 0.
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2.2.4 Scaling behavior at o =0, 1

With parametric analytic formula of Lyapunov exponents, we can investigate
a parametric dependency. The first derivative of the Lyapunov exponents with
respect to « is given by

1-2a
, O<a<l,
44 _ ) NaG-a)(1+2a(-a) (2.2.28)
da 1 a > 1.

a’

Remarkably, it diverges in the limit of @ — 0, — 1 -0 as

= 0. (2.2.29)

This is similar to the well-known critical phenomena that the derivative of magne-
tization diverges at the critical temperature. This means that a slight modification
of parameter a toward unity (the Boole transformations) from below causes a large
effect on the value of Lyapunov exponent at the edge of 0 < @ < 1. Furthermore,
we can say that it is extremely difficult to numerically obtain the Lyapunov expo-
nents near « = 1 and 0 < @ < 1 because for a = 1 subexponential chaos [84, 85]
occurs and we cannot determine a Lyapunov exponent for finite calculation.

According to Eq. (2.2.5), the generalized Boole transformation at the limit of
a — 1 corresponds to the Boole transformation, such that a transition behavior
between chaotic behavior and subexponential behavior [84] can be observed at
a=1.

Consider the scaling behavior at « = 0,1. When @ =~ 0 or “a ~ 1 and
0 < @ < 17, the relation 0 < 24/a(1 — @) < 1 holds. Thus, we obtain a Taylor
expansion of Eq. (2.2.18) as

Aa) = i (—1’3"“ (2 o(l = a))". (2.2.30)

n=1

Thus, the first approximation is given by the first term of the Taylor expansion

24/a(l — a), (2.2.31)
24/a, for a =0,
2Vl —a, for a=~landO < a < 1.

A

12

(2.2.32)

Then, the scaling behavior of Lyapunov exponents near @ = 0,1 is shown as

201%, for a =~ 0,
A = {2-a) for a~land0<a <1, (2.2.33)
a-1, for a=landa > 1.
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In this section, we define a critical exponent as a power exponent of Lyapunov
exponent. A critical exponent v is defined by

A=Cla-a.l, (2.2.34)

where «, is a critical point and C is a constant. Therefore, the both critical
exponents v at the egde of 0 < @ < 1 of the scaling behavior of Lyapunov

1
exponents are 5 The Floquet multiplier for the fixed point for @« = 0 is -1 and

for « = 1 is 1. Thus, our analytic results agree with the prediction by Pomeau
and Manneville [15] that critical exponents of Lyapunov exponents of Type 1
(Floquet multiplier is unity) and 7ype 3 (Floquet multiplier is —1) intermittency
are % respectively. The critical exponent in the limit of @ — 1+ 0 is different from
that of @« — 1 — 0. This remarkable difference in critical exponents of Lyapunov
exponents is caused by the difference between the mixing (ergodic) phase for

0 < @ < 1 and the dissipative (non-ergodic) phase for @ > 1.

2.3 Super Generalized Boole Transformations

In above section, the authors [49] presented the analytical formula of the
Lyapunov exponent A as an explicit function in terms of the bifurcation parameter
by showing the mixing property for the generalized Boole (GB) transformation.
With respect to the GB transformation, we proved that both Type I and Type 3
intermittency occur and that the conjecture by Pomeau and Manneville is certainly
correct.

In this section, we analytically prove that, for a countably infinite number of
maps, it holds that

1
A~Cla-al, v=sor 1,C > 0, (2.3.1)

where @ and a, represent a bifurcation parameter and the critical point, respec-
tively. In order to prove this, we propose additional generalized maps, the super
generalized Boole (SGB) transformations, and show that there are parameter ranges
in which the SGB transformations are exact (a stronger condition than ergodic-
ity). This means that a countably infinite number of exact (ergodic) maps is
obtained. Using this result, one can explicitly determine the analytical formulae
of the Lyapunov exponents and critical exponents. The SGB transformations have
advantages in their proven mathematical results, compared with the maps that were
previously obtained [15]. Let us start with several definitions. We consider a set
Sings € R as consisting of the singular points for a map S when S(x),x € Sings
cannot be defined.
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Let us begin with definitions. The definitions of Fg and Sk, are written as
follows.

Definition 2.3.1. Let Fx : R\A — R\ A be a map denoted as [50]
Fx(cot8) = cot Ko, (2.3.2)

where K € N\{1} and A &ef {(x eRIPneZz; F¢(x) € Singpy }.

Using the function Fx(x), we define two-parameterized one-dimensional maps,
the super feneralized Boole Transformations (SGB) Sk, : R\B — R\B as follows.

Definition 2.3.2 (Super Generalized Boole Transformation). The map Sk, :
R\B — R\B denoted as

et = Skalin) € @K Fi(x,), (2.33)

is referred to as the super generalized Boole Transformation, where |a| > 0,
K e N\{1} and BE {x € RPn € Z; S _(x) € Singsy . }.

For example, S3,, S44, and Ss,, are as follows.

B x2 - 3x,
S$3a(xn) = 30’3)&—_1, (2.3.4)
xt—6x2+1
S4,a(xn) = 4&’%, (235)
> 10x3 +5
Ss.0(Xn) AT (2.3.6)

S5xF—10x2+1

The derivative of Sk, with respect to x is denoted as

, (1 +x2)2N—1
Sina® = (N)Ya — 5
Z(—l)rzzvczrﬂxw_zr_l
r=0
, >0, a>0
= S2Nﬂ(x){ <0, <0,
, (1 + x?)N
Siviia®) = N +1Ya " >
[Z(_l)r2N+1C2r+1x2(N_r)]
r=0
, >0, a>0
= Sha{ 20 070

The GB transformation 7, in [49] corresponds to the map S»,. Figure 2.7
shows the return maps of S3’ L S 415 and Ss, L.
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4 2 0 2 4

Figure 2.7: Return maps of S3, L S4, L and Ss, 1 The solid, broken, and dotted lines correspond
to the form of §; 5 Sy, 1 and Sy 1 respectively. The explicit forms of these three maps are provided
in Egs. (2.3.4), (2.3.5) and (2.3.6), respectively.

2.3.1 Invariant density

In this section, it is proven that the SGB transformations preserve the Cauchy
distribution for a certain condition. Solving the Perron-Frobenius equation, it is
shown that the Cauchy distribution is an invariant distribution for certain parameter
ranges. As a preparation, define a function Gk written as follows.

Definition 2.3.3. Let Gg : R — R be a map denoted as [56]

Gx(coth ) & coth K, (2.3.7)

where K € N\{1}.
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The map Gg(x) is denoted as

N
Z oy Capx®NV=H)

k=0
Gov(x) = += , (2.3.8)
Z o Capy xR
k=0
N
Z a1 Copx? VR
k=0
Gown(x) = = (2.3.9)
Z an+1Caps1 62N 0
k=0
If one changes the variable from x to coth y, one has that
Gon(x) = coth(2Ny),
2.3.10
Gonsi(x) = coth{(2N + )y} (2310
If one changes the variable from x to tanh y, one has that
Gan(x) :
2N tanh (2Ny)’ 2.3.11)
Gon+1(x) = tanh {(2N + 1)y}.

In the following, let us discuss the invariant density of SGB transformation.
First, assume that the variable x,, obeys the Cauchy distribution

1
ful) = ——1— (23.12)
T Xy +7y
of which the scale parameter is y > 0. According to [36, 86], the map Sk is K to
one map (a non-injective map) as follows.
Xn+1 = aKcotKO = aKFg(x,(j)), (2.3.13)

xu(j) = cot(0+/%),j=12-- K.
Then, according to [86] and solving the Perron-Frobenius equation, one has that

JaQan(D)ldxn(D] + fu(xn2)]dxa(2)] + - - - + fu(xa(K))|dxa(K)],

fn+l(xn+1)|dxn+l|

2 v’
o ik (1+asz)
dxn |, =) L+ x5 ()
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Then, it is clear that the variable x,; obeys the density function

o = L 0IKGk)
n+1{Xn+ 7TX,2H_1+Q/2K2G%(()/)'

(2.3.14)

. 1y 1 |a|KGk(y)
Thus, the density about x changes from f,(x) = —————1to f,+1(x) = — .

The scale parameter y > 0 is then transformed in one iterative step as
Y — |a|KGk(y). (23.15)

Now, for each K, let us obtain the fixed point 0 < yk, < oo, which satisfies the
relation

Yko = |@|KGk(Yko), (2.3.16)

and clarify the condition of « that there exists a solution of (2.3.16). If there exists
a fixed point, this means that the Cauchy distribution is the invariant density for
the map Sk . We approach this problem by defining the Range A as follows.

Definition 2.3.4. When the parameters (K, ) satisfy a condition such as

O<lal <1 in the case of K = 2N,
(2.3.17)

1
F<|a/|<1 in the case of K =2N + 1,

where N € N, we say that the parameters (K, ) are in Range A.

Because at a = i%, the SGB transformation Sk, is equivalent to the K-angle

formula of the cot function such that
cot 0,41 = Xp11 = £cot(K6,) = cot(xK0,). (2.3.18)

It is obvious that the fixed point of scaling parameter y 1 is unity by simple

calculation. In the following, we discuss the case in which « # i%. Such lemmas
hold.

Lemma 2.3.1. For % < |a| < 1, fix @ and there is only one solution that satisfies
(2.3.16) in the range of yko > 1, and for 0 < |a| < % there is no solution in the
range of yko > 1.

Proof. The goal is to identify the condition of (K, @) in which there exists a solution
Yk.o satisfying (2.3.16) for yx, > 1. In the beginning, for simplicity, change the
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form of (2.3.16) as follows. In (2.3.16), change the variable from yx, > 1 to
coth y as (2.3.10). One has that

cothy = |@|K coth(KYy). (2.3.19)

In the following, one identifies the condition (K, @) in which there exists a solution
Vi o > 0 (cothyy > 1)satisfying coth yy = |e|K coth(Kyy ). A function g(y)
is defined to be

g(y) = cothy — |@|K coth(Ky). (2.3.20)

In the range where y > 0, since the function coth y decreases monotonically, it
holds that
cothy > coth(Ky). (2.3.21)

Then, if the condition % < |a| < 1 is satisfied, one has that
g'(y) = (1 - coth? y) — |a|K* {1 — coth*(Ky)} < 0. (2.3.22)

Thus, the function g(y) decreases monotonically. Let us discuss the value at y = 0.
In the limit of y — +0, it holds that from (2.3.8), (2.3.9) and (2.3.10),

h2N

2nCo cot y 1
im ————= = s, for K = 2N,
coth {Ky} _ y—=+0 5,8 Cy COtthz%iv 2N
—+0 h Cy coth
Y0 CORY lim 24150 Y o L forK=2N+1.

y=+0 5,1 Cy coth® y

Thus, one has that

K
lim cothy x |1 — |a/|—) +oo, for K = 2N,

. y—+0 2N
lggog(y) =
Y lim cothy X |1 — || = +oo, for K = 2N + 1.
y—+0 2N +1
(2.3.23)
One also has that

limg(y) = 1-|a|K <0. (2.3.24)
y—)OO

Thus, from (2.3.22), (2.3.23), and (2.3.24), it is proven that there is only one
solution that satisfies g(y) = 0. Therefore, for % < |a| < 1, a solution exists that
satisfies (2.3.16) in the range of yx, > 1.

In the case of 0 < || < %, it holds that for any y > 0

g(y) > 0. (2.3.25)

Then, there is no solution that satisfies yx o, > 1. O
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Lemma 2.3.2. In the case of K = 2N for 0 < |a| < +, assign a constant value to
a. There is only one solution that satisfies (2.3.16) in the range of 0 < ygqo < 1,
and for % < || there is no solution in the range of 0 < ygo < 1.

Proof. The goal is to identify the condition of (K,«) for which there exists a
solution yg , satisfying (2.3.16) for O < yk, < 1. In the beginning, for simplicity,
change the form of (2.3.16) as follows. In (2.3.16), change the variable from
0 < yko < 1totanhy as (2.3.11). One has that

|| 2N)

tanhy = ————.
any tanh(2Ny)

(2.3.26)

In the following, one identifies the condition (K, &) for which there exists a solution

2N
Vo > 0 (0 < tanhyp < 1) satisfying tanh y}"(,a = %. A function
hon(y) is defined to be
la|(2N)
h =tanhy - —————. 2.3.27
an(y) = tanh y fanh(ZNy) ( )
The derivative of i (y) is denoted as
1 — tanh*(2Ny)
i, (y) = 1 — tanh? y + |a|(2N)? > 0. (2.3.28)
2N Y tanh2(2Ny)
One has that
hhn(0) = —oc0 <0,
hn(o) = 1 —|a|lK >0, for0 < |a| < % (2.3.29)

From (2.3.28) and (2.3.29), it is clear that in the case of K = 2N for constant «,
which satisfied 0 < || < %, there is only one solution that satisfies (2.3.16) in the
range of 0 < yxo < 1.

In the case of ﬁ < |a]|, it holds that for all y > 0

hon(y) < 0. (2.3.30)
Therefore, there is no solution that satisfies 0 < yx, < 1. O
Lemma 2.3.3. In the case of K = 2N +1 for % <la| < %, assign a constant value

to a. There is only one solution that satisfies (2.3.16) in the range of 0 < yxo < 1,
and for % < |a|, there is no solution in the range of 0 < yxo < 1.
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Proof. The goal is to identify the condition of (K,a) for which there exists a
solution Yk, satisfying (2.3.16) for 0 < yg, < 1. In the beginning, for simplicity,
change the form of (2.3.16) as follows. In (2.3.16), change the variable from
0 < ykao < 1totanhy as (2.3.11). One has that

tanhy = |@|(2N + 1) tanh {(2N + 1)y}. (2.3.31)

In the following, one identifies the condition (K, @) for which there exists a solution
Yko > O satisfying tanhyy = |@[(2N + 1)tanh {(ZN + 1)y;‘<a}. A function
hyn+1(y) is defined to be

hon+1(y) = tanhy — |@|(2N + 1) tanh {2N + 1)y}. (2.3.32)
It holds that
hay1(0) = 0, | |
h = 1- 2N +1 0, for ———
241(29) 21N +1) > 0, for s <ol < .
(2.3.33)

The derivative of hyn41(y) is

Koy () = 1—]al@N +1)* + |a|2N + 1)12 tanh? {(2N + 1)y} — tanh? y,
’ — 2
Hon©) = 1=lal@N +1)7 <0, for s < lal < 5o
(2.3.34)

The derivative 1), . () is also expressed using cosh functions as follows

h?
cosh® {(2N + 1)y} |1 = fal(@N + 12 £

cosh? y cosh? {(2N + 1)y}

RO (2.3.35)

cosh y

cosh {(2N + 1)y}
derivative is denoted as

The function J(y) =

> 0 decreases monotonically since the

h(2N 2N cosh h{(2N +1
J(y) = —sinh(2Ny) — cosh y sinh {(2N + 1)y} <0, (23.36)

cosh? {2N + 1)y}

Considering the fact that

cosh(y)

oy, 2337
y 3 cosh(2N + 1)y 2.3.37)

cosh? y

cosh? {2N + 1)y}
and there is a unique point y. at which the sign of 4}, . ,(y) changes from minus

apartof b}, (y), [1 = |a|2N +1) increases monotonically
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to plus. Therefore, there is a unique point 0 < y,, < oo at which it holds that
han+1(Yss) = 0. |

1
The above discussion indicates that, in the case of K = 2N + 1 and — < la| < I

there is only one solution that satisfies (2.3.16) in the range of 0 < yg, < 1.
In the case of % < |a|, since it holds that for all y > 0,

han+1(y) <0, (2.3.33)
there is no solution in the range of 0 < yg, < 1. O
From the Lemmas 2.3.1, 2.3.2 and 2.3.3, such lemmas hold.

Lemma 2.3.4. Consider the case of K = 2N.
1
For X < |la| < 1, there is a unique solution of (2.3.16) and the solution yg q is

1
in the range of yxko = 1. For 0 < |a| < —, there is a unique solution of (2.3.16)
and the solution yk , is in the range of 0 < yxo < 1.

Lemma 2.3.5. Consider the case of K = 2N + 1.
1
For x < |a| < 1, there is a unique solution of (2.3.16) and the solution yg o is in

1 1
the range of yko > 1. For e < la| < X there is a unique solution of (2.3.16)

and the solution yk , is in the range of 0 < yxo < 1.
From Lemmas 2.3.4 and 2.3.5, this theorem holds.

Theorem 2.3.1. When the parameters (K,a) are in Range A, the SGB transfor-
mations {Sk o} preserve the Cauchy distribution and the scale parameter can be
chosen uniquely.

Although it has been proven that the map Sk, preserves the Cauchy distribution
and its scale parameter yx , can be determined uniquely when the parameters (K, @)
are in Range A, it is not straightforward to obtain the explicit form of fixed point
Yk.o for arbitrary K, because we have to solve the Kth-degree equations. From
Theorem 2.3.1, the condition that there exists only one solution of (2.3.16), which
satisfied 0 < yx, < o0, is nothing but the Range A.

2.3.2 Exactness

According to [47, 88, 89], the Perron-Frobenius operator and the exactness are
defined as follows.
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Definition 2.3.5 (Perron-Frobenius operator). Let (X, A, i) be a measure space
and let f be a density function on X. If amap T : X — X is a non-singular
transformation, the unique operator P : L' — L' defined by

/Pf(x),u(dx) = / f(x)u(dx), for A e A (2.3.39)
A T-1(A)

is termed the Perron-Frobenius operator corresponding to T.

Definition 2.3.6 (Exactness). A map T on a phase space X with the Perron-
Frobenius operator Pr and unique stationary density f, is considered to be exact
if and only if

Tim 1P} f = fill =0 (2.3.40)

for every initial density f € D where D denotes the set of all densities on X.
This definition is equivalent to the following,

lim w1, (T"A) = 1, YA € A, u.(A) > 0, (2.3.41)
n—oo
where A denotes the o -algebra and .. denotes the invariant measure correspond-
ing to the invariant density f..
In terms of exactness, we obtain the following theorem.

Theorem 2.3.2. If the parameters (K, a) are in Range A, the SGB transformations
{Sk.a} are exact.

Proof. This proof is based on that in Ref. [49]. In this proof, it is also assumed
that @ > 0. One can prove the Theorem 2.3.2 in the case of @ < 0 as well as of
a > 0. For the map Sk, defined by (2.3.3), substituting cot(8,) into x,, one has
the map Sk, : [0,1) — [0, 1) such that

cot(n0,41) = aKcot(nK@,),
_ 1

Ons1 = Ska(6,) = —cot™! {aK cot(nKb,)} . (2.3.42)
bis

The derivative of Sk, with respect to 6 is as follows.

ak? {1 + cot*(nK0)}
a?K? cot’ (nK6) + 1

Ska(6) = >0 for 0<a<1. (2.3.43)

Then, S’Kﬂ increases monotonically (in the case of @ < 0, S’Kﬂ decreases mono-
tonically). Because it holds that

1 1 '
—cot™! {aK cot(nK8,)} = — cot™! [aK cot {ﬂK (en + é)}] ,j=12-- K,
T T

(2.3.44)
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the form of Sk, has translational symmetry and it can be constructed by shifting

the form on

1 _
0, E) That is, the map Sk, is a K to one map, and on any interval

j,% ,j =0,---,K — 1, the form of the map S‘K,a is the same as that on the

interval

1 _
0, E) Then by operating S‘la , the measure on [0, 1) is divided into K

equivalently. We obtain intervals {/;, } defined below by operating S;”a into [0, 1).
The interval /;, C [0,1) is defined to be

def )
Ljin = [mjmnjera) s Njn < Mjs1w0 < j <K' —1,
_ non = 0 and NKnp = 1,
SkaLin) = 10,1), (2.3.45)
1
:u(lj,n) ﬁ

For any non-zero measure subset C C [0, 1), the set C includes a union of
intervals U Ijr,r. Then for an invariant density f. and associated measure u.

]’/’nl

[89], it holds that

= 1. (2.3.46)

1 2 nh_)nolo :u*(gz,a/(c)) > nh_{rolo M (S[n(ﬂ {U Ij’,n’}

j/,l’l’

Therefore, the map Sk, on a phase space [0, 1), is exact. Owing to the topological
conjugacy, the map Sk, is also exact. O

From Theorems 2.3.1 and 2.3.2, when the parameters (K, @) are in Range A,
the map Sk, preserves a certain Cauchy distribution f, and any initial density
function f defined on R\B converges to f; as

lim ||P§K f—=fillp =0. (2.3.47)
n—oo (4
For example, S34, Sig, and Ss, are exact for § < |a| < 1, 0 < |a| < 1,
and % < |a| < 1, respectively. According to [47], if the SGB transformations

are exact, then the corresponding dynamical systems are mixing and ergodic.
Therefore the following Corollary holds.

Corollary 2.3.1. Suppose that the parameters (K,a) are in Range A. Then the
dynamical system (R\B, Sk q, it«) has the mixing property and it is ergodic where
W IS the invariant measure corresponding to the invariant density f..
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Using the property of exactness, one can obtain the explicit formula of the
Lyapunov exponent such that

1 [ee]
Ak = —/ log
TJ_

Pesin’s formula indicates that the Kolmogorov-Sinai entropy is equivalent to the
Lyapunov exponent since the SGB transformations are one-dimensional maps
with ergodic invariant measures which are absolutely continuous with respect to
the Lebesgue measure.

By changing the variable from x to cot 6, one has that

dSK’a/
dx

YK«

dx. (2.3.48)

2 2
X<+ yK,a

dSk o in? 0
DKe _ G227 (2.3.49)
dx sin*(K6)

Using mathematical induction, one proves that for K > 2, the following relation is
true.

2
2 70 (2.3.50)
sin?(K6)
For K = 2, one sees that (2.3.50) is true by simple calculation as
.2
0 1
2 207 > 1 (2.3.51)
sin?(Kg) cos20
Assume that for K = n > 2, (2.3.50) is true. Then, since it holds that
» o .sin(n) ’
(n—-1)y<n"+2— 7 cos(nf)cosf +1 < (n+ 1), (2.3.52)
one has that
) 2
0 +1
(n+1)2.2Sln = 3 .(n ) :
sin” {(n + 1)0} %(2"09) cos2 6 + 2% cos(n6) cos 6 + cos? @
2
5 (n +1) ’
n?+1+ 2% cos(nb) cos 0
> 1.
(2.3.53)
Thus for K > 2, (2.3.50) holds. Therefore, for |@| > 1 and K > 2, it holds that
dsS
' Kel s (2.3.54)
dx
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For |@| > 1, changing the variable as z, = 1/x, enables the map :STK’Q to be
obtained and it is defined as

N-1
Z(_l)iZNC2N—2i—1ZZN_2i_1

Swvale)  E ,
ak Z(—l)ichzN—zizzN_zi
y (2.3.55)
ZZ(—1)1.2N+1szv-zi+1ZZN_z"J'l

Sovetalz) € 20 5 :
ak Z(_l)iZNHCZN—ziZZN_zi

i=0
dSk.

a 1
(0)| = — < 1, so that for any K, the point z = 0 is an
dz ||

attracting point for |@| > 1. Then since for || > 1, (2.3.54) holds, almost all
orbits approach infinity. Thus, the Lyapunov exponent Ak, for || > 1 is derived
from the inclination at the infinite point as

Then one has that

ko = log|al, for VK e N\{1}. (2.3.56)

2.3.3 Scaling behavior

In this section, consider the scaling behavior near the point (K, @) = (N, 1),
(2N,0) and (2N + l’i(2N—+1)2) for any N € N\{1} and N € N. Accordiilg the
following lemmas 2.3.6, 2.3.7, 2.3.8 and 2.3.9, one has that at (K,a) = (N, 1),
1 _
(ZN,O) and (2N + l,im) for any N € N\{l} and N € N,
Yka = oo, for a==1, K= N, N € N\{1},
B { for =0 in the case of K = 2N, NeN, (23.57)

for a:ié inthecaseof K =2N+1, N € N.

YK«

Then by considering the scaling behavior at such critical points, the Lyapunov
exponent converges to zero at (K, ) = (N, +1), (2N,0)and (2N + 1, +———|.

p g (K,) = (N,%1),(2N,0) ( N+ 1)
A discussion of the critical phenomena requires the critical points to be defined as

Aie] = %1, Quep = and a3 = 0 and the critical exponents vy, v, and

i—
(2N + 1)?
v3 corresponding to a.;,i = 1,2,3 are defined. In terms of the scaling behavior
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of the Lyapunov exponents A ~ C |@ — axq|",C > 0,i = 1,2,3, the following
theorem holds.

Theorem 2.3.3. Suppose that the parameters (K, ) are in Range A.
e For any K € N\{1}, it holds that v\ = % as|lal - 1-0.

e For any K € N\{1}, it holds that vi = 1 as |a| — 1 + 0.
1
e For K =2N + 1, itholdsthatvzzéas |a|—>ﬁ+0.

e For K = 2N, it holds that v3 = % as |a| — 0.
In order to prove of Theorem 2.3.3, consider the following lemmas.

1
First, the case of X < |la| < 1(yka > 1) is discussed.

Lemma 2.3.6. In the case of K = 2N, yano behaves as

L oWiZha) (2.3.58)

V2N«

in the limit of yano — .
Proof. In the case of K = 2N, according to (2.3.19), (2.3.16) is rewritten as

coth y
- oty 2.3.59
ol = N o2y (2.3.59)

Then, one has that

N N-1

2N Z 2N Cox ')’2_1%/{; - Z 2aNCok+1 '7’2_1%/{;

I~ la| = 1 =0 k=0 ’

2N N
Z wwCox - )’2_1%1{(04

Do s (2.3.60)

1 2N Yo + ; —ék +-; )2Nc2k Yo

-~ 2N

N

2k

E WOk Vona
k=0

In the limit of y,y o — o0, it holds that

4N2 -1
1 - |a| ~ 3 ' /)/2]%7,013
1 (2.3.61)
-0 (\/1 - |a|) .
Y2N.«
|
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Lemma 2.3.7. In the case of K = 2N + 1, yan+1.4 behaves as

L~ oitia) (2.3.62)

Y2N+1,a

in the limit of Yan+1a — 0.

Proof. In the case of K = 2N + 1, according to (2.3.19), (2.3.16) is rewritten as

cothy
= . 2.3.63
ol = N T Dcom {(@N + Dy} (2.3.63)
Then one has that
Y 4k(N + 1) o
Z WZNHCM “YoN+la
L = 2.3.64
el = N+ N (2369
aN+1Cok - 7’2—1%1,0
k=0
In the limit of yopy+1,4 — o0, it holds that
AN(N+1) _,
l=|al ~ 3 YN+l
1 (2.3.65)
= ORI - |a)).
Y2N+1,a
m|
Lemma 2.3.8. In the case of K = 2N, yan o behaves as
Yona ~ V]l (2.3.66)

in the limit of yano — O.

Proof. Discuss the case of K = 2N and 0 < a <
(2.3.16) is rewritten as

According to (2.3.26),

-

1
la| = N tanh y - tanh(2Ny). (2.3.67)
Then one has that
N-1
2NC21<+17§1]§,+02

I =0
- . 2.3.68
ol = 5o % (23.68)

Z 2NC21<7§1]§7,Q

k=0
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In the limit of yon, — O, it holds that

—_— . 2 = 2

|a/| N 2N 72N,a/ y2N,a’ (2.3.69)
S YaNae ~ Wlal.
O
Lemma 2.3.9. In the case of K = 2N + 1, yan+1. behaves as
O (4/le] 1 (2.3.70)
= al - ———]. 3.
Y2N+1la QN+ 172

in the limit of yan+10 — O.

1 1
Proof. Discussthe case of K = 2N + 1 and e <la| < x According to (2.3.31),

(2.3.16) is rewritten as

tanh y
= . 2.3.71
ol = N T Danh (2N T 1y} 2.3.71)
Then one has that,
N 4k(N + 1)
2k
1 kz; WZNHCM "YaN+1a
- = - . 2.3.72
ST PRI X N (23.72)
(2N +1) Z aN+1Cok+1 "YoN+la
k=0
In the limit of yony+1, — O, it holds that
ol 1 ANV + DYons1a
(2N +1)2 52N +1)* (2.3.73)
S YaN+la = O(4/lel- m) :
|

From Lemmas 2.3.6, 2.3.7, 2.3.8, and 2.3.9, one knows that there are relations
between the parameter @ and the scaling parameter yx . For all @ in Range A, the
Lyapunov exponent is denoted as

1 : YK, L B YK,
/l[(,a/ = —/ lOg|SK,a/(X)| 2—a2dx = —/ lOg |SK,Q('X)| 2—a2dx < 09,
7 Jra Yia * X 7)o Y2+ X
(2.3.74)
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o0 1
W;’a/ log|Sia (0] 7—=gdv. for 0<yra <1,

/lK,a = 1 OOOO ’)/K,(Y - );2
log |S% (x)| —————dx, for 1< .
YKol [oo gl K,a/( )| 1+ (x/’)/K,a/)z Vha

(2.3.75)
Define an invariant density fxq(x) on [0,1) for Sk,. From simple calculation, it
is obvious that fp . 1 (x) is the uniform distribution. According to [47], define the

entropy denoted as Hx(a) = H| ﬁ(ﬂ] =— ﬁ(,a(x) log f;(,a(x),u(dx) and from
[0.1)
the Proposition 9.1.1 in [47], one has the maximal entropy for the constant density

Jxx L. Since the dynamical system is ergodic when the parameters (K, ) are in
Range A, almost all orbits do not converge and one sees that —co < Ag,. Thus it
holds that for all @ in Range A

—00 < Agq < /lKi% =log |K| < oo. (2.3.76)
Accordingly define functions ¢(6, Yk o) and ¢2(6,1/yk o) to be

aK?sin? 6

YK«
0, = 10 - )
10, 7K0) & sin? K@ 712<a sin @ + cos2 6 2.3.77)
K2 : 2 0 1 -
o[, I/YK,a) = log a K~ sin / YK« ,
sin> K@ | sin? 6 + (cos 8/yk.a)?

and also define a set of points {an}fl{:_l1 such that at 0 = a, € (0, 7], the function
aK?sin? g
sin® K6
By changing the variable from x to coté, the Lyapunov exponent Ag, is
rewritten as

log

‘ isS not continuous.

1 T
Aka = ;/0 ¢1(0,vk.a)do. (2.3.78)

Now, the proof of Theorem 2.3.3 is as follows.

Proof. The integrand in (2.3.78) is continuous in (a,,a,+1] for 0 < n < K -1,
where ag = 0 and ax = m. The derivative of ¢1(6, vk ) With respect to yg o is as
follows.

01 1 J|a| YK +log|a _712<,a sin” 0 + cos”
= — a
YKo la| Oyk .o 712<,a sin® @ + cos? 0 8 (7’12(,a sin? 0 + cos? )2
K2sin2 0| —Y&, sin® 6 + cos? @

+

sin? K6 | (y% , sin? 6 + cos? 6)? '

(2.3.79)
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The derivative is continuous on each interval (a,, a,.1].
(i) In the limit of |@| — 1 — 0 (ykxq — oo) for any K, change the variable as

7= ﬁ and denote the function ¢,(0, z) as
aK?sin? 0 Z
6,72) =1o . 2.3.80
92(6.2) sin? K@ |sin?8 + z2cos? 6 ( )
It holds that
|/1K,w| < o0,
1 Ve
/lK,a = _/ 2(07 Z)d@,
T Jo
1 K-1 an+1 ¢2
= - / de [¢2(6’ 0) + —(6,0)z + O(ZZ)] , (2.3.81)
T a 0z
n:(i n
K- an+l o
- = / [ b2 (6,0) + O(Z)]
T n=0 ¥ dn
1 K-1 an+1 a¢2
Since Ak, and z are finite, — Z / deo [ (6,0) + 0(z)] is also finite. In
4 n=0 ¥4
0
addition, ﬂ(@, 0) does not depend on z. Therefore, according the Lemmas 2.3.6

Z
and 2.3.7 in the limit of z — +0 (yxq — oo, |@| — 1 —0), it holds that
f ke = 0= 0 (\/1 _ |a/|) . (2.3.82)

(ii) In the case of K = 2N, according to (2.3.69), there is a relation yg, ~ /|| in
the limit of yx, — +0 (Ja| — 0). Then, it holds that

|/1K,a/| < o

1
Ak = —/ 0100, vk .0)d0,
T Jo
¢1 (6,0)ykq + O(y,%a)], (2.3.83)
YK« ’

1 K-1 an+1 a
— do [¢1(6,0) +

K_
1 ap+1 a¢1 )
— E do 0,0)ykq + O .
./a,, [BVK,Q( ko + O0ka)

n n=0

Now, one has that

K2 sin%0
sin? K0

1
cos2 6’

(2.3.84)

1 1
2 0.0)yke = yialoglal—s
, Ccos

+ lo
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With respect to the first term of (2.3.84), it holds that

log|la| = log(l-1+|a|)

= log{l - (1-|a]}
= —(I=lol) - 301 = |o]? = 3(1 = Jel)’ - (2:3.85)
= O(1 —|al).

Then, in the limit of |@| — 0 according to (2.3.69), following relation holds.

== 0(lal = Vlalle)) = 0(lel) (2:3.86)

With respect to the second term of (2.3.84), it holds that according to (2.3.69)

1
YKo logla|—
COos

K?%sin 0
sin? K@

YN ) (2.3.87)

cos2 @

YK« log

Therefore, according the Lemma 2.3.8 in the limit of yx, — +0 (la| — 0), it
holds that

Ak = — Z / "™ do0(ial) = 0(ial). (2.3.88)

(iii) In the case of K = 2N + 1, according to (2.3.73), there is a relation |a| ~
AN(N +1) ,

—5(2N N 1)271(,(, + —(2N 17 in the limit of yx, — +0 (la| — % +0). Then it

holds that
|/1K,a/| < 09,
1 /4
Ake = ;/ $1(0,vk.a)db,
0
L5 o 991 2 2.3.89
= = d | $1(6,0) + (6.0)yka + Ovg,)|, (2389
T n=0 ap a)/K,a
K-1 an+1 a
- K / do [ d (6,0) + O(yk.o) | -
A OYKa
i 1 55 pan 0P . . d¢
Thus, it also holds that — Z de 3 (6,0) + O(yk.o)| is finite and 6)/71(0’ 0)
T a YK« “@
n=0 ’

does not depend on yk,. Therefore, according to the Lemma 2.3.9 in the limit of
Yka — +0 (la| = 25 +0), it holds that

Aka = O(yka) = O |4/l - (2.3.90)

K2
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(iv) In the limit of |@| — 1 + O for any K, the Lyapunov exponent is denoted for
la| > 1,

Ao = loglal = log {1+ (la] - 1)},
; 2.391
= (lal-1) - Xlal - 17 + L(la] - 1)’ - (2.3.91)
Therefore, it holds that
Aka = O(al - 1). (2.3.92)

From equations (2.3.82), (2.3.88), (2.3.90) and (2.3.92), it is clear that for any K,
the critical exponent of the Lyapunov exponent vy is % in the limit of || — 1 -0,
that for K =2N + 1, v = % in the limit of |a| — é + 0, that for K = 2N, v3 = %
in the limit of |@| — 0 and that for any K, v; = 1 in the limitof || > 1 +0. O

The above discussion proves that the derivatives of the Lyapunov exponent
with respect to parameter a diverge at the critical points, which means that the
parameter dependence of the Lyapunov exponent diverges at the critical points.
This result implies the difficulty of calculating the Lyapunov exponent near the
critical points.

Discuss the Floquet multipliers in the cases of (K,a) = (N, a+.1) and (2N +
l,asp) for N € N\{1},N € N. By changing the variable as x = cot6, the
derivative of the map Sk, is rewritten as il’; < = 2%.

(i) In the case of (N, a,.1), the derivatives at the infinite point are denoted as

. dSy ) (N6)? sin’6
lim — =] =

_ Al 2.4.93
x—+o0  dx 6—+0 sin? N§ 62 (24.93)

Thus, the Floquet multiplier y for (K, @) = (N, @cl)s N € N\{1} is unity.
(ii) In the case of (N,a_1), consider the map Sk,. The point z = 0 is the fixed
point of Sk . Then the derivatives at the fixed point are denoted as

dSk.- K?6% sin’6
Sl Sl T LA (2.4.94)
X—+00 dx 6—=0 sinz(K 0) 62

Thus, at (K, @) = (N,a_.1), N € N\{1}, it holds that y = —1.
(iii) In the case of (2N + 1,@42), the original point is the fixed point. Then, the
derivative at the original point is denoted as

dSK,+é

dx

sin2(%)

- sin? {(2N + 1)%} -

(0) (2.4.95)

Thus, at (K, @) = (2N + 1, @47), it holds that y = 1.
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(iv) In the case of (2N + 1,a_.2), the original point is the fixed point. Then, the
derivative at the original point is denoted as

dSK,—é sinz(%)

dx ©= " sin? {(2N + l)g} T

Thus, at (K, @) = (2N + 1,a_2), it holds that y = —1.

By considering (i), (ii), (iii) and (iv), it is clear that in the case of (K,«@) =
(N,@4c1) and 2N + 1,a402), N € N\{1},N € N, Type I intermittency occurs and
that in the case of (K, @) = (N,a_1) and 2N + 1,a_),N € N\{1},N € N, Type 3
intermittency occurs. Therefore, according to the above results and the Theorem
2.3.3, it has been proven that for a countably infinite number of exact maps, the
universal scaling behavior (2.3.1) holds where Type I and Type 3 intermittency
occur. In the Appendix B, the Floquet multipliers corresponding to K = 3,4 and
5 are illustrated.

(2.4.96)

2.4.4 Inthecaseof K =3,4and5

This subsection provides examples corresponding to K = 3,4, and 5. The
solutions of (2.3.16), which satisfy 0 < yx, < oo, are uniquely determined as

follows.
B /9@ -1
)/3,0 - 3 _ 3([’

B 6a—-1+V32a2-8a+1
7’4,0 - 2(1 _a,) D)

\/ —5(1 = 5) + y20(25a2 — 6a + 1)

5(1 —a)
for @ > 0. In the following discussion, it is assumed that @ > 0. If one consider
the case of @ < 0, by replacing « for —a, one obtains the corresponding solutions.
The above discussion indicates that Type [ intermittency occurs in the case of
K =3,4,and 5 for @ > 0 (for @ < 0, Type 3 intermittency occurs) . The Lyapunov
exponents in the case of K = 3,4, and 5 are given as follows.

2 4
1 1- -1
A3q = log|— (3( a)) [1 + oa ] ,

(2.4.97)

Y5 =

a| 8 3 - 3a
1+ 6
Ao = log ‘;‘(—74‘;)2 , (2.4.98)
Vil +75,)
25 1 -a)
/15,51/ = 10g ( ) |1 + 75,a/|8 .
256 (V12502 — 30a + 5 + 11a — 1)
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LS data ©
o theory
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°l . theory a>1 \
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a
(a)K =3
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theory
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Figure 2.8: Relations between the Lyapunov exponents of the SGB transformations and « for
K = 3,4, and 5. Circles and triangles represent the numerical results for « < 1 and @ > 1,
respectively. Solid and broken lines represent the analytical results for « < 1 and @ > 1,
respectively. The initial point is xo = 5V7. The number of iterative steps is 1 x 10° for a < 1 and

200 for @ > 1. The vertical line corresponds to a = %, zls’ respectively.
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(c)K =5

Figure 2.9: Scaling behavior of the Lyapunov exponents of the SGB transformation in the case
of K = 3,4, and 5. Circles represent the numerically simulated values and broken lines represent

the order. The initial point is xy = 5v/7. The number of iterative computations is 2 X 10°.

Figures 2.8a, 2.8b, and 2.8c show the Lyapunov exponents against « in the
case of K = 3,4, and 5, respectively. The numerical simulations are seen to be
exactly consistent with the obtained analytical formulae except for the vicinities

01
of a,, fori = 1,2,3. Because it holds that, at the critical points K +00,

a
the parameter dependence of the Lyapunov exponent is observed to diverge at the
critical points. This means that obtaining the true value of the Lyapunov exponent
by numerical simulation would be computationally difficult. Figure 2.9 shows the

scaling behavior of the Lyapunov exponent. These results show that v, = 3 and
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1
V3 = > in the case of K = 3,4, and 5.

2.4.5 Infinite ergodicity for « = 1,-1

Theorem 2.4.2. The SGB transformations preserve the Lebesgue measure for
a=1or-1

Proof. The goal is to prove that
[Sil| =11 (2.4.99)

for any interval I according to [79] where |-| denotes the length of a interval. It
is sufficient to verify this for intervals of I = (0,17),n > 0 and I = (n,0),7 < 0
according to [79].

(I) In the case of @ = 1

(In the following, (2.4.99) is proved for n > 0; the proof for n < 0 is similar.)
The map Sk 1 increases monotonically. We have that

Xn+l = SK,lxn (2.4.100)

and for x,,+; =0, x,, = cot 6,6, € [0,n] satisfies the following relation:

K6, = %+n7r,n€Z
0, = —+, (2.4.101)
2k K™
0 < Fp+gm<m.

The range of possible values for nisn = 0,1,2,--- ,K — 1. Then for x,, such that
Xn+1 = 0, it follows that

T n
= -+ = =0,1,2,--- ,K—1. 2.4.102
Xp Cot(2K+Kﬂr),n 0,1,2,---, (2.4.102)

For x, such that x,,; = K cot(K0,) = n, it follows that

K6, = cot™ (%) +mn
0, = zcotl(E)+2n, (2.4.103)
0 < zcot™' (L)+%x<m
Here, since
1 (" n
0<cor”! (Z) <, 2.4.104
co X > ( )
the range of possible values for m is given by
1 1 1
-5 <——cot (T) sm<K-—co! (1) <K, (2.4.105)
2 n K m K
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thatism =0,1,2,--- ,K — 1. Then 6, is given by

1
0, = — cot”! (ﬂ) + =012 . K-1 (2.4.106)
K k) "k

where n = K cot(K6,). Because the cot function decreases monotonically for
0 € [0, ], the interval that is mapped from (0,7) by S Kll is

K-1
1
U cot (L + ﬂn) ,cot{— cot™! (2) + ﬂﬂ . (2.4.107)
2K K K K K

m=0

Then we have that

K-1
‘S‘I(O, )‘: [ {l o AT }— T ] (2.4.108)
k101 ,;) cot Kcot (K)+K7r C0t(2K+K7r)

In the following discussion, we consider Zm —o cot (2 z + mﬂ).

(i) Case K = 2N For ZK o cot (2 z ) Adding the terms corresponding to
m =0and m = K — 1, we obtain

n K-1 n n
cot (2K) + cot (2K e 7r) = cot (ﬁ) + cot (7‘( - ﬁ) =0. (24.109)
Adding the terms correspondingtom =landm =K -1-1,1=0,--- ,% -1, we
obtain l
20+ 1 20 + 1
ot u +cot|m— u =0. (2.4.110)
2K 2K
Thus, for K = 2N, the following relation holds:
K-1  m
t[— + =n| = 0. 2.4.111
24 (2K * K”) ( )

K-3
K-1 5 K-1
b m T m K-1+1
cot (— + —71) = Z cot (— + —JT) + cot ]+ cot (— + =
2K 2K K 2K
m=0 m=0 m:%
£ K-1
= cot (1 + @ﬂ) + Z cot (L + ﬂn)
2K 2K K
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Much as in (i), because the term corresponding to m = [ negates the term corre-
spondingtom =K -1-1,1=0,--- ,KT_3, it follows that

Z::) cot (% + %n) = 0. (2.4.113)
Thus, we have that
-1 1S I (7 m
(SK,I(O, n)‘ = cot {E cot (E) + En} . (2.4.114)

In the following discussion, we calculate (2.4.114). Let the K roots x, where
n = Sk.1x, be denoted &;,i = 0,--- ,K — 1. Because the map Sk ;(x) corresponds
to the K-angle formula of the cot function, 7 is given by

xK + (K — 2th and following terms)

= Xpe1 = Sk1(xy) = K 2.4.115
7 +1 = Sxa() KxK=1 4 (K - 3th and following terms) ( )
where x,+; = 1. Then it follows that

xK — pxX=1 4 (K - 2th and following terms) = 0 (2.4.116)

Because by definition &; is a root of the above Kth-degree equation, it follows that
(xn —&0)(xp —&1) -+ - (xn — ék—1) = 0. According to the relation between the roots
and coeflicients of a Kth-degree equation, we have that

K-1 K-1
= = 1 -1 (N m
n= mzzofm = mzzocot {E cor”! (&) + En} . (2.4.117)
Therefore, because
[sgh©m| =7 (2.4.118)

(2.4.99) holds.

(I) In the case of @ = —1

Consider the case n > 0 as in (I). Because the map Sk —; decreases monotoni-
cally,

55, 0.m)

I
|
T
(@]
QS
-
—~—
(@]
Q
-
—_
|
E
~——
+
3
———

(2.4.119)
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For the map Sk 1, the following relation holds:

xX+(K — 2th and following terms)
KxX-1+(K — 3th and following terms) (2.4.120)
+nxX=1 + (K - 2th and following terms) = 0.

n=
K
Xn

According to the relation between the roots and coefficients of a Kth-degree

equation,
K-1 K-1 1 B m
-n = En = cot{g cot™! (?TI) + Eﬂ'}
m=0 m=0
K-1
I y(—n\ m
S Z cot {— cot (—) + —ﬂ} =n
o K K K
(2.4.121)
Therefore, it follows that
K] 1 n m
-1 _ LTy, mo| _
‘SK,I(O,U)( =~ > cot {K cot ( ¥ ) ; Kn} — (2.4.122)
m=0
and (2.4.99) holds. |

For @ = +1, the SGB transformations preserve the Lebesgue measure, so the
measure for the whole set cannot be normalized to unity. Then we define the
ergodicity for the system with infinite measure as follows (according to Definition
1.4.11):

Definition 1.4.11 (ergodicity [47]). Let (X, </, u) be a measure space. S : X — X
is a measurable transformation on the measure space (X, o/, u). The transforma-

tion S is called ergodic if every invariant set A € </ is such that either u(A) = 0
or u(X\A) = 0.

Theorem 2.3.3. The SGB transformation is ergodic for a = 1 or —1.

Proof. For the map Sk .1 substituting cot(n8,) into x, € R\B, one has the map
S’K,J_,l X def %arccot(R\B) — X such that

_ 1
Ons1 = Sk+1(0,) = - cot™ ! {£K cot(nK6,)} (2.3.123)

where X € (0,1). The map Sk is topologically conjugate to the map Sk .1, SO
that the ergodic properties of S'K,il are same as those of Sk .. In terms of absolute
value of the derivative of S k.+1, it holds that
K2 {1 + cot?(nK0)}
K? cot?(nK6) + 1

> 1,79 € X. (2.3.124)

S;(,il(g)‘ =
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Take the contraposition for Definition 1.4.11 and we will show that
for any A s.t. u(A) # 0, and u(A°) # 0 = A is not invariant. (2.3.125)

In a way similar to the proof of the exactness in SGB transformations, we define
the intervals {;,} for which the following holds:

def .
Ljn = (nj,nanjﬂ,n), Nin < 17j+1,,1,0 <j<K'-1,

1o = 0 and ngn, =1, (2.3.126)

Spalin) = X.

Figure 2.10 illustrates the case of {/;1}o<j<4 When (K, @) = (5,1).

1
0.8 |
0.6 |
04 |

en+1

0.2 |

0

0O 020406 08 1
Oy
! T:! F ! ¥ ! F | F

Iy Ly by Iy I

Figure 2.10: Solid lines correspond to the transformation Ss | which is topologically conjugate
to the super-generalized Boole transformation Ss ;. Dashed line corresponds to 6,1 = 6,.

Since the absolute value of the derivative S‘;( .1 is larger than unity, the length
of the interval /;, becomes infinitesimal as n — oco. Then, for any set A such that
u(A) # 0, it follows that

Ip,qstd,, C A (2.3.127)
From the definition of 1, it follows that
S 1 = X
K+17P4 ’
Ry _ (2.3.128)
S SK’ilA = X.
Next, for any set A such that u(A€) # 0, it follows that
A+ X. (2.3.129)
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Then, for any A such that u(A) # 0 and u(A€) # 0, it follows that

JgeNst S} A=XandA#X. (2.3.130)
This means that the set A is not invariant. Therefore, Theorem 2.3.3 holds. m]

2.4 Further Extension of Super Generalized Boole
transformations

Referring to [36], let us define a new map Uk, g which is extended from the
super-generalized Boole transformations as follows:

Tnet = UkagOin) & |aK Fi(lxPsgn(x)|? sgn {Fx(xPsgn(x)}  2.4.1)

First, let us show that the map Uk, is a K-to-one map. Consider points
xj,j =1,--- ,K onR as follows:

1
x;=lcot (6 4+ i 2| sen (cot(6+ i 2)),j=1,--- K. (2.4.2)
/ K K

Then, |x;|? and |x;|#sgn(x) can be written as

1 _ cot(9+]:%), cot(8+]:%) > 0,
—cot (0 +j%), cot(6+j%) <0, (2.4.3)
|xj|ﬁsgn(_xj) = cot (9 +‘]%) .
By transfer x; by Uk o, we obtain following equation.
Ukap(x;) = |aK cot(K8)|? sgn {cot(K6)} . (2.4.4)

Then, define y = |aK cot(K Q)lllf sgn {cot(K8)} and we see that there exist K pieces
xj,j = 1,---,K which satisfy the relation y = Ug 4 g(x;).

2.4.1 Invariant density of Uk, 5

First, assume that the variable x, has the following density function:

1 ylx]f!
p(x) = = 245
pn(x) = — NI (2.4.5)

From the above discussion, we know that the map Uk,p is a K-to-one map.
Then, solve the Perron-Frobenius equation that is equivalent to the probability
preservation relation:

pn+1(y)|dy| = pn(x1)|dx|x:x1 +--t pn(xK)ldx|x:xK- (2.4.6)
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Here,

-1 . 2 < T
dy 1 |cot(K@)|[F™" sin* (0 + j %)
- = K|aK|? — L
x=x; |cot (6 + j )7 sin*(K0)
l—l |y|2ﬁ (247)
- cot(kO) ™ 1+ 155)
= Kl|aK]|B -
lcot (6 + jZ)[F™" (1 + |x;125)
Then, p,+1(y) can be expressed as
K
dx
i) = D palx) |
=1 x=xj
1 7
Skl (o)
K|aK|? |cot(K6)|? (1 T ) P
(2.4.3)

K 1-8
T\
Here, according to [36], Z pn(x;) ‘cot (9 + JE)‘ g (1 + |xj|2ﬂ) can be rewritten

as

an(x])‘cot (0 +]K)) 7 (1 + |xj|2ﬁ)

B

Z1+()/ l)sm 0+j%)
B KGK(y) (1 + cot?(K6))
T G2(y)+ coX(K0)

(2.4.9)
where G is the K-angle formula of the coth function. Then, it holds that

B _laK|Gk()lylF~!

== . 2.4.10

Thus, by the Perron-Frobenius operator, the form of density function does not
change but the parameter is changed to

v |a|KGk(y). (2.4.11)
Therefore, if the density function (2.4.5) is an invariant density, it is necessary that
v = |a|KGk(y). (2.4.12)

Equation (2.4.12) does not depend on 8 so we can apply the same discussion given
in Section 2.3.1. In conclusion, if (K, ) are in Range A, then the density (2.4.5)
is an invariant density, and Eq. (2.4.12) has a unique solution.
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2.4.2 Exactness for map Uk,

From the conclusion, regardless of 5, we can apply the proof in [50]. First, put
1
X, = | cot(n6,)|#sgn (cot(n0,)). Then, it follows that

Icot (6,41)|7 sgn {cot (T0,s1)} = |aK cot (wK6,)|? sgn {cot(nK6,)} (2.4.13)

Because the signs on both sides are the same, it follows that sgn {cot(78,.1)} =
sgn {cot(K8,)}. Since aK > 0, we have the following equation

1
01 = — cot ! {aK cot(K6,)}, (2.4.14)
T

which is proven to be exact in Section 2.3.2 if (K, ) are in Range A. Therefore,
we see that the map Uk, g is exact, if (K,a) are in Range A. Then, since p(x) =

0 (W) ,|x| — oo when the (K, @) are in Range A, the initial density function
converges to the stable distribution with characteristic exponent [20] 0 < 8 < 2.

2.4.3 The relation betwenn y and (K, a, 8) in map Uk,

From above discussion, the behavior of v as y — oo or y — +0 is the same as
that in the SGB transformation. Then

-0 (\/1 _ |a|) in the limit of @] — 1 -0,

* in the case of K = 2N, Yoy ~ /|| in the limit of |@| — 0 and

e forany K € N\1,

YK«

e inthecase of K = 2N + 1,y = 0( || ) in the limit of |a| —

__ 1
(2N+1)2

2.4.4 Critical exponent of Lyapunov exponent in map Uk, g

In terms of the scaling behavior of the Lyapunov exponents A ~ C |a — @.¢;|"",C >
0,i = 1,2,3, for ESGB transformations, the following theorem holds.

Theorem 2.4.1. Suppose that the parameters (K, @) are in Range A.

e For any K € N\{1}, it holds that vi = % as la| —» 1 -0.

1
e For K =2N + 1, itholdsthatvzz%as |a/|—>ﬁ+0.
e For K = 2N, it holds that v3 = %as la| — 0.
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Proof. Put x = | cot Qlllf sgn {cot 6} and it holds that

dx _|cott9|é_1
g Bsin?6 ’
1 1
dU _ KlaK|? |cot(K6)|F~
de B sin2(K9) (2.4.15)
U _ duds
“dx  dfdx 1
1 sin?@ |cot(K@)|F~!
= Kl|aK|?
sin?(K#) | coté

Then, the Lyapunov exponent is calculated as

1 T
/l:—/ dflog
T Jo

When the invariant density is uniform, the Lyapunov exponent takes the maximum
1

1
. 1_q
sinZ 6 B

sin?(K6)

g1
v|cotd| B
cot2 0 +y2

cot(K6)

K|aK|?
cotd

(2.4.16)

1
. . . . . _ pl4t sin29 |cot(K6) BT
value and is finite. In the following discussion, put A = K "5 v (k6) | coto

for simplicity (A does not depend on y or @) and define ¢; and ¢, as follows:

p-1
1 y|cotd| B
0,v, = loglla|f Al ———,
$00) = Toellel Al s
| %lcot@lT
$2(0,2,8) = log‘|a|ﬁA‘l— (2.4.17)
= cot?6 + 1
y o
1 | z|cotf| B
- o ( ﬁA(—.
gl Z2cot? 6 + 1
wherezdgf L

(i) In the limit of |@| — 1 — O(yx — ©0), consider the partial derivative of
¢- with respect to z (fixing 6 and S, which do not depend 7y, and considering the
interval (a,, a,+1] as in Section 2.3.3, in order not to make ¢, diverge):

B-1
0] 7 (1 — z2 cot? )
(zZcot? 4 + 1)?

B-1
9¢s 1 zlcot| T dla
9z |alBz2cot20 +1 Iz

1 t
+log‘|a|ﬁlfA’ [co (2.4.18)

Since, in the case of K = 2N, we have that || ~ 1 — , and in the case of

K =2N + 1, we have that |a| ~ 1 — wzz, we see that in both cases 66—‘22 does

2_
4N3 1Z2
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not diverge in the limit of @ — 1 — 0(y — +o0). Then, in a way similar to Section
2.3.3, it follows that

|/1K,a,ﬁ| < 09,

K-
Z a”” 0 2.4.19
Akap = —Z/ [ 992 4.0,8) + 0(z )] 24.19)
=0
1 k-1 An+1 a¢2
Since Ak qp and z are finite, — Z / do [ (6,0,8) + 0(z)] is also finite.
T

n=0
Moreover, 222 5-(0,0,8) does not depend on z. Therefore, in the limit of z —
+0(yka — oo || — 1 —0), it follows that

Akag = 0(z) = O (\/1 - |a|) . (2.4.20)

(ii) In the case of K = 2N in the limit of |@| — +0(y2y o — ©0), we have that
Yan.a ~ v/ |@|. Consider the partial derivative of ¢ with respect to y:

-1
opr 1 y|c0t0|7(9|04|

B-1
‘ |cot @] 7 (cot? 6 — y?)

dy  lalBco2+y2 dy ‘I |7 A (001727 (2.4.21)
Then, %L;l does not diverge. It holds that
|[anapl < oo,
owag = L Z /an+1 [ 0¢1 ( 6,0, 8)yn + O (V%N,a) . (2.4.22)
Now, one has that
gl Bl
é‘f/z\l/a(e 0,8) = 72Na log Ial% + Yane log |A|% (2.4.23)

According to Section 2.3.3, the following relations hold in the limit of |@| — +0:

B-1
|cotd| B
Yana log o] = 0(Vlal),
¢ cortt | (2.4.24)
B
yonalog 4|24 = 0 (ylal).

Therefore, in the limit of || — +0, it follows that

Ak ap = %]i /a " 00 (\/E) -0 ( |a|) . (2.4.25)
n=0 ¥ an
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(iii) In the case of K = 2N + 1 in the limit of |@| — +0(y2nyq — ©0), we

— _(2N1+1)2), Then, ‘96;’;1 does not diverge. Therefore,

according to Section 2.3.3, it follows that

have that yon4+14 = O ( ||

|[Aons1apl < oo,

Y2N+la 0¢1 (2.4.26)

K-1 An+1
ﬂQfV+IJLﬁ = :E: d/p de [_____(950’13)'+ ()CY)] .
T n=0 ¥ dn (9’)/

01

K-1
1 Ap+1
Since AN +1,0,8 and Yoy +1,¢ are finite, — Z / de | —(6,0,8) + 0(7)] is also
T n=0 4 07

finite. Moreover, %}(9, 0,3) does not depend on ysn+14. Therefore, in the limit
of yant+1a — +0 (la| — m + 0) it follows that

|
\/Ial "N 12 1)2) : (2.4.27)

From equations (2.4.20), (2.4.25) and (2.4.27), we see that for the ESGB transfor-
mation

DoN+1aps = O(Yan+10) = O

* the critical exponent of the Lyapunov exponent v; is % in the limit of |a| —
1 -0 for any K,

* = %inthelimit0f|a| —>%+OforK:2N+l,and

°* y3 = %in the limit of |@| — +0 for K = 2N.

2.5 Conclusion

In terms of generalized Boole transformation, we obtain the analytic formula
of Lyapunov exponents for the generalized Boole transformations for the full range
of parameters and prove the mixing of the map for 0 < @ < 1. We also obtain
the KS-entropy by using Pesin’s formula. As a result, we can explicitly modulate
Lyapunov exponent A in the range of 4 > 0 by changing parameter « > 0. In
addition, the absolute values of the derivative di/da at « = 0 to @ = 1 — 0 are
proven to be infinite. Then, it is analytically shown to be extremely difficult to
distinguish values of Lyapunov exponent near @ = 0 or @ = 1 because of such
strong parameter dependency. The scaling behavior of our analytic Lyapunov
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exponents of the generalized Boole transformations is found to be consistent with
Pomeau and Manneville’s numerical results about intermittency of Type I and
Type 3. In addition, the critical exponent near « — 1 + 0 gives a new view of
intermittency.

In terms of super generalized Boole transformations, this work is the first ex-
ample in which the conjecture by Pomeau and Manneville expressed in (2.3.1)
is analytically proven to be true for a countably infinite number of maps (the
proposed super generalized Boole transformations). This research presented the
theoretical picture of the stable-unstable transition for intermittent maps. In the
course of providing the proof, we showed that the super generalized Boole (SGB)
transformations preserve the unique Cauchy distribution, and also proved that
SGB transformations are exact and that any initial density function converges to
the invariant Cauchy distribution when the parameters (K, @) are in Range A. By
applying the property of exactness, it becomes possible to obtain the analytical
formulae of the Lyapunov exponents for the SGB transformations. In these trans-
formations, the Lyapunov exponents A, are equivalent to the Kolmogorov-Sinai
entropy as applied to Pesin’s theorem. Using the analytical formulae of th% Lya-

A

5

punov exponents, we confirmed that for K = 3,4, and 5, the derivative

diverges at the critical points and we obtained v; = v, = v3 = 3 for K = 3,4,

and 5. We also proved the critical exponents for a countably infinite number of
maps. Thus, we proved the universality of the route to chaos for a large class of
chaotic systems. Besides, we also proved that the SGB transformations preserve
the Lebesgue measure at @ = +1 for any K and that the SGB transformations are
ergodic in the condition.

In terms of futher extension of super generalized Boole transformations (ESGB),
we succeeded in extending the class of invariant density functions from the Cauchy
distribution. In ESGB, we also proved that ESGB are exact when the parameter
(K,@) are in Range A regardless of 8. From exactness, we obtained the critical
exponent of the Lyapunov exponent as v| = v, = v3 = %, which demonstrate the
estimation by Pomeau and Manneville for countably infinite maps whose invariant
density belongs not only the Cauchy class but also more wider class. This means
that the universality of the critical exponent 6 = % can be applied to the wider class.
This result broadened the horizons of study with route to chaos. As the future
work, it is expected that the any power exponent for mean square displacement is
obtained for ESGB.

In future, we plan to clarify the scaling relation between the critical exponent v
and the other critical exponents. Then, we expect that our analytic analysis can be
useful for investigating physically chaotic systems further and this would enable
us to obtain a new perspective of chaos in physics.
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Chapter 3

The Arrow of Time

This chapter is according to [51].

3.1 Introduction

The problem of the arrow of time is known to be a controversial issue that a uni-
directional time evolution occurs in a macroscopic scale although a microscopic
system obeys an equation with time-reversal symmetry. In discussion about time
irreversibility, it is important to specify time scales and which quantity evolves
irreversibly. In the 19’th century, Boltzmann clarified irreversible behavior of an
H-function by assuming the molecular chaos hypothesis [7, 91]. On Boltzmann’s
H-theorem, Loschmidt [&] claimed in a system with time-reversal symmetry, that
the time derivative of the entropy would be negative in a backward motion. In
addition, Zermelo [9] asserted that the value of the entropy would return to the
initial value by quoting Poincaré’s Recurrence Theorem. Kac showed how the
irreversible behavior occurs in the Ehrenfest model when the initial condition is far
from the equilibrium state using the mean recurrence time [92, 93]. In the Ehrenfest
model, the state of the system evolves stochastically. In 1970’s, for nonequilibrium
systems in stationary and chaotic states, the idea of the SRB distribution was
proposed by Sinai, Ruelle and Bowen using mixing Anosov diffeomorphisms, in
which it was proved that there is a unique ergodic distribution [6, 22, 91]. If one
proves that a dynamical system has a SRB measure, then it is guaranteed that
initial density functions converge to the SRB density function (unique ergodic
density function)[6, 94] in the sense of mixing. Using the property of the Anosov
diffeomorphisms and SRB measure, one obtains the positive Kolmogorov-Sinai
(KS) entropy hgs. It is known that for Anosov systems, by coarse-graining,
Boltzmann entropy can be denoted as a linear function in terms of time whose
slope is represented by the Kolmogorov-Sinai entropy for certain time range by
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assuming appropriate conditions [29, 95, 96].

As an example of physical model having a SRB measure (a mixing invariant
density function), Sinai [24, 27] proved the hyperbolicity, mixing property and
ergodicity of dynamical systems with scatterers (Sinai billiards)[25]. Bunimovich
[26, 27] also proved these properties in a stadium (Bunimovich stadium). As
another example, the Lorentz gas is known where a periodic continuation of Sinai
billiards’ boundary is applied without any walls [28].

The Sinai billiards, Lorentz gas and Bunimovich stadium are known as famous
chaotic and mixing dynamical models which have scatterers or walls. In these
models, the properties of the dynamical systems such as mixing are caused by the
existence of obstacles, scatterers, their shape and their position. Then, how about
dynamical systems without obstacles, scatterers or walls? For symplectic maps,
the Sawtooth map [29, 30], Arnold’s cat map [31] and multi Baker’s map [32]
have been known as mixing symplectic maps without scatterers. However, their
Jacobians are constant for any points and the maps are too ideal compared with
the tangent map [97] and the standard map [29, 98, 99, ].

In this thesis, a “macroscopic uni-direction” is defined by the convergence
of initial density functions to an equilibrium distribution and the positivity of
entropy rate in the time scale of relaxation. From the previous chapter, in the
generalized Boole transformations, super generalized Boole transformations and
extended super generalized Boole transformations where exactness is hold, it
is proven that the initial density function converges to the equilibrium density
function (the Cauchy distribution) so that one can observe the “macroscopic uni-
direction". However, these three maps do not have time-reversal symmetry. In
this chapter we propose a symplectic map with time-reversal symmetry derived
from a Hamiltonian without scatterers or walls. In our model, we prove for certain
parameter ranges that any initial density function defined except for a zero volume
set relaxes uniquely to the uniform distribution, that the system is mixing using
only information about the microscopic dynamical system [6] and that KS entropy
is positive. In proving the above property, we show that the maps are Anosov
diffeomorphisms. We also prove that perfectly chaotic superdiffusion occurs for
the parameter ranges, which means that for almost all initial points superdiffusion
occurs. This does not occur in the other maps discussed above. That is, in
our model, we discover that there is a mathematical structure that connects an
Anosov diffeomorphism (convergence of initial density functions to the uniform
distribution and positivity of entropy rate) with perfectly chaotic superdiffusion.
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3.2 Mechanics

Let us introduce our Hamiltonian

2

def P P
H(p1,p2q1,q2) = ? + ?2 + V(q1,92), (3.2.1)
def &
Vigig2) = ——logleos {r(q1 — g2)}]. (3.2.2)

. . def
where € € R is a perturbation parameter, pi, pz € Rand q1,q2 € Isy,, =

1 6N,AT 1 5N,AT : . 6N At : 1 6N,A‘r
(—5 + =5 - T] On Is, ,,, we identify —3 5 + —— with 5 — —=. We

choose oy ar > 0 such as

[2(1 = 222 ) — 25(Ar)? [1an (5 - 6ar) — tan (=5 + Swar) ]|

==
(3.2.3)

Figures 3.1 and 3.2 show the shape of the potential V(g;,g2) when oy a. is small
enough at & = 2.0,-2.0, respectively. Then we consider the following map Tz ar
that is obtained by the leap frog method (second order time reversal symmet-
ric symplectic integrator) for the canonical equations of motion associated with
(3.2.1).

=N eN.

Tonr : (R? % Igw)\r — (R?x 1§N N\ (3.2.4)
pi(n+1) pi(n) — eAttan |7 {q1(n) + 5 p1(n) = g2(n) = H pa(n)} |
pan+1) | pa(n) + eAttan |7 {611('21)+ Epi(n) — q2(n) — B pa(n)}]
an+1) |- q1<n>+p1<n>m—&;>2tan[ w{q1(n) + & pi(n) = ga(n) = B pa(n)}| mod Is,, .
@(n+1) g2(n) + pr(mAT + 28 tan [7 {g1(n) + A pi(n) - g2(n) — A pa(n)}] rgozdsl)(s,v,m
3.2.

where At represents a step size. The definition of I” is a set {(p1, p2,91,¢2)} such

that there exists an 1nteger n such that T7! | (P1,p2.q1.92) = (P, P54} 95), Where
q1 + (At/2)p| — ¢, — (At/2)p, = (2m + 1)/2 m € Z. It then turns out that the
Lebesgue measure of I' is zero. The definition of “ mod /5, ,.” is as follows.

Definition 3.2.1 (mod Is, ,.). Define an operation mod Iy, . : R — Iy . 1o be

: 2
x modly,, € x-n (1 - —5N,AT), (3.2.6)
’ T

1 6 2 1 ¢ 2
where — - + N’AT+n 1 ——=0nyar] < x<=--— NAT 1——=06na7r]|,n €Z.
2 T T 2 b T
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Vg1, q2)

O~ —=

0.5

0.5 0

0
qo -0.5-0.5 q1

Figure 3.1: Shape of the periodic potential V (g1, ¢>) for € = 2.0 (repulsive force

‘/(Q17Q2)

occurs) .

0
g 0.5-0.5 q1

Figure 3.2: Shape of the periodic potential V (g1, ¢>) for € = 2.0 (attractive force
occurs).
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3.3 Transformation-Other symplectic maps

In this section, other maps fg,m and i,mare derived from T, in order to
make the following proof simple. The flow is shown as follows.

—~ —~

Ta,AT — > Lg A\t T Lg At

First, the map T&AT is introduced. In the map 7, A., one sees that there are two
relations with regard to conservative quantities such that

P+ pan) = pin=1)+paln—1) =+ = pi(0) + p2(0) = C, (3.3.1)

qi1(n) + @2(n) = gqo+nC,

where g o ¢1(0) + g2(0). Then one can delete p, and g, from (3.2.5) by applying
the above relations and can define the new map rewritten as following.

Definition 3.3.1 (T&AT). Define a symplectic map T;AT : (Rx Isy. R AVARES
(R X Isy . ) \I'" 10 be

( pi(n+ 1) ) ~ p1(n) — e(At) tan [ﬂ {qu(n) + Atpi(n) — go — CAT (n + %)H

i+ D |7\ g+ pi(maT - “87% tan [ {2g,n) + Aepi(n) - qo - CA (1 + 1)} ] mod I,
(3.3.2)

where I'" represents a set {(p1(n),q1(n))} C (R X Iy, ) such that there exists an

integer k which satisfies the condition that

TﬁAr(pl(”)’QI(”)) = (pi(n+k),q1(n + k)),
where 2qi(n + k) + Atpi(n + k) — go — CAt (n +k+ %) — 2n12+1’ me.

(3.3.3)

One can reconstruct the map 7 A, using T;AT and the relations (3.3.1). By
introducing another symplectic map Tg’AT, one can decrease the number of freedom
from four to two.

In the following, manifolds M and M’ represent I; and (R X Isy ) \I”,
respectively. ’

Second, the map fg’AT is introduced from T;AT.

Definition 3.3.2 (Ts,m). Define a symplectic map T&AT M — M to be

Sn+1, _ g(tn) _ In
twet |\ h(snta) |~ \ 2ty — sp + 28(A7)* tan(nt,)  mod Iy, .
(3.3.4)
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The symplectic map i,AT is topologically semi-conjugate with T\&AT using a home-
omorphism H defined by

( Sp ) 3 H( p1(n) ) B ( Atpi(n) +2q1(n) — go — CAt(n+1/2)  mod I5, ,,
)]\ | J(pi(n),qi(n)) = qo — CAT(n+3/2)  mod Isy ,,
(3.3.5)

where J(pi(n),q1(n) & Atpi(n+ 1) +2g1(n + 1).
For the symplectic maps Tz ar, TeAr and T; o, the following diagram commutes:

TE,AT

2 2 2 2
(R2x =5 (R2x 2 )\

&,At

T,
(R X I5N,Ar) \F/ - (R X IéN,Ar) \F’

| I

2 e,At 2
ON.AT ON, AT

3.4 Time-reversal symmetry

In this section, it is shown that the symplectic maps Tz A and T;AT have
time-reversal symmetry.

Definition 3.4.1. Let M be either R x I§N L or M and f : M — M be a map.

It is said that the map f has time-reversal symmetry when there exists an operator
R such that

Riof=f"loRy, (3.4.1)

where Ry satisfies R\(p,q) = (—=p,q) [101].

When there is the operator Ry, the form of £~ o R; is equivalent to that of Ry o f,

so that any orbit obtained by { f 7" },cz is also one obtained by {R; o " o Rl_l ez
For any point (p(n), g(n)), it holds that

pi(n) —pi(n) + At tan |7 {q1(n) - 5F p1(n) - g2(n) + 5F p2(n)}]
RioT ( Pa(n) J —pa(n) — At tan |7 {q1(n) - 5F p1(n) — q2(n) + 5 pa(n)} ]
1°4g AT

q1(n) q1(n) + p1(n)Ar - S(ATT)E tan [ {q1(n) = & p1(n) — g2 (n) + S po(n)}]  mod Isy, 4,
@) @(n) + (AT + E5 tan [1 {q1(n) = 8 p1 () - g2(m) + S pa(m)}] mod Isy .
34.2)
One can also have
pi(n) =pi(n) + At tan [ {q1(n) = 5 p1(n) - ga(n) + & po(n)}]
ot | pam || ~Pam - saTian 7 {1 = 5 p10) = o) + 5 pa()}]
28N gy (n) @100)+ pr(wAT = S5 an [ {q1 () = S p10n) = @20 + S pa(w)}] - mod Loy i,
(1) ax(n) + px(mAT + Z87 tan (7 {q1(n) - A p1(n) - ga(n) + AEpa(n)}]  mod Isy .

(3.4.3)
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Therefore, it holds from Definition 3.4.1, (3.4.2) and (3.4.3), that the map T ar
has time-reversal symmetry.
In the case of T, Ar, the inverse Tg_AlT is defined by

pi(n+ 1) + At tan [7r {qu(n+ 1)-Atpi(n+1)—qo— CAt (n+ %)”

=1 ( pi(n+1) )

AT\ gqi(n+1)
(3.4.4)
Then, it holds that
R ( pi(n) ) ~ —p1(n) + e(A7) tan [ﬂ {2q1(n)+ATp1(n)—qo—CAT (n+ %)H
R W) q1(n) + pr(n)At — S(AZT)Z tan [n {qu(n) +Atpi(n) — qo — CAT (” + %)}

(3.4.5)
One can also have

R P12 ~pi(n) + £(A7) tan |7 {201 (1) + Atpy(n) - go - CAT (n+ 1|
oR) ( q1(n) ) | @)+ pwaT - 'S(ATT)Z tan [ﬂ' {qu(n) + Atpi(n) — qo — CAT (n + %)H
(31.\4.6)

Therefore, it holds from Definition 3.4.1, (3.4.5) and (3.4.6), that the map T A,
has time-reversal symmetry.

T—l

&,At

3.5 Exactness and Time-reversal symmetry

In this section, we will prove that the exactness is not compatible with time-
reversal symmetry as follows. When a map S is exact, it holds that

lim u(S*) = 1,A € o7, u(A) > 0. (3.5.1)
n—oo

If we assume the map S has time-reversal symmetry in addition to exactness, for
any set A € o such that 0 < u(A) < 1 it holds that

lim u(S"A) = lim (R~ o 7 o RA). (3.5.2)

Since the value of measure is invariant if we apply the operator R or R~!, we have
that
lim u(S"A) = lim u(S™"A). (3.5.3)
n—0o0 n—oo

According to the property of measure preservation u(S~'A) = u(A), it holds that
u(S™"A) = u(A),Yn € N. Then it holds that

1= lim u(S"A) = lim u(S™A) = u(A) < 1. (3.5.4)
n—oo n—oo

This is a contradiction. Therefore, exactness is not compatible with time-reversal
symmetry.
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3.6 Compatition with other maps

From the above discussion, one sees that the symplectic maps 7. Ar and T&AT
have time-reversal symmetry. That means if one chooses the one of two time
direction as “forward direction" when entropy increases in that direction, then the
entropy decreases in “inverse direction" . However, for systems with time-reversal
symmetry, this time evolution in “inverse direction" occurs as time evolution in
“forward direction" through the operator R;. Since these two maps are symplectic,
they conserve the Lebesgue measure. Table 3.1 shows whether systems satisfies
the conditions of paradoxes by Loschmidt and Zermelo.

The condition of paradox by Loschmidt is that the system has time-reversal
symmetry. In this thesis, a map 7 is called to have time-reversal symmetry when
the form of Ry o T is same as that of T~ o R by changing the sign of momentum.
Here, we distinguish “reversibility" and “time-reversal symmetry". As an example
which does not have time-reversal symmetry although it is reversible, the following

standard map [29, 98, 99, ] can be illustrated as such an example.
DPn pn — K sin x,,
T. = . 3.6.1
standard ( X, ) ( X + Pral ) ( )
The inverse map is such that
-1 Pn+1 | Pn+1— KSin(xn+1 _pn+1)
standard ( X4l ) - ( Xntl = Prsl ) . (3.6.2)

Then, when one changes the variable such as p — —p, the form of R; o Tandard
is not consistent with T aln darg © R1- Then, the standard map does not satisfy the
condition of Loschmidt (time-reversal symmetry).

In the case of tangent map [97], the time evolution is denoted as

Pn\ _ [ Pn + Kx,
Ttangent( X ) - ( X, + c tan {% (pn + Kxn)} ) (363)

The inverse map is such that

7-1 [ Prsi | _ [ —KXns1 + pusr + Ketan (252) (3.6.4)
et | X1 Xpi1 — ¢ tan (251) ' o
Then, the tangent map does not satisfy the condition of Loschmidt since R; o Tiangent
is not consistent with Tt;I}gem oRj.

In the case of multi Baker’s map [372],
(n-1,2x,3), 0<x<4,

B(n,x,y):{ (n+12x—1 %) %<x<1 (3.6.5)
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Table 3.1: Comparison among systems whether they satisfy the conditions of
Loschmidt and Zermelo.

Te ArsTe,Ar  Hamiltonian systems standard map tangent map  multi Baker’s map
Reversibility o o o o o
Loschmidt
(time-reversal symmetry
in the sense of o (satisfied) o X (not satisfied) X X
Ri:(p.g9)— (-p.q)
Zermelo o o o o o

(measure preserving)

the inverse map is given by

(n+112y), 0Sy<%,

-1 _ > 2
B (i’l,x,)’)— (n—l,%,Zy—l), %<y< 1 (366)
Note that there is an involution R’ instead of R; such that
R,(n, X, y) dgf (na 1 - Y 1- X), (367)

and it satisfies R’ o B = B! o R’. However, in multi baker’s map, one cannot
determine which variable has momentum dimension between x and y. That
means we cannot determine which represents moment among x and y. Then, we
can say that multi Baker’s map does not have a pair of momentum and position
(p,q) and this map does not express the equation of motion directly. Thus, in this
thesis, multi Baker’s map is not considered to have time-reversal symmetry in the
sense of Loschmidt (in the sense of changing the sign of the momentum p — —p).
Similarly, Arnold’s cat map and the tangent map [97] do not have time-reversal
symmetry although they are reversible. On the other hand, the map 7, A, and T\g,AT
have time-reversal symmetry in terms of p;y — —pj,p2 — —p>. In the case of
generalized Boole transformation (GB transformation) or super generalized Boole
transformation (SGB transformation), the map is not injective, so that they are not
reversal.

The condition of paradox by Zermelo is that the system satisfies the condition
of Poincaré’s Recurrence Theorem. That is, the system needs to preserve measure
[102, ]. For example, our maps T¢ar, T&AT Hamiltonian systems, Arnold’s
cat map [3 1], multi Baker’s map [31, 32], standard map [29, 98, 99, ] and the
tangent map [97] preserve the Lebesgue measure. Then, These systems satisfy
the condition of Zeromelo’s claim. Therefore, our maps 7 o, and T;AT satisfy the
conditions of paradoxes by both Loschmidt and Zermelo.

In above chapter, it is proven in GB transformations, SGB transformations or
ESGB transformations, that an initial density function converges to the invariant
Cauchy distribution and that the dynamical systems have positive KS entropy
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by showing the exactness for some parameter range. In this chapter to prove
the convergence of the initial density functions to the uniform distribution and
positivity of entropy rate, we have to show that the dynamical system is an Anosov
system [0]. To this end, we construct other forms of the symplectic map denoted
as T.9 Ar and Tg Ar derived from T A, to make the proof shorten. Then using the

homeomorphism H defined by (3.3.5), the map Topr : M def I§NA — M is
obtained from T;AT as
tiel 2t, — 2&(At)? tan(nt,) — s, mod Ly s |’ o
where x,, def (Sp, 1) € M. B
Notice that the Jacobian of the map 7 A is given by
0 1
J(xn) = 2re(AT)? | (3.6.9)
-1 2 - ZEld
cos?(mty,)

and it is not a constant matrix, and the case of constant matrices was studied by
Franks [ 104]. The linear instability condition (for at least one eigenvalue of the Ja-
cobian, its absolute value is larger than unity) for the map T&AT is straightforwardly
obtained as

e<0 or <eg, (3.6.10)

n(AT)?

and this condition is related to the condition that the map is an Anosov diffeomor-
phism (Anosov system). In the case of T, a., the local instability condition is the
same as that of (3.6.10).

3.7 Compactness and Diffeomorphism
In this section, it is shown that

* the domain M is compact and Tg,m is a diffeomorphism on M.

The domain I, , is homeomorphic to the circle § since we identify —5 + == 6N A

with %
so that M is compact. Next, we show that the map T A, is a diffeomorphism on

M. To this end, one needs to show that the map T o, is surjective, injective, and
smooth and that its inverse is continuous.

— A Then the domain M is topologically conjugate with a torus T2
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(Proof of surjective): For any point (s,+1,f,+1) € M, there is a point (s,,1,) € M
such that

(3.7.1)

{ Sn = 28pe1 +28(AT) tan(wspe1) =ty mod I, ,
Ih = Sp+l-

Thus, the map T"&AT is surjective.

(Proof of injective): We show that the map f&AT is injective by contradiction. Let
(sn.tn) and (s),,) be two points which cannot be identified on M. If one assumes
that the image (s+1,%,+1) is identified with (s .2/ ), then it holds that

n+l’
’
Sn+l = S,
Thus, t, = 1. (3.7.2)

Using 2t +2¢&(At)? tan(ntt) is finite for t € I, .. and (3.7.2), one obtains the relation
sn = s,. These results are in contradiction to the condition that (s,,1,) # (sy,1,,).
Therefore, the map T, a. is injective.

(Proof of smoothness): It is obvious that g, h g oh and deﬁned in (3.3.4) are

TR
. s o
continuous on M except for (s,t) where s = % — A ort = % AT Then

6N At

let us discuss the smoothness at % . Itis 0bV10us that g(r) = ¢ and are

continuous at f = £ — on =20 and that h(s, 1) = 2t + 2&(At)* tan(nt) — s and % are
continuous at s = % 6” AT similarly.
Then, let us discuss the contlnulty of h(s,t) and that of &7 ‘”‘ att = % — (SN];AT. From
the definition of dy A7, One obtains
h(s ——+6N“)—h(s,%—6’\’7’r“) = N(l 261;’“),
6N Ar 1 OnAr
Thus, (s -5+ ) - h (s, 5= = mod Is, . 0

Then, A(s,?) is continuous at ¢ = % - (SNT’AT on torus M. Since A(s,?) is an
odd function with ¢, one obtains ‘Z’ (s _14 o A’) = % (s,% - (SNTA’) Thus % is
continuous at t = = 6” 22, The map T_ L s also continuous on M. Therefore,

the map Tg,m is a diﬁeomorpmsm on M.

3.8 Proof of Anosov diffeomorphism for 7, eAT

In this section, we prove that the map ﬁ,AT defined by (3.3.4) is an Anosov
diffeomorphism for £ < 0, ﬁ < &. A point (sy,t,) of M is denoted as x, =
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(Su, ). The Jacobian of the map TE,AT is given by

0 1
J(xn) = ( | o 2mean? | (3.8.1)
cos2(mty)
where components of the Jacobian J(x,) are on R. According to [0, 31, , 1,

an Anosov diffeomorphism is defined below.

Definition 3.8.1 (Anosov diffeomorphism). Let M* be a compact manifold, || - ||
be a norm and f : M* — M* be a diffeomorphism. Consider the tangent space
T M* at each point x € M*. If f satisfies the all of the following conditions

(I) There exist the subspaces E' and E?, such that Ty M* = E¥ ® E¥,

(I) (Dyf)EY = EY ., (D:f)ES = E}

Sy (xy
(Il1l) There exist K > 0 and 0 < A < 1 determined by x and neither by & nor by
n such that
u n 1\"
ecrt =0l = K(5) lel (382)
_ 1\"
§eE; = (DfF el 2 K(Z) €1, (3.8.3)

then f is called an Anosov diffeomorphism.

The linear instability condition (for at least one eigenvalue of the matrix (3.8.1),
its absolute value is larger than unity) for the map 7, A, is

e <0, or &. (3.6.10)

n(AT)? =

The linear instability condition is related to the condition that the map T},AT is an
Anosov diffeomorphism for the map TE,AT.

We will prove that the map T;’AT is an Anosov diffeomorphism for £ <
0, ﬁ < &. This proof is based on the idea used in [29]. To prove this, all
the conditions (I), (II) and (III) in Definition 3.8.1 should be satisfied. To do so,
we first introduce definitions of cones L* and L~ and, then we have to show the
following Lemmas.

Definition 3.8.2. For any two dimensional non-zero vectoronTy M,x, € M,n € Z
a, = (a1(n),ax(n)) # O,
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define cones L™ and L™ to be

{(ar(n), ax(m)); [|J (xa)anl| > [lanll},
{(a1(n), a2 (n)); 19 (T, g %a) ™~ @l > Nlanll},

where || - || represents ||a(n)| = ,/a%(n) + a%(n).

Lemma 3.8.1. When the condition € < 0, ﬁ < g is satisfied, it holds that

L+(xn)
L™ (xy)

JOx)an € LY(Tonrxn),Ya, € L*(xp), (3.8.4)
This Lemma corresponds to the condition (7).

Proof. Tt follows from a simple calculation that a, ¢ L*(x,) and a, ¢ L™ (x,),
when ay(n) = 0 and a;(n) = 0, respectively. Then consider the case where
ax(n) # 0 and a;(n) # 0. The condition that a,, € L*(x,) in (3.8.4) is expressed by

ai(n) _ ne(At)? e > 2
+ ax(n) s*(nty)’ (Ar)?
a, €L (x,) { af(n) B C;;(A’;)z N : OT (3.8.5)
ax(n) cos2(nt,)’ :

Choosing a;+1 as J(xy)a, = (a1(n + 1),ax(n + 1)), one can rewrite the condition
that @, € L*(Toarxy) in (3.8.4) is expressed as

_ aj(n+1) >1— ﬂ.‘;‘(AT)Z e > 2 ;
i1 € L (Toncxn) = LY (as1) © { R o tnst) "(47(3.8.6)
ay(n+1) <1- cos2(mtyy41)’ e <0.

To prove (3.8.4), we show below that (3.8.5) implies (3.8.6).
Substituting a1 (n + 1) = ax(n) and ax(n + 1) = —a;(n) + 2 (1 - c’;iﬁ@jjz)) ar(n),
into (3.8.6), one has

aj(n+1) _ ar(n) _ 1 (3.8.7)
ar(n+1) —ay(n) +2 (1 _ me(Ar)? ) a(n) _ain) | 5 (1 _ me(At)? )

cos?(nty) ax(n) cos?(nt,)

Then, when the condition (3.8.5) is satisfied, the condition (3.8.6) holds since
it holds that inductively

2
cos2(mty) ax(k) m(AT)?°

ai(k) ne(AT)? v
oD < 1 - o)’ k>n+1, €<0.

{1——”8<A’)2 <alb) o0 Vkzn+l, &>
0<

Therefore the condition (3.8.4) holds. O
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Lemma 3.8.2. When the condition € < 0, ﬁ < g is satisfied, it holds that
J(nar) " an € L™ (T A %0), @y € L™ (x). (3.8.8)

Proof. The conditions a, € L™(x,) and J(x,_1) 'a, € L‘(i‘&Txn) in (3.8.8) are
expressed as

o) ooy oA g 2
— 2 s 29
a, € L (x,) & { Z;_EZ; B C‘;SSEZIT")‘QI) s < (’;(AT) (3.8.9)
() co(atyg) O ESD
and
def
a1 = J(xn 1) 1an eL” (T ATxn) =L" (xn 1)
a(n—1) ne(AT)?
o oD < 1- e for € > H(AT)Q, (3.8.10)
awnl) oy melA e <)
aj(n—1) cos2(mty_2)’ '

Substituting a;(n — 1) =2 (1 - %) ai(n) —ax(n) and ax(n — 1) = a;(n)

into (3.8.10), one can see the condition (3.8.10) holds when condition (3.8.9)
holds. .

Definition 3.8.3. Define a subset LL{ (xy) of L™ (x,) to be

(@, axm); -1 < 28 <o fore > 2.
LL  (x,) € () "A(38.11)

(@10, ax@):0 < 28 <1} fore <0.

From a simple calculation, it holds that
J(Xp-1) '@y € LLT (x4-1), Y@y € LLT (x). (3.8.12)

Lemma 3.8.3. For any point x, and for any integer k € 7Z > n, there exists a
deviation vector a,, such that

ﬂ J(xi)an € LL; (Xks1) @y € LL; (xp). (3.8.13)
i=k
Proof. We prove it by contradiction. We assume that
n
By 3k € Z 2 n"a, € LL (y,) sit. ]_[ JO)an ¢ LLY (yprv1).  (3.8.14)
i=k'
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One can obtain an orbit {y,,} including y, and y,» where n’ > k" + 1 > n. For
all points, there exists the cone LL[, so that there exists a vector A,» € LL; (yu).
Then one chooses Ax-,1 and A,, as

n'—1

def _ _
Apa S ] T 00Aw € LLT(es1) - (38.8),

i=k’+1
n’—1

def _ _
An ; 1_[ J l(yi)An’ € LLl (yl’l)a

i=n

Thus, l_[J(y,-)An € LL(yus1). (3.8.15)
i=k’

Equation (3.8.15) is contradictory to the (3.8.14). Therefore, Lemma 3.8.3 holds.
|

From Lemmas 3.8.1, 3.8.2 and 3.8.3, define LL™(x,) and LL*(x,) as follows
in order to prove that conditions (1), (II) and (11I) are satisfied.

Definition 3.8.4. Define a subset LL™(x,) of LL] (xy) to be

LL(x) < {(al(m, ax(m):ay € LLy (o). [ [ J(x)an € LLT(xien). 'k =

i=k
(3.8.16)
From Lemma 3.8.3 one can see that
J(xp)an € LL™ (Xy41), "a, € LL™(xy). (3.8.17)
Definition 3.8.5. Define a subset LL*(x,) of L*(x,) to be
LL* () ¥ (st 1 < 55 <O} fore > s (3.8.18)
{(al(n), ax(n));0 < Z;EZ; < 1} fore <.
From a simple calculation, it holds that
J(xp)a, € LL (x441), "an € LL*(xy). (3.8.19)

Lemma 3.8.4. When the condition € < 0
and (Il) are satisfied.

2 . . ..
s 7T < g is satisfied, the conditions (I)
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Proof. One can choose any eigenvector spaces E¥ and E? in LL*(x,) and LL™(xy),
respectively so that combining (3.8.16) and (3.8.18):

E"' c LL*(x,), ES C LL™(x). (3.8.20)

Combining (3.8.17), (3.8.19) and (3.8.20), one has that J(x,)E}, C LL"(x,+1)and
J (xn)Ejn C LL™(x4+1). Then, one can choose EY ., E} . inductively by

def def

E'  Z JO)EL, ES Z J(x)ES . (3.8.21)

Xn+1 n+l

The subspaces E} and E; are linearly independent by definition, from which it
holds that

T,,M = E' ®E; .
O

Lemma 3.8.5. When the condition € < 0, ﬁ < g is satisfied, the condition (III)
is satisfied.

def AT)? . def
Proof. Let us define a, = (1 - C’;jg(;j )) and the stretching rate o (x,,a,) =
n
2
% which can be rewritten as
n
a% + a% —4a,a1a; + 4a,%a§
O-(X}’b an) = 2 2 B
as +a;
aiaz a3
= 1 —-4q, 5 2+4a3ﬁ,
a; +a; az +a;

= 1+4q, (an sin’ ¢, — sin ¢, cos ¢n) ,

. . () :
where ¢, is defined such that sin® ¢,, = m and sin ¢, cos ¢, = %, -
n < ¢ < . Then, if a, € LL*(x,), then it holds that
def .2 . < O, g > ﬁ’
F(¢,) = a,sin” ¢,, — sin ¢, cos ¢, >0 . : OT (3.8.22)

There are two cases for €. The minimum value of o for each case is calculated
as follows.
. 2
(i) Case of ¢ > T
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From the condition that @, € LL"(x,) & -1 < % = cotg, < 0, ¢, is
defined in the range

T T T 3
—5 < ¢, < —Z,or 5 < ¢, < ZT(. (3.8.23)

Since F’(¢) = sin(2¢) (a;, — cot(2¢)) is positive in this range, it follows that

IA

F(¢) < F (-%) - F (%ﬂ) - %(an +1) <0,

So(xpay) = 1+ 2a(a,+1)>1+2 {1 - 7T8(AT)2} {2 - ﬂS(AT)z} )

Then by choosing K = 1, 1 = \/1 +2{1 — me(A1)?} {2 — ne(AT)?} > 1, one sees
that condition (3.8.2) is satisfied.
(ii) Case of € < 0,

For 0 < cot ¢, < 1, the domain of ¢, is

3
ST < g < —g,or% < by < g (3.8.24)
Since F’(¢) is positive in this range, one has that

3 Vs 1
F(¢n) F (_Zﬂ') =F (Z) = E(an -1)>0,

Lo(omay) > 1+ 2a(a,—1) > 1 = 2ns(A1)? {1 - 7T8(AT)2} .

\%

Then by choosing K = 1, % = \/1 —2re(A1)? {1 — me(A7)?} > 1, one sees that
condition (3.8.2) is satisfied. Besides, this relation about 1 (1 — 1-0as & — —0)
is equivalent to the fact that the Lyapunov exponent converges to zero value as
e — —0. o ,

Let us define the stretching rate o”’(x;,, a,) def I (TlTl’lAnT”);")a"“ = ”rlh); "l:ﬁg""”z

which can be rewritten as

, a% + a% —4day,_jajap + 4a/2_1a%
g ('x}’b a}’l) = 2 2 )
aj +a;
2
aap a
= 1-day 15— +4a)_ | 5.
aj +a; aj +a;

= 1 +4a,_; (a/n_l sin’ @), — sin ¢, cos qb;,) ,

s L2 4 L ;o amam
where ¢/, is defined such that sin” ¢;, = prrmuwI) and sin ¢, cos ¢;, = prmmE
n < ¢ < n. Then,if a, € LL™(x,), then it holds that
2
def .9 . <0, > ,
G(¢),) = @y sin” ¢, — sin ¢, cos ¢, { S0 s z((A)T.)z (3.8.25)
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There are two cases for €. The minimum value of o’ for each case is calculated
as follows.

(i) Case of € > ﬁ,

From the condition that @, € LL™(x,) & -1 < ZTEZ; = cot¢), < 0, ¢, is
defined in the range

3
—% <¢ < —%,or% <¢p<om (3.8.26)

Then, in the same way as above discussion, it holds that

G(¢,)
s (Xpan) 2 142 (@ +1) 2 1+2{1 - ns(A‘r)z} {2- HG(AT)Z} )

IA

1
E(an_l +1)<0,

Then by choosing K = 1, % = \/1 +2{1 - me(A1)?} {2 — ne(AT)?} > 1, one sees
that condition (3.8.3) is satisfied.
(ii) Case of € < 0,

For 0 < cot ¢;, < 1, the domain of ¢/, is

3
—37 < ¢, < —%,or% < ¢l < g (3.8.27)

Then, in the same way as above discussion, it holds that

1
0 @) 2 1+ 201 (@ne1 — 1) 2 1= 27e(A7)* {1 - me(AT)?} .

Then by choosing K = 1, % = \/ 1 - 2ne(AT)? {1 — ne(AT)?} > 1, one sees that
condition (3.8.3) is satisfied. O
We now arrive at the position to state the first main theorem in this chapter.
Theorem 3.8.1. Suppose that the condition € < 0, ﬁ < g is satisfied. The map

T Ar on M is an Anosov diffeomorphism.

Proof. From Lemma 3.8.4 and Lemma 3.8.5, the map T},AT on M is an Anosov
diffeomorphism. O

According to [3 1], if maps are Anosov diffeomorphisms, then the correspond-
ing dynamical systems are K-systems. Therefore Corollary below holds.

Corollary 3.8.1. Suppose that the condition € < 0, m < g is satisfied. Then the

dynamical system (M, Tg’AT, W) is a K-system with u being the Lebesgue measure.
In addition, (M, T, p+, 1t) has a mixing property.
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3.9 Proof of Anosov properties for T\S,AT

In this section, we prove that the map T;AT defined by (3.3.2) has the same

ergodic properties as an Anosov diffeomorphism for € < 0 or ﬁ < &. At the

beginning, we show that the map T&AT satisfies the conditions (7), (II) and (III) in
Definition 3.8.1 where M’ is not conpact. A point (pi(n),qi(n)) on M” is denoted
as X, = (p1(n),q1(n)). The Jacobian of the map T; A is then given by

_ ne(AT)? _ 2me(AT)
2 2
2cos2 8, cos2 6,

where 6, © {qu(n) + Atpi(n) — go — CAT (n + )} The linear instability

condition for the map Tg,AT is the same as that in (3.6.10).
Let us introduce a vector on Tx, M’ as follows.

Definition 3.9.1. For any two dimensional non-zero vectoronTx, M’, X,, € M',n €
Z

= (ay(n),a3(n)) # O, (3.9.2)
define cones I* and I™ to be

{(d(n), a5(n)); IV (X, )a’ 1> llazli},
{(a; (n), @y (m); 1 (Toa Xa) " all > llay |1},

where || - || represents ||a,,|| = | /a’lz(n) + a’zz(n).

To prove that the map T&AT satisfies the conditions (1), (II) and (III) in Definition
3.8.1, we have to show the following Lemmas.

" (Xy)
I (Xn)

Lemma 3.9.1. When the condition € < 0, —— p A AR < ¢ is satisfied, there is a subset
11*(X,) of I*(X,) such that

J(Xa!, € I (Top:Xy), Val, € 11H(X,) (3.9.3)
Proof. Let us consider a vector a, such that aj(n) # 0. The condition that

a), € I7(X,) is expressed by

a, €l*(X,) o A, ( 1 )) Bn(M)+Cn>O, (3.9.4)
aj(n) aj(n)
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where A,, B,, and C,, are defined as

A, E (1 - ”S(AT)Z)Z + (Ar)? (1 _ melbr)’ )2 -1,

cos2 0, 2 cos? 6,
AT\ [ 4dre(A AT)?
B, def (4 _ ne(AT) _ ne(AT) Iy ne(AT) ’ (3.9.5)
cos? 6, cos? 6, 2 cos? 6,
C, def (2ne(AT))? e ne(At)? 2 b
cos* 9, cos2 9,

For any n € Z and X,, € M’, if (3.6.10) is satisfied, then it holds that
A, >0B,>0,C, > 0, (3.9.6)

|{(Ar)? + 4} 28— o(acy?| ’

cos2 6
(A1)?

In this case, the condition (3.9.4) is rewritten as

a\(0) B, ~ B} ~4A\Cy  ~By+VBi —4A,C, ()

B2 —4A,C, = > 0. (3.9.7)

a cl*(X,) e <
" (%) as(n) 2A, 2A, a(n)
(3.9.8)
_B. /B2~ N YW
where =2 2121” HnCn o ZBut zli"n Al ),
Choosing a’ , as J(X,)a,  , = (a1(n + 1),ax(n + 1)), one sees that the condition

thata’ € l+(T8,ATXn) is expressed as

a’ ., € " ToprXn) = I (Xns1)

n+1
ai(n +1) B =By - \/Brzﬁ_l —4An41Chy1 =By + \/B,zl_H —4A54+1Cn41 B ai(n +1)
or
as(n+1) 24,41 2A041 as(n+1)

_BnJrl_ﬂB2 1_4An+lcn+l _BnJrl“'ﬂB2 1_4An+lcn+1
where o < o <0.

2A5+1 2An+1
Choosing a subset /7 (X,,) of [*(X,,) as

1 (X,) = {(a’l(n),a’z(n)); Z}—Enn; > 0}, (3.9.10)
2

and assuming that a5(n + 1) = 0 and a;, € [I7(X,), one has that

ne(AT)? ne(AT)?
n+1) = At|l - ———]d] +(1- ; =0,
(12(71 ) T ( 7 cos2 Gn) al(n) ( cos2 6, (12(1’1)
ne(AT)?
all(n) _ (l T cos2 6, ) <
a’ (I’l) B _ me(Ar)?
2 (1 2c0s2 6, )
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’(n)

This is contradictory to —=s > 0. Then if a; € II*(X,), then aj(n + 1) # 0.

Substituting
dn+1) = ( 7:)(8%22) d (n )—Z’T;S—gAgﬂa;(n), (3.9.11)
dn+1) = Ar (1—;8(()AZT;2) 'l(n)+( %ﬁ?z) dy(n) (3.9.12)
into %, one obtains
Gy (120 ao - )
A e (1 2 a1 - ST o)

(1 _ ﬂE(AT)z) aj(n) _ 2ne(A7)

cos? 8, | a5(n)  cos? 6,

= Ar (1 - me(AT)? 1(n) 1 xe(AT)? (3.9.13)
2cos? 6, 2(11) cos2 6,

>0 a), €ll*(X,) c I"(X,) holds, then it holds

Here, if the condition that 'E ;
2

thatfors<0,m <e

(1 _ RS(AT)Z) aj(n) _ 2ne(AT)

aj(n+1) cos? 6, | ay(n) cos2 6,
1 _ ) ’ + +
ay(n+1) - At (l - ;Ts(AZT)Z) ai(”) (1 - 71'8(?7‘)2) >0=a,,, €lI"(Xns1) C I (Xn41).
cos~ by az(n) cos- 6
Then, if a;, € I1I"(X,) C I7(X,), then @), € II"(Xpy1) C 1T (Xnt1). |

Lemma 3.9.2. When the condition & < 0, m < & is satisfied, there is a subset
117 (Xy) of I7(X,) such that

J(Xu-1)"'a, € UT(T A X0)," @), € 17 (X,). (3.9.14)

Proof. Let us consider a vector a;, such that a/(n) # 0. The condition a;, € ["(X,)
in (3.9.14) is expressed as

a, el (X,) & ||a;,_1||2—||g;||2 > 0,
& A (al—(n)) = B (a(n))JrC” 1> 0

a(n) a3 (n)
a'(n) Bn—l_ﬂBn 1 —4An-1Cn-1 Bn—l"'ﬂBn_] —4An-1Cn-1 al (n)
S Zw A, or A, U]
(3.9.15)
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=B —4ACo Buot (B2 44, 1Coy

<
2A,-1 2A,-1
The condition J(X,_1) 'a, € l‘(Tg‘éTXn) in (3.9.14) is expressed as

where 0 <

@, C JX)a, e F(T X0,

e lla,_,lI* - IIan_1||2>0

ai(n -1 Bn» — \/Brzl_z —4A,2Ch 2 Bn> + \/B,Zl_z —4A,2Ch 2 ai(n -1
an-1) 24, or 24, RACED)
(3.9.16)
Bua—+|B% —~4A,_2Cp B,_ JB —4A,_2C)
where 0 < —— ;AZH 2 il 2A,,2 2
Choose a subset /1] (X,,) of I7(X,) as
- ’ ’ 1( )
1 (X,) = {(a)(n),ay(n)); ( ) <0 (3.9.17)
dy

It is obvious that for a;, € I (X,), it holds that a)(n — 1) # 0 as follows. If
a, € Il (X,), then substituting
ne(AT)? 27T8(AT)
cosZ @ —1) )+ e G219

aj(n—1) = (1 -

n—1

=1 = =ae 1= PO gy o 1 - 2T

2co0s? 6,1 cos2 6,1

) dy(n),  (3.9.19)

into aj(n — 1) and a’(n — 1), one obtains

(1 _ re(AT)? ) aj(n) 4 2ne(AT)

an-b o O 2?? I s ayn—1) #0.
GO a1 ) i+ (- )
(3.9.20)
Therefore, it holds that a;, € [ (X,) C [7(X,) = J(Xo1) e, = a _, €
lll_(Xn—l) - l_(Xn—l)- o

Lemma 3.9.3. For any point X, and for any integer k € Z > n, there exists a
deviation vector a,, such that

n
]—[ J(X)al, € 17 (Xps1), @, € 15 (X,). (3.9.21)
i=k
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Proof. We prove it by contradiction. We assume that

W, 3k € Z = n"a, € lI;(¥,) s.t. ]_[ J(Y)al, & 17 (Yers1). (3.9.22)
i=k’

One can obtain an orbit {Y,,} including Y, and Y, where n’ > k" + 1 > n. For all
points, there exists the cone I/, so that there exists a vector A, el I (Y,/). Then

one chooses A’k,+1 and A/, as
def n’—1
’ € - ’ - ..
Ay =T A el () - (3914,
i=k’+1

n’'—1
A Y HJ‘I(E)A;Z/GIZI‘(Y”).

Thus,
[ [700A;, €t (Vi) (3.9.23)
i=k’
Equation (3.9.23) is contradictory to the (3.9.22). Therefore, Lemma 3.9.3 holds.
|

From Lemmas 3.9.1, 3.9.2 and 3.9.3, define [/~ (X,,) and /I*(X,,) as follows in order
to prove that the conditions (1), (II) and (III) are satisfied.

Definition 3.9.2. Define a subset 117 (X,) of lI; (X,,) to be
— def ’ ’ ’ — . ’ - A
1 (X,) = {(al(n), ay(n)); a,, € 1] (X,,),l_l J(Xi)a,, € 1] (Xis1), 'k > n}. (3.9.24)
i=k
From Lemma 3.9.3 one can see that
J(X)a, € 11" (Xui1), a, € 117 (X,). (3.9.25)

Definition 3.9.3. Define a subset 11*(X,,) of I*(X,,) to be

ai(n
1 (x,) < {(a; (n).dy(n)); ﬁ > 0} . (3.9.26)
as(n)
From a simple calculation, one sees that
J(X)a, € 11T (Xyi1), "al, € 1IF(X,). (3.9.27)

Lemma 3.9.4. When the condition € < 0, ﬁ < g is satisfied, the conditions (I)
and (Il) are satisfied.
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Proof. One can choose any eigenvector spaces EY and E} in [I7(X,,) and II™(X,,),
respectively so that combining (3.9.24) and (3.9.26):

EY CII*(X,), Ey C U7 (Xy). (3.9.28)

Combining (3.9.25), (3.9.27) and (3.9.28), one has that J(X,)E} C [I"(X,11) and

J(Xp)Ey C 1I"(Xys1). Then, one can choose Ey Ey  inductively by
def def
EY,, = JXDEY, Ey, = J(XER,. (3.9.29)

The subspaces Ey and E are linearly independent by definition, from which it
holds that

Tx,M = Ey ®Ey .
O
Lemma 3.9.5. When the condition € < 0, ﬁ < g is satisfied, the condition (III)
is satisfied.
def ||J(Xn)ayl*

Proof. Let us define the stretching rate o (X, a,) = TP which can be
rewritten as "

(An + D)a? + Byddy + (Cy + al}
” ”
al + a2

72 ’ 12
| 414, )

o(Xp.a,) =

= 1+A,
1) ” non ”? ) ”
Cll + Clz al + az al + Clz

= 1+ A, cos? 5,1 + B, sin $n cos 5,1 + C, sin’ an
a(n) as(n)
aiz(n)+aéz(n) ’ aiz(n)+aéz(n)

— 7 < ¢ < . Then, if @, € 1I*(X,), then

where ¢, is defined such that cos® ¢, = sin? ¢, = and
aj(may(n)

sin @, cos ¢, = —st2
¢n ¢n aiz (n)+a§2 (n)’

~ ~ ~ ~ ~ 2
F(¢n) def A, cos? ¢n + B, sin ¢, cos ¢, + C, sin® 0, >0, <0, ——=<¢
7(AT)?
(3.9.30)
a’(n)

2o 0, the variable ¢ is defined on (-, —7)U (0, 7). There are two
2
cases for X,,. The minimum value of o for each case is calculated as follows.

and since
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The derivative of F(¢) is rewritten in
F'(¢,) = (Cn— Ay)sin2¢, + B, cos2¢,

Cn - An . 2~ Bn 2“‘
G B G oA

[(Cn — A+ Bﬁ] [Pn sin 26, + O, cos 2(;,1]
[(Cn - A,,)2 + B,%] >sin (25,, + {/7”)]

[(C. — An)* + B;]

where P,, Q, and J are defined by
def Cn - An

P, = , 3.9.31
(G- A+ B (3950
def By,
n = , 3.9.32
¢ (Cy — A,)? + B? ( )
~ Qn ~ T
g, = Lhine ( > 2) . (3.9.33)
(i)Caseof P, >0 C, > A,
It holds that
- Qn - T
tamﬁ,,:P— >0=0<y, < 5 (3.9.34)

The variable ,, depends on X, noton a,. Inthiscase, F (¢,) increases monotonously

for - < ¢ < —”W” and for 0 < ¢, < = 2‘/'” and decreases monotonously for

L‘/'" < ¢y < —7 and for i ‘//" < ¢, < Z. Then the candidates for the minimal
Value of F(¢y) for 7T < b < —Zand 0 < Pn < 5 are

F(-m) = F(0) = Ay, (3.9.35)
F (—g) - F (g) - C, (3.9.36)

In this case, C, > A, > 0. Then, the minimal value of o (X, a),) by varying the
vector a,, is obtained as 1 + A,. With this minimal value and A, > 0, one has

c(Xna,) > 1+A,

2 3.9.37
> {1 -re(arP) + (A {1 - 2B (3.9.37)
(ii) Caseof P, < 0 & C,, < A,
It holds that
- Qn T -
tany, = o <0= ) <y, <O0. (3.9.38)

n

83



In this case, F(¢,) decreases monotonously for —r < ¢, < —1 — ﬂ and 0 < 5,, <

'”” and increases monotonously for —m — ﬁ <¢<-— 5 and — ‘”" < n < Then

the candidates for the minimal value of F (</)n) for -1 < ¢, < -7 and 0 < ¢n
are

_ _% — _@ 2¢n ﬂ ﬂ 2¢n
F(7T 2)—F( 2) A, cos SlI’12C082+CSIH >

From A,, > C,, > 0, it holds that

F (—7r - ‘%) > C, — B, sm%cos% > Cp,, " sing, <0,B,>0. (3.9.39)

Then, the minimal value of o (X, a;,) by varying the vector a/, is obtained as 1+ C,,.
With this minimal value and C,, > 0, one has

o(X,,a,) > 1+C,
> {2re(AT))? + {1 - ne(A)?} > 1. (3.9.40)
Thus from (3.9.37) and (3.9.40), by choosing
K =1,
L \/{1 — re(A2} + (a2 {1 - %A”z}z . (3941
L=

\/{27r$(AT)}2 + {1 - 7T8(AT)2}2

one sees that condition (3.8.2) is satisfied. Besides, this relation about A (1 — 1-0
as € — —0) is equivalent to the fact that the Lyapunov exponent converges to zero

value as ¢ — —0.

def |T7NTZY_X)all)? -1 2
Let us define the stretching rate o’(X),, a, et | (ﬁaAT”z) AT _ 1 (H)annlz)a"”

which can be rewritten as

(A1 + 1)a’12 = By1ajd + (Cyo1 + 1)(1’22

O-I(Xn, a;l) =

72 7”2
Cll +612
= 1+ A ]a—,lz B ﬂ_FC I ‘/22
= n— n—
2+a/2 /2 +a/2 /2 +a/2

1+A,4 cos? ¢,, — B,,_; sin gb,, cos gbn + Cn_1 sin’ gb,,
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ap(n) as(n)
aiz(n)+a§2(n) ’ aiz(n)+a§2(n)

— 7 < ¢ < . Then, if a, € 17 (X,), then

where ¢, is defined such that cos® ¢, = sin ¢, = and
aj(n)ay(n)

sin ¢, cos ¢, = —sr2
¢n ¢n aiz (n)+a§2 (n)’

G(an) def A1 cos? 5,, — B,_;sin an cos 5,1 + C,_; sin’ (Zn >0,e<0, <&

n(AT)?
(3.9.42)
aj(n)

2 < 0, the variable ¢ is defined on (=3,0) U (3, 7). There are two
2

cases for X,,. The minimum value of o’ for each case is calculated as follows.
The derivative of G(¢) is rewritten in

and since

(Cn—l - An—l) sin 2511 — B, cos 25}1
[(Cn—l - An—l)2 + B,Zl_l] [Pn—l sin 25}1 — Qp-1 €08 25}1]

[(Cn_l — A1)+ Bﬁ_l] [sin (25,, - {/7”_1)]

G'(¢n)

where P,_;, O,_1 and z; are defined by

Cho1 — Ay
Py & A (3.9.43)
(Cn—l - An—l)2 + Bn—l
def B,
el = , 3.9.44
Q : (Cn—l - An—l)2 + Brzl_l ( )
~ On-1 ~ ( Vs 77)
tany,_.1 = — Uy -——,=). 3.9.45
anyy-1 Pn_llﬁle ) ( )
(i)Caseof P,_1 20 Cy1 = A1,
It holds that
anig, = 2 5 050 < gy < g (3.9.46)
n—1
The variable 1;,1_ | depends on T;&TXn = X,-1 not on a,. In this case, G((};n)
increases monotonously for -5 < ZJ” <=3+ % and for 5 < bn < T+ % and

decreases monotonously for —5 + w’;‘ < ¢, < 0 and for 7 + ‘/’”2“ < ¢, < n. Then

the candidates for the minimal value of G(¢,) for -7 < én < 0 and 7 < fn <
are

G(0) = G(r) = 4, (3.9.47)
G (—%) e (g) - C,. (3.9.48)
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In this case, C,, > A, > 0. Then, the minimal value of 0”'(X,,, a,) by varying the
vector a,, is obtained as 1 + A,,. With this minimal value and A, > 0, one has

' (Xpal) > 1+A,

2 3.9.49
> {1 - ﬂs(AT)2}2 + (A7)? {1 - %AT)Z} ( )
(ii)Caseof P,_.1 <0 C,_1 < A1,
It holds that
tan y,_; = Ot —g < Yn1 < 0. (3.9.50)
n—1
In this case, G(¢,) increases monotonously for l/’" L < ¢, <0and 7r+”;"‘1 <gp<m

and decreases monotonously for -5 < bn < ‘/’” tand § < bn < T+ ‘/'" L. Then

the candidates for the minimal value of G(¢,) for -3 < bn <0 and 7 < by < T

are

_ - -1 . —1 -1 . -1
G(ﬂ‘”’;l):F(‘”gl):An_lcosW"T_B_1‘”"2 Z "-IS“‘MT'

From A,_1 > C,—1 > 0, it holds that

Yn-1 l/’nz—l h—1, . sin l;n—l <0,B,1 >0.
(3.9.51)
Then, the minimal value of 0’(X,,a,) by varying the vector a,, is obtained as

1 + C,_;. With this minimal value and C,,_; > 0, one has

G (71 + %2—1) > C,_1—B,_1 sin

0"(Xn, a;l > 1+C, (3.9.52)
> {2ne(AT)} + {1- 7T8(AT)2}2 > 1 o

Thus from (3.9.49) and (3.9.52), by choosing

K = 1,

2
| . \/ {1 - ne(ArP} + (Ar)? {1 - %“2} . (3953)
7 = min
\/{27T8(AT)}2 + {1 - ﬂS(AT)2}2

one sees that condition (3.8.3) is satisfied. O

We now arrive at the position to state the second main theorem in this chapter.
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Theorem 3.9.1. Suppose that the condition € < 0, ﬁ < g is satisfied. The map

Tenr on M’ has the same ergodic properties as an Anosov diffeomorphism.

Proof. From Lemma 3.9.4 and Lemma 3.9.5, the map Tg,AT satisfies the conditions
(1), (I1) and (III) in Definition 3.8.1 where M’ is not conpact. It is obvious that
the map Tg Ar 1S a dlffeomorphlsm on M’. The domain of Tg At is not compact.
However, the map Tg Ar is topologically semi-conjugate with Tg Ar through the
transformation H. That is for any orbit {(p(n),q1(n))}, there exists at least one
corresponding orbit {(s,,#,)}. Therefore, the dynamical system (M’, fg,AT, ) has
the same ergodic properties as (M, T’g,AT, . O

Similar to the case of i,AT, Corollary below holds.

Corollary 3.9.1. Suppose that the condition € < 0, ﬁ < g is satisfied. Then

the dynamical system (M’, T\g,AT, W) is a K-system with the Lebesgue measure u. In
addition, (M, T; ar, n) has a mixing property.

A possible physical interpretation is as follows. The Lebesgue measure on R is an
infinite measure and not a probability measure.

3.10 Convergence of initial density functions for Anosov
diffeomorphisms

The following theorems give the proof of convergence of initial density func-
tions to the uniform distribution and positivity of entropy rate for certain parameter
ranges.

Theorem 3.7.1. Suppose that the condition € < 0, ﬁ < g is satisfied. The map

T Ar on M is an Anosov diffeomorphism.

Theorem 3.8.1. Suppose that the condition € < 0 < g is satisfied. The map

’ (A n(Ar)?
T&AT on M’ has the same ergodic properties as an Anosov diffeomorphism.

Although Gallavotti assumed chaotic hypothesis [0, 91] in many-particle sys-
tems, we have proven directly for the systems with few degree of freedom that
one of them is an Anosov system and that the other has the same ergodic prop-
erties as an Anosov system when the condition (3.6.10) is satisfied. According
to Arnold and Avez [31], all Anosov diffeomorphisms are K-systems. Thus they
have the mixing property. Therefore the dynamical systems defined as the triplet
(M, T;’AT, w) and (M’,T¢ a7, 1) have the mixing property where u corresponds to
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the Lebesgue measure. In general, the mixing property yields a relaxation process.
Then we adapt this general scenario to our case.

According to Gallavotti [6, 91], an map TE,AT or Tg,m has a unique probabil-
ity distribution (SRB distribution) on phase space M or M’, respectively. The
Lebesgue measure u is an invariant measure for i,AT on M and for /T\g,AT on M’'. In
addition, it is obvious that for every measurable partition { subordinate to unstable
manifold, the conditional measures of the Lebesgue measure { ,ui} is absolutely
continuous with respect to the Lebesgue measure [23, 37]. Then the uniform
distribution derived from the Lebesgue measure is the SRB distribution.

A convergence to the uniform distribution is proven for (M, T&AT, ) and
(M, T;,AT, u) as described above for any initial density function defined except
for a zero volume set [6] when the condition (3.6.10) is satisfied. In particular,
the map T&AT has time-reversal symmetry. Thus, for the map TS,AT which satisfies
the condition of time reversibility and measure preserving, a convergence to the
uniform distribution is proven.

In addition to this, correlation functions decay exponentially [6, 91, 94, ,
]. In other words in the regime, relaxation occurs, such that

p(s.1) = n(s)n(), (3.9.1)

where p represents a density function on M and 7 represents the one dimensional
uniform distribution defined on /s, ,, .

For any orbit {(p(n), q1(n)) }nez of T\&AT, there exists at least one correspond-
ing orbit {(s,, ;) tnez of T&AT since the map T;’AT is topologically semi-conjugate
with TS,AT. Then, for the corresponding orbit {(pi(n),qi(n))}nez, time series
{eAt tan(zs,)},ez obey the Cauchy distribution when {(s,,)},cz obey the uni-
form distribution as N — oo and have mixing property. According to Ibragimov
[107], if the stationary random process {x; } satisfies the strong mixing condition,
then the sequence of distribution functions

X1+x2+ -+ X,
By,

Fu(z) = P{ — A, < z} (3.9.2)

where A, and B, are normalizing constants, can only converge to a stable law.
Then in the dynamical system (M’, T\&AT, W), any initial density function with p;
defined except for a zero volume set converges to a stable law. In addition from
Theorem 3.9.1, any initial density function relaxes to the uniform distribution
defined on (R X I, . ) \I"".
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3.10 Lyapunov exponent

Let us discuss the Lyapunov exponent of TE,AT. In the following, we consider
the case in which N is large enough so that one can identify Is, ,. as (—%, %] and
the case in which the condition (3.6.10) is satisfied. Since the Lebesgue measure is
the SRB measure one can obtain from the Pesin’s identity [108] the Kolmogorov-
Sinai (KS) entropy hKS(T&AT) (entropy per unit time) [109] for almost all initial
points as

esTonr) = [ 1ot (DTl e (3.10.1)
M

where hgs(Te A7) is positive since T¢ ar is an Anosov diffeomorphism.

According to Kac [93] and Chrikov [110], it cannot be said that the relaxation
always occurs monotonically even though the system has mixing property. How-
ever, it is cosidered that the time average of entropy production rate is equivalent to
the KS entropy and there are cases in which by assuming appropriate conditions,
the KS entropy is consistent with the time derivative of the entropy [29, 95, 96].

In calculating hKS(YN’&AT), one needs the eigenvalue corresponding to the un-
stable direction expressed by y(1),7 € I, ,. with

| y-(¢), whene > ﬁ,
y(0) = { (), when e <0, (3.10.2)
o ne(AT)? ~ re(AT)?\ ~
v+(t) = 1 cos2(n1) + \/(1 cosz(m)) 1, (3.10.3)

where hg S(i:,Ar) is equivalent to the positive Lyapunov exponent A(g, A1) due to
the Pesin’s identity [ 1 08]. To obtain an explicit formula of the Lyapunov exponent,

one substitutes (3.10.3) into det (DT&AA Eu).
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(i) in the case of € > the Lyapunov exponent is denoted as

_2
n(AT)?’?

1 2|
AMe,AT) = / log|1 — BT \/(1 - ”E(Ar)z) —1|dr

cos2(nt) cos?(nt)

= /17 log [cos?(nt) — me(AT)* — \/(COSZ(M) - 7T8(AT)2)2 — cos*(nt)| dt
- /? log |cosz(7rt)| dt
= /lz log |re(AT)? — cos?(nt) + \/(cosz(mf) - ﬂs(AT)2)2 - cos4(7rt)l dt

1
—/210g|c0s2(7rt)|dt

1 1

/2 log |c052(m) - 7T8(AT)2| dt — ‘/7 log |cos2(7rt)| dt

2 ne(AT)? 2
+[ log(l + \/1 - (1 - Cosz(m)) )dt

1
2

D=

Nl—=
o] —

log [27T8(AT)2 -1+ 2\/7T8(AT)2 {re(AT)? - 1}]

2 ne(AT)? 2
+[ log(l + \/1 - (1 - Cosz(m)) )dt

1
2

(3.10.4)

90



(ii) in the case of € < 0, the Lyapunov exponent is denoted as

1

1 2 I
Ae, A7) = / “log|1 me(An)® | \/ (1 - ”S(AT)z) ~1

- dt
cos2(nt) cos?(nt)

/ log |cos?(nt) — me(AT)? + \/(cosz(m) —~ 7T8(AT)2)2 - cos4(7rt)l dt

1
2

1
—/210g |cosz(7rt)|dt

=

2 ne(AT)? -2
+ /_% log(l + \/1 - (1 - cosz(m)) )dt

log ll — 2e(AT)? + 24/me(AT)? {re(AaT)? - 1}]

2 ne(AT)? -2
+/_ log(l + \/1 - (1 - cosz(m)) )dt

2 2 2 2 2
/ log|cos (nt) — me(AT) |dt —/ log |cos (m)|dt

=
| —

1
2

(3.10.5)

From (3.10.5), in the condition such as || < 1, it holds that

log ll —2ne(AT)* + 2\/7T8(AT)2 {re(AT)? - 1}]

(3.10.6)

= 0 (—27T8(AT)2 + 2y/-7e(AT)? + 7T282(AT)4) ,

and that

—21e(AT)? + 24/-me(AT)? + n2e2(AT)* = 0(|&2). (3.10.7)

Then, it holds that in the condition such as |¢| < 1, we have
log [1 —2ne(AT)? + 2\/7T8(AT)2 {re(AT)? - 1}] = 0(|6|%). (3.10.8)

1 )
In terms of le log (l + \/1 - (1 - ”S(AT)Z) ) dt, it holds that
-3

cos2(rt)
1= (1 - =02 ) 2o (1)}
cos2(nt) - €

-2
1og(1+\/1—(1—gjs<;‘(22)) ) - 0
(3.10.9)
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Thus, from Equations (3.10.8) and (3.10.9), when 0 < —& < 1, it holds that
A, AT) = O(lg|?). (3.10.10)

Therefore, the critical exponent of Lyapunov exponent v is % as & — —0. The value
of the critical exponent is same as those of GB, SGB and ESGB transformations.
Then, there is the possibility that we can apply intermittency route to chaos to our
maps.

Since it is not necessarily that such an expression is simple enough, we assume
the following so that an explicit expression is analytically obtained.
(Assumption): one can obtain the equivalent value of (3.10.1) if one substitutes
(cos*(nt)) = 1/2 into cos*(nt) in Equations (3.10.4) and (3.10.5) .

Under this assumption, Equations (3.10.4) and (3.10.5) can be integrated as,

2 2_
log [27‘[8(AT)2 -1 +4,/re(AT)? {7T8(AT)2 — 1} + 4ﬂ8(A228;[Zf)(2A_Tl) 1} , €> ﬁ,
/1(8’ AT) = o) 5 5 471'8(AT)2{7T8(AT)2—1}
log |1 = 2ne(AT1)” + 44/ne(AT) {7T8(AT) - 1} + T 2ne(Ar)? , €<0.
(3.10.11)

Figure 3.3 shows the comparison between the numerical result and the analytical
formula of the Lyapunov exponent. One sees that the numerical result is consistent
with the analytical formula.

6

£ 5]

()

c

2 4|

)

> 3

o

c

2 2|

©

T
0 ‘ L ‘
-10 -5 0 5 10

€

Figure 3.3: Numerical calculation of Lyapunov exponent (red circle) and analytical
formula (lines) in the case of AT = 1. A solid line corresponds to A(e, A7) fore < 0
and a broken line corresponds to & > 7% The iteration number is 10*. The initial

deviation vector and point are as follows: v; = %, v = % and (s,1) = ( % % .
2

A vertical line corresponds to & = £.
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3.11 Superdiffusion

Superdiffusion is a phenomenon in which the variance o-2(n) grow of order
n”,y > 1. That means that for a density function P(x,n) [111] its variance

o(n) &f / (x = (x))* P(x,n)dx (3.11.1)
diverges of order
o?(n) < n?,y > 1. (3.11.2)

For time series {p,},- . superdiffusion is also defined by using mean square
displacement <r2(n)> [112] defined by

(r}(n) = {(pa = P0)?). (3.11.3)

When mean square displacement <r2(n)> obeys the following relation <r2(n)> oc
n?,y > 1, we call superdiffusion occurs.

Here superdiffusion is a phenomenon which cannot be explained by the Cen-
tral Limit Theorem and can be observed in various physical systems such as
astrophysics [ 1 3], rotating flow [| 14], hydrogen in Vanadium [! 5], dense gran-
ular media [!16] and ultracold atoms [117]. As the model of symplectic map
in which superdiffusion occurs, standard map is known. The standard map is
the most famous chaotic model associated with a classical Hamiltonian system
in which one can observe the coexistence of the chaotic sea and KAM tori for a
finite parameter range [9%]. Then, the standard map is not ergodic for the whole
domain [99]. It means that the measure of sets of points is less than unity in which
chaos occurs. From the viewpoint of the time evolution, lots of works reported
that superdiffusion occurs in the standard map due to the coexistence of chaotic
regions and KAM tori [29, 98, 99, ]. This phenomenon is referred to be, not
perfectly chaotic superdiffusion [100].

From the viewpoint of the spacial structure, the standard map has a periodic
potential and Hamiltonians with periodic potential appear in solid surfaces [| 18]
and quantum chaos [ 19].

3.11.1 Distribution yielding superdiffusion

As a preparation for the following discussion, first we consider the such situa-
tion that the probability variable {x, } 7 | are independent and identically distributed
in accordance with the Cauchy distribution whose scale parameter is y and median
is 0. According the the Generalized Central Limit Theorem [20], it holds that for
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the time series {x,},° |,

n

Zxk—An

k=l 1 i) S(a,ﬁ,’)’,o) asn — OO’
ne 0 O<a<l ° (3.11.4)
A, = n*Jlog (gox(%)) a=1
nE[x] l<a<?2
n
P
(i) in the case of 0 < @ < 1, the term k :li neither converges to certain value nor
diverges. Then the order of this term is denoted as
o> x|=0(n). (3.11.5)
k=1
Thus, one has that
" 2
oD x| |=0(n). (3.11.6)
k=1

.oy _ . ~ 1 . .
(ii) in the case of @ = 1, since the term J log (gox(;)) corresponds to the imaginary
part of characteristic function and the characteristic function of the Cauchy distri-

bution is real number, then A,, = 0. Thus, the order of Z Xy is denoted similarly

as ; k=t
0 Zxk) = 0(n)
e . (3.11.7)
) Zxk) = 0(n?
k=1

(iii) in the case of 1 < @ < 2, one can always consider the case in which the mean
value E[x] is removed. Then, one can apply the case (i). Thus it holds that
2

- o(n%). (3.11.8)

n

S

k=1

0

Therefore, from Eq. (3.11.7), the following relation holds.

<(i xk)2> o n’. (3.11.9)

k=0
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Here, we consider a dynamics define by p,+1 = p, + x, where {x,} are i.i.d and
in accordance with the Cauchy distribution. At that time, from (3.11.9) the mean
square displacement <r2(n)> of p, defined by (3.11.3) can be rewritten as

(rPm) = ((pa=po)?)

n—1 2
<(Zn) >ocn2, (3.11.10)

k=0

Therefore, it shows that superdiffusion occurs. In my dynamics, if the local
instability condition is satisfied, variables s, = g1(n) + %pl(n) —qo(n) — % p2(n)
obeys the uniform distribution. By considering the case that the number N is large
enough in (3.2.3), we can consider that the variable s, is uniformly distributed
1

in (_5’5 . Then, by assuming that the variable {u, = —&Arttan(rs,)}, are
independent, it can be shown why superdiffusion occurs when local instability
condition is satisfied.

According to the above description, we discuss the mathematical structure
which connects an Anosov diffeomorphism with superdiffusion. In what follows,
we focus on the map T A Or T\&AT and on the distribution of the momentum p;. It
will be shown that p; is represented by the sum of variables obeying the Cauchy
distribution.

In detail, since the map Tg,m is topologically semi-conjugate with T&AT, for
any orbit {(p(n), q1(n))},ez, there is at least one corresponding orbit {(s,,,) }nez.
In addition since points {s,},cz obey the uniform distribution and have mixing
property, points {u; = —&(At)tan(nsy)}rez obey the Cauchy distribution [49, 36]

fu) = 1_learl (3.11.11)

7 (eAT)? + u?’

and also have the mixing property. Similar to above discussion, Maryland trans-
formation is known as the example in which the tangent function and the Cauchy
distribution appear [120].

Figure 3.4 shows the distribution of {uy};_, for single orbit where n = 10° at
e = 0.65, At = 1 (where the local instability condition is satisfied) and N is large
enough. The function p(x) represents numerically obtained distribution and p*(x)
shows the distribution defined in (3.11.11). Numerically obtained function p(x) is
consistent with the theoretical function p*(x). This numerical result ensures that
the variables {u; } obey the Cauchy distribution defined by (3.11.11).
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1e-01
1e-02 |
1e-03 ¢
1e-04
1e-05 |
1e-06
1e-07 | 1
1e-09 ‘ : :
-4e+03 -2e+03 0e+00 2e+03 4e+03

x = up = —eAT tan(msy)

P (@)

Figure 3.4: Distribution of {u;} at € = 0.65 and At = 1. The function p(x)
represents the numerical result and p*(x) represent theoretical result defined by
(3.11.11).

From (3.11.11), we can obtain a distribution of p; as follows. Since the
n

momentum p; is expressed by pi(n) = p1(0) + Z uy, the density function of

k=1
{p1(n)} uniquely converges to a stable law [107]. For a fixed n, if {ux};_, are

. e def
independent when the number of ensemble m, is infinity, then {p;(n)}ensemble =

{p1(n,i)} obey the distribution

Fprm) = ~—21 G.1112)
@ +p

where i is an index of each initial point and «, satisfies @, = |n(¢At)|. Consider

the case that m, is finite. With (3.11.12), one has that {y &ef P1(1) /[T nm, }ensemble
obey

( ) B 1 |an|‘\/0'n,me

T R0+ (VTP

where /07y, is a variance obtained from the finite number of ensemble data

{p1(n, i)}l."iel. Figures 3.5 and 3.6 show the density function g(y) and the numeri-

cally obtained density function G(y) at At = 1,& = 0.65 > % and € = -0.1 < 0,

respectively where y represents {y; = p(100,i)/+/T100m, }i”fl. The number of

initial points is m, = 10°. In Figure 3.5, fitting g(y) to the data using least square

method, one obtains a fitted parameter @ as @ = 68.5 ~ 0.65 x 100. In Figure 3.6,

one obtains |a| = 12.8 ~ 0.1 x 100. If {u;} are independent, then @ = 65, 10,
respectively.

(3.11.13)
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Therefore, for £ < 0, ﬁ < g one can see that {p }ensemble Nearly obeys the
Cauchy distribution in the sense that {u; } are almost independent.

1e+01 ;
Mo Gly) ——
1e+00 F 9ly) = — 1

1e-01 b
G(y) 1e-02 L
gly) 1008 |

1e-04
1e-05 |
1e-06 -
1e-07 +

1e-08 : :
1e-02 1e-01 1e+00 1e+01 1e+02

_ p1(100)

v/ 0100,m,
Figure 3.5: Density function g(y) and G(y) at ¢ = 0.65. Initial points

4
{(p1,p2,91,92)} are uniformly distributed on (—%, %) . The number of initial

points is m, = 10%. The parameter @ obtained by the least square method is
a = 68.5 ~ 100 x 0.65. The values of the variance for finite number of data
{p1(100,i)}7™ is \/T100m, = 4.24 x 10°.

1e+01

R Gly) ——

1e+00 F
1e-01 ¢

G(y)1e-02 3

g(y)teos ¢
1e-04
1e-05
1e-06 q
1e-07 ¢ [N
1e-08 - -

1e-02 1e-01 1e+00 1e+01 1e+02
Vv 7100,m.
Figure 3.6: Density function g(y) and G(y) at € = —0.1. Initial points

4
{(p1,p2,91,92)} are uniformly distributed on (—%, %) . The number of initial

points is m, = 10%. The parameter @ obtained by the least square method is
a = 12.8 ~ 100 x 0.1. The values of the variance for finite number of data
{p1(100,i)}™ is \/T100m, = 5.77 x 10°.
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3.11.2 Superdiffusion in our system

Since {uy = —&(At)tan(msy)}rez in accordance with the Cauchy distribution
are nearly independent and {p;(n)} nearly obey the Cauchy distribution for finite
time n (see the Figures 3.5 and 3.6), one can see that superdiffusion occurs. Figure
3.7 shows the log-log plot with numerically simulated time evolution of mean
square displacement (MSD) with p; and ¢g; at At = 1, = 0.68 > %, where
the number of initial points is m, = 2.5 x 10°. The order of MSD(n; p;) and
MSD(n; g1) against n is

MSD(n: n'asS, vy, ¢ =2, forn<t,,
(n, QI) ~ Ygy,L ~ 4. f
navt, v =4, 1orn 2 i,

MSD(n;p1) ~ n'r,v, ~2,
where . ~ 10!-3, From Figure 3.7, we observe that
Ya,S = VpisVqi,.L = Vpy + 2. (31114)

Equation (3.11.14) is consistent with that found in study by Benkadda [100]. The
time 7. is considered to be a relaxation time when correlation functions decay
almost completely.

24 \ ‘ ‘
log;o(MSD(n;py)) ——
log49(MSD(n;q4)) ——
20 1 First regime ! Second regime /
= :
= 16| ; f
D) H
= ~ 2logyn i
S 12} :
(@] 1
Q 1
8 i
; ~ 4logiyn
4 I I 1 I I I I

0 05 1 15 2 25 3 35 4
time:log4gn

Figure 3.7: Mean square displacement (MSD) of p; and ¢ for the map 7. at
g =0.68 and m,, = 2.5 X 10° (solid lines). The broken lines increase in the order
of log;, n* or log;, n*. One can see there occurs superdiffusion for p; and ¢;.
As initial conditions, p; and p; are distributed obeying to the Cauchy distribution
whose scale parameter is 0.68 and g; = g» = 0. In study by Latora et. al. [121],
under similar initial conditions, superdiffusion was studied.
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It should be emphasized that perfectly chaotic superdiffusion occurs in our
model, namely for almost all initial points chaotic superdiffusion occurs. Accord-
ing to the previous works [29, 98, 99, , ], the cause of superdiffusion is
considered to be the coexistence of chaotic regions and KAM tori. In particular
it has been believed that normal diffusion and superdiffusion coexist in standard
map. In our model however, superdiffusion occurs with probability unity, i.e.
phase space is solely filled with chaotic region. Then, from our analysis we
propose a new mechanism of superdiffusion.

3.12 Conclusion

In the microscopic scale, it has been proven that the map T\&AT which has
time-reversal symmetry without scatterers, has the same ergodic properties as an
Anosov diffeomorphism for £ < 0 or ﬁ < &, namely the dynamical system
derived from the Hamiltonian without scatterers has the mixing property (ergodic).

In the macroscopic scale, in the sense of distribution functions, we also have
proven that the Kolmogorov-Sinai entropy is positive for almost all initial points
and the Lebesgue measure is a unique SRB measure in the parameter ranges. Then,
this has indicated that a density function converges into the uniform distribution
in the sense of mixing and that the time derivative of the Boltzmann entropy is
positive after the system has been mixed enough. The result has assured that
one can deal with the dynamical system probabilistically or statistically using
the uniform distribution. In addition, we have shown that the momentum nearly
obeys the Cauchy distribution if the time 7 is finite, which causes perfectly chaotic
superdiffusion.

In summary, the convergence of initial density functions to the uniform distri-
bution and positivity of entropy rate are certainly proven rigorously in our model
derived from the Hamiltonian system with time-reversal symmetry for the param-
eter ranges € < 0 or ﬁ < &. In addition, the relaxation occurs with perfectly
chaotic superdiffusion in the whole sets of the chaotic region. From these results,
it can be claimed that the convergence of initial density functions to the uniform
distribution and positivity of entropy rate are compatible with microscopic time
reversibility. Thus, from our analysis, “macroscopic uni-direction" can be gen-
erated by internally chaotic mechanism in Hamiltonian dynamical systems with
time-reversal symmetry even though the systems do not have external artifacts
such as the walls, collisions and scatterers.
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Chapter 4

Conclusion

Let us summarize this thesis.

In Chapter 2, the universality of routes to chaos is discussed. Previous studies
proposed that there is universality in the critical exponent of the Lyapunov ex-
ponent, but justified this suggestion primarily by numerical experiments. In this
thesis, we have considered the generalized Boole (GB) transformations, super-
generalized Boole (SGB) transformations, and extended super-generalized Boole
(ESGB) transformations, and obtained the following results.

1.

2.

The GB, SGB and ESGB transformations are exact for 0 < |a| < 1.

Because of this exactness, any initial density function for GB, SGB and
ESGB transformations converges to the unique equilibrium distribution in
terms of the L! norm.

. The explicit form of the Lyapunov exponent for @ > 0 corresponding to GB

transformations is obtained.

For GB transformations, Type 1 intermittency occurs at @« = 1 and Type 3
intermittency occurs at @ = 0.

. For GB transformations, at @« = 1, two different critical exponents are

obtained: v = 1 in the limit of « = 1+ 0, and v = % in the limit of

=

a—>1-0. Ata =0, we have v =

. For SGB and ESGB transformations, for a countably infinite number of

maps, Type 1 intermittency occurs at ("K, = 1) and (2N + 1, M). At

|a] = 1, we have v = 1 as || —>1+Oandv:%as |a| = 1 -0 for all K.
In the case of K = 2N + 1, it can be shown thatv:%as la| — M+O;

in the case of K = 2N, it can be shown that v = % as |a| — +0.
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7. SGB transformations preserve the Lebesgue measure for « = +1 and are
ergodic in that condition. This means that we obtained countably infinite
maps with infinite ergodic measure.

8. ESGB transformations preserve the following density function: p,g(x) =

B-1
%%, B > 0. This is a more general class than the Cauchy distribution,

which corresponds to S = 1.

In Chapter 3, we treat irreversible behavior in dynamical systems with time-
reversal symmetry. In the 19th century, Boltzmann proved the unidirectionality
of the time evolution of his H function in rarefied gas by assuming the ergodic
hypothesis. Here, we prove that, for a system with time-reversal symmetry and
invariant measure (the conditions discussed by Loschmidt and Zermelo, respec-
tively), any initial density function defined except for zero measure converges to
the unique equilibrium distribution in the sense of mixing. We show this by prov-
ing the Anosov property for certain maps. In particular, we obtained the following
results:

1. When the local instability condition & < 0,—2= < & is satisfied, the map
m(AT)

TeAr is an Anosov diffeomorphism. Therefore, any initial density func-
tion defined except for zero measure converges to the uniform distribution
corresponding to the SRB measure.

2. When the local instability condition & < 0, —2— < ¢ is satisfied, the map
R (A7)

T A satisfies the condition (1), (1I) and (1II) in Definition 3.8.1 where M’ is
not compact.

3. The map Tg,m is topologically semi-conjugate to TS,AT. Then the map
TS,AT has the same ergodic property as the map T“g,AT. Thus, the map TS,AT
has the SRB measure as the Lebesgue measure. Therefore, any initial
density function defined except for zero measure converges to the uniform
distribution corresponding to the SRB measure.

2 . .
TAT)? < g is satisfied, the

variable {u, = —eAttan(xs,)}, follows the Cauchy distribution, the scal-
ing parameter of which is €¢Ar. According to the generalized central
limit theorem, the mean square displacement in terms of moment obeys

((on - o) = <(j uk)2> it

k=0

4. When the local instability condition £ < 0,

We will now consider some possible future extensions of the present work.
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Three main avenues for further exploration of the GB, SGB, and ESGB trans-
formations are open to us.

1. We proved that SGB transformations preserve the Lebesgue measure and
that they are ergodic at « = +1. According to [79], SGB transformations
are ergodic with the Lebesgue measure at (K,a) = (2,1). Therefore, we
plan to prove ergodicity at @« = +1 for any K and 8. A few examples have
been proved to be ergodic with infinite measure. If we can prove this for an
uncountably infinite number of maps, we will have made a major advance
in ergodic theory.

2. We plan to study anomalous diffusion in GB, SGB, ESGB, or these modified
maps. ESGB transformations preserve a density function in which f(x) ~
M%, |x| — oco. It is anticipated that anomalous diffusion occurs and the

exponent of the mean square displacement can be adjusted by S. That is,

throughout the range 0 < @ < 2, we will be able to generate any anomalous
diffusion for which ((x,, — x0)2> o n® holds. In addition, the map Sk, is
defined in a bounded interval. It has been reported that anomalous diffusion

occurs in maps that are generated by combining plural maps stepwise [ 24].

By combining plural Sk, maps to make a stepped form, we can observe the

global diffusion in R and discover whether anomalous diffusion occurs.

3. We will consider multidimensional versions of the GB, SGB, and ESGB
transformations. Referring to [21], we plan to make N-dimensional maps
using GB, SGB, or ESGB transformations, find the conditions under which
they are exact, and study their nonequilibrium steady states. If we generate
maps linked in a chain and fix the density function of one side point, we
expect that there will be a continuous change in the steady state density
function due to the exactness of these maps.

Extending the work described in Chapter 3, we are planning to make multidi-
mensional Anosov systems. In the two-dimensional case, there are several Anosov
systems that include TE,AT and T’&AT, such as Arnold’s cat map, (multi) Baker’s map,
Sinai billiards, and the Bunimovich stadium. We will increase the dimensionality
to study such dynamical systems statistically. Usually, in multidimensional cases,
the Anosov property is not proven but assumed; if we can prove that it holds for
multidimensional systems, we will have advanced ergodic theory and statistical
physics. In addition, we plan to study anomalous diffusion in a modified TE,AT
map. We will generalize the tan function using a parameter 0 < 8 < 2 as in
ESGB transformations. It is expected that anomalous diffusion occurs in which
the exponent of the mean square displacement can be adjusted arbitrarily.
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Finally, we are considering quantizing the map T;AT. Studies of quantizing the
standard classical symplectic map have reported that diffusion is suppressed in a
quantum system, but not in a classical system [125]. In the standard map, phase
space consists of chaotic regions and torus regions and both normal diffusion and
superdiffusion occur. In the map TE,AT, when the local instability condition is
satisfied, phase space is covered by the chaotic region and superdiffusion occurs
with probability unity. We will investigate whether superdiffusion also occurs
when the map T&AT is quantized.
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Appendix A

New Chaos Indicators

This chapter is according to [52, 53].

A.1 Introduction

In a weakly chaotic system, we need much more computational time to obtain
valid numerical results about finite Lyapunov exponents than a strongly chaotic
system. Here, a weakly chaotic system is defined such that the largest Lyapunov
exponent for a dynamical system is small and positive. For example, Sussmann
and Wisdom [126, ] calculated the Lyapunov time (the inverse of Lyapunov
exponent) of the Solar system over 100 million years and predicted the Lyapunov
time as approximately 5 million years.

According to Froeschlé, Gonczi and Lega [39], in a weakly chaotic system, it
can take more than ten times longer than Lyapunov time. In order to investigate
situation of the phase space, they invented Fast Lyapunov Indicator (FLI) [39, 41]
for a class map

x(n+1) = F(x(n), x eRV. (A.1.1)

Here, FLI is defined by

FLI(x(0),v(0),n) = sup log( (A.1.2)

0<i<n

@Il )
ZOIVa

where x(0) is an initial point, v(0) is an initial variational vector. When an initial
point is in a chaotic region, the time evolution of FLI is of order O(n)[128]. On the
other hand, when an initial point is on a torus, it holds that FLI(n) ~ O(logn)[128].
These relations hold if we choose a good initial variational vector.
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A.1.1 Orthogonal Fast Lyapunov Indicator (OFLI)

Fouchard, Lega, Chistiane Froeschlé and Claude Froeschlé [42] improved FLI
and invented Orthogonal Fast Lyapunov Indicator (OFLI) defined by

OFLI(x(0),v(0),n) = sup log ( ”v(")l”) . (A.1.3)
O<i<n IvO)
Here, v(n)* is a quadrature component of v(n) defined by
0 2 (v(n), F(x())?
vt = \/ Iy FGOR (A.1.4)
A.1.2 Orthogonal Fast Lyapunov Indicator 2 (OFLI?)
Next, Bario [43] improved OFLI and invented OFLI? defined by
(vi)+ %Vz(i))L“
OFLI*(x(0),v(0),n) = sup log , (A.1.5)
osi<n [|(v(0) + 49200))|
y(i+1) = DF(x()w(), (A.1.6)
v +1) = DF(x@0)v2() + D*F(x(0) (v()?>, (A.1.7)

where DF(x(n)) is a Jacobian for F(x(n)) and D*F(x(n)) (v(n))? is defined by

N

DF(x(n) (v(n))* = ) ) H[F(x(n)]p(n) e. (A.L8)

i=1

Here, F;(x(n)) is a ith component of F(x(n)) and H[F;(x(i))] is a Hessian matrix
and we set v(0) = v{(0),v2(0) = 0.

A.2 Ultra Fast Lyapunov Indicator (UFLI)

In calculation of OFLIZ, the term with Hessian (D?F(x(i)) (v(i))*) uses only a
linear term of F(x(n)) and we need to calculate 2 terms v and v, separately.

When iteration time n is not so large, it is possible that we cannot detect
whether the orbit is of order O(n) or O(log(n)) as Figure A.6 and A.8. To improve
this problem, we need new indicator which grows more rapidly for a chaotic orbit.
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Thus, we propose an improved indicator Ultra Fast Lyapunov Indicator (UFLI)
[53] defined by

UFLI(x(0),v(0),n) = sup log ||v(z)L|| (A2.1)
o<i<n PO
1 N
v(n+1) = DF(x(m)¥(n) + Z Y(n)H[F:(x(n))]v(n) €. (A.2.2)

i=1

Now we express DF(x(n)) by DF,. The variational vector v(n + 1) can expressed
by

y(n+1) = ﬂDFi v(0)
1
% (]_[ DF,_ ,) (Dan_,) (u(n— 1) +0W(0)P) (A2.3)
where,
u(n+1) = DF,DF,_|--- DFyv(0). (A2.4)

Then we define a term consists of second order for v(0) by w(n) as,

n l
wn+1) = %Z (]_[ DFnj) (DZFn_,) (u(n - )2 (A2.5)
1=0 \ j=1
Then,
v(1) = DFw(0) + 3 D*Rys(0)),
v2) = DF]v(1)+%D2F1(v(1)2),
= u2)+w(2)
| & . | & .
+3 2, WOHIET [D RGO e+ g ) [D*FolrO)| HIFJu(D e
N
gz [D*Fo(v(0)] HIF.] [D* Fo(v(0))?] e (A.2.6)
i=1

The terms whose order is over two also effect UFLI while for OFL? only first
and second order effect its value. When u(n) increase, we cannot neglect higher
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order. Then, UFLI increases drastically for a chaotic orbit and we researched UFLI
whether it can detect chaoticity for systems with small Lyapunov exponent more
rapidly and sensitively than the other three indicators.

We apply UFLI to the standard map [42, 1 (A.2.7)

B I+6sin(I+60) (mod 2n),
Ts(L.6) = I+6 (mod 2n) (A.2.7)

and Froeschlé map [130] (A.2.8)
sin(11+6;)
I - 8{cos(ll+01)+cos(12+92)+4}2

I +6 mod 27
Te(l. 01,0y = | 100 (medam . (A28)

L~ 8{cos(Il+01)+cos(12+6‘2)+4}2
L+ 6, (mod 27T)

and the generalized Boole transformations [80] (A.2.9)

Xpel = QX — E, a>0,8>0 x,eR, (A.2.9)

Xn

In this proceeding the common logarithm is used to calculate indicators.

A.2.1 Application of UFLI for the Standard map

According to Lega and Froeschleé [ 129] for the standard map at 6 = 0.9, point
A (1,6) = (0.00001,0) is in chaotic region, point B (2.13,0) is in KAM torus
region and point C (1.2,1) is in Resonance torus region. Then, we investigated
the behavior of time evolution of the indicator FLI, OFLI, OFLI? and UFLI. We
used exflib to carry out multiple-precision calculations with PRECISION 50. The
initial variational vector v(0) is defined by

y(0) = F(x(0)) x d. (A.2.10)

Figures A.1-A.8 show the comparison results for the standard map. In the case
of FLI, Fouchard et. al. [42] explain it cannot work properly when initial vector is
orthogonal to the flow. However in our numerical experiments it can distinguish
the three types of orbit when the initial vector is parallel to the flow. According to
Bario [43], OFLI cannot distinguish the three types of orbit properly when initial
variational vector is parallel to the flow for Hénon-Heils system. Figures A.5 and
A.8 show OFLI cannot distinguish a chaotic orbit from a KAM torus orbit properly
when initial variational vector is parallel to the flow. Figures A.1-A.8 show if we
take the length of initial variational vector small, UFLI as well as OFLI? can
distinguish three orbits even when the initial variational vector is parallel to the
flow. According to Figures A.1 and A.7, around n ~ 50, it is difficult to determine
the chaotic orbit is of order O(n) for OFLI* while it is easy the orbit is chaotic for
UFLI.
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Figure A.1: Time evolution of UFLI
for the standard map for € = 0.9 and
d = 0.001. Compare with the other three
indicators, UFLI shows rapid growth for
the chaotic orbit.
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Figure A.3: Time evolution of FLI for
the standard map for ¢ = 0.9 and d =
0.001. FLI can distinguish chaotic orbit
from orbits on torus.
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Figure A.2: Time evolution of UFLI for
the standard map fore = 0.9andd = 1.0.
In all the three cases, the time evolutions
of UFLI grow exponentially. Thus, UFLI
cannot distinguish the three orbits when
d=1.0.
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Figure A.4: Time evolution of FLI for
the standard map for ¢ = 0.9 and d =
1.0. FLI can distinguish chaotic orbit
from orbits on torus.
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Figure A.5: Time evolution of OFLI
for the standard map for ¢ = 0.9 and
d = 0.001. OFLI cannot distinguish a
chaotic orbit from orbits on torus because
OFLI for the orbit on KAM torus grow
exponentially.
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Figure A.7: Time evolution of OFLI? for
the standard map for € = 0.9 and d =
0.001. OFLI? can detect a chaotic orbit.
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Figure A.6: Time evolution of OFLI for
the standard map fore = 0.9 and d = 1.0.
OFLI cannot distinguish a chaotic orbit
from orbits on torus because OFLI for the
orbit on KAM torus grow exponentially.
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Figure A.8: Time evolution of OFLI? for
the standard map fore = 0.9 and d = 1.0.
OFLI? can detect a chaotic orbit.



A.2.2 Application of UFLI for Froeschlé map

Next, we apply chaotic indicators to Froeschlé map. According to C. Froeschlé,

M. Guzzo and E. Lega [

], for Froeschlé map at £ = 0.6 point A (11,01, 1>,0;,) =

(2.07,0,2.1,0) is in chaotic region, point B (1.8,0,1.2,0) is in KAM torus region
and point C (1.67,0,0.91,0) is in Resonance torus region. We research the behavior
of FLI, OFLI, OFLI? and UFLI using exflib with PRECISION 50. The initial
conditions (7;(0),0, I5(0),0) is parallel to the flow as

v(0)
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UFLI

40

20

100
n

Figure A.9: Time evolution of UFLI for
Froeschlé map for € = 0.6 and d = 0.01.
Compare with the other three indicators,
UFLI shows rapid growth for the chaotic

orbit.

F(x(0)) x 0.01, (A2.11)
0.6. (A.2.12)
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Figure A.10: Time evolution of FLI for
Froeschlé map for € = 0.6 and d = 0.01.
FLI cannot distinguish the three types of
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Figure A.11: Time evolution of OFLI for
Froeschlé map for € = 0.6 and d = 0.01.
OFLI can distinguish chaotic orbit from
However around
n ~ 200, it is difficult to determine the

the other two orbits.

chaotic orbit is of order O(n).
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Figure A.12: Time evolution of OFLI?
for Froeschlé map for ¢ =
d = 0.01. OFLI? distinguish chaotic or-
bit from the other two orbits.
around n ~ 200, it is difficult to deter-

0.6 and

However

mine the chaotic orbit is of order O(n).
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Figures A.9-A.12 show for a chaotic orbit the time evolution of UFLI is more
drastic than FLI, OFLI and OFLIZ. According to Figure A.9, the behavior of UFLI
changes drastically around 100 < n < 200. Then we researched whether these
four indicators can detect chaoticity in short iterations. Figures A.13- A.20 show
diagrams of chaotic indicator for Froeschlé map at n = 200 varying initial value
of 11 and I, with & = 0.6. Initial values of 8; and 6, are zero.

Figures A.13, A.15, A.17 and A.19 show the values of indicators for each
initial point scaled to [1,3] > log;,(200). We can say UFLI, FLI and OFLI can
detect Arnold web but OFLI? cannot. As explained above, for an orbit on a torus,
the equation below holds.

FLI(n) ~ O(log(n)). (A.2.13)

Then, if we assume the other indicators are also in accordance with O(log(n)) for
a orbit on torus, it can be difficult to distinguish chaotic area from torus area when
we set the scale as [1,3] > log;(200) as Figure A.19.

Now, Figures A.14, A.16, A.18 and A.20 show the values of indicators for each
initial point scaled to [1,200].

Let us focus on Figure A.14. UFLI can detect Arnold web (chaotic regions
along resonance lines represented by white area) clearly. According to Figures
A.14, A.16, A.18 and A.20, UFLI can represent the difference between chaotic
orbits and orbits on torus more clearly than the other three indicators.

FLI (Figure A.15),0FLI (Figure A.17) and OFLI? (Figure A.19) cannot dis-
tinguish torus regions from chaotic regions clearly.
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Figure A.13: Diagram of UFLI for Froeschlé map at ¢ = 0.6 at n = 200. UFLI
can distinguish a Arnold web (chaotic regions along resonance lines represented
by white area) from torus regions.
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Figure A.14: Diagram of UFLI for Froeschlé map at € = 0.6 at n = 200. The
scale of value of UFLI is changed from [1, 3] to [1, 200]. The value of UFLI for
a chaotic orbit is quite larger than that for an orbit on KAM torus or Resonance

torus.
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Figure A.15: Diagram of FLI for Froeschlé map at € = 0.6 at n = 200. FLI can
detect a Arnold web.
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Figure A.16: The scale of value of FLI is changed from [1, 3] to [1, 200]. The value
of FLI for a chaotic orbit is not quite different from that for an orbit on KAM torus or
Resonance torus. Thus, it is difficult to distinguish chaotic regions (corresponding
to FLI ~ O(200)) from torus regions (corresponding to FLI ~ O(log,;,(200)) at
n = 200.
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Figure A.17: Diagram of OFLI for Froeschlé map at € = 0.6 at n = 200. OFLI
can detect a Arnold web.
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Figure A.18: Diagram of OFLI for Froeschlé map at ¢ = 0.6 at n = 200. The
scale of value of OFLI is changed from [1, 3] to [1, 200]. The value of OFLI
for a chaotic orbit is not quite different from that for an orbit on KAM torus or
Resonance torus. Thus, it is difficult to distinguish chaotic regions (corresponding
to OFLI ~ 0(200)) from torus regions (corresponding to OFLI ~ O(log;,(200))
at n = 200.
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Figure A.19: Diagram of OFLI? for Froeschlé map at & = 0.6 at n = 200. It is
difficult to distinguish chaotic regions from torus regions.
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Figure A.20: Diagram of OFLI? for Froeschlé map at &€ = 0.6 at n = 200. The
scale of value of OFLI? is changed from [1, 3] to [1, 200]. Although some parts

of Arnold web can be observed, it is less clear than that in Figure A.14.
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A.2.3 Application of UFLI for the generalized Boole transfor-
mations

We investigated the sub-exponential behavior [84]. In a sub-exponential be-
havior, an orbital expansion rate A is estimated by

A~exp(n), 0<7<1. (A.2.14)

In the Boole transformation

1
Xpel = Xn — —, X, €R, (A.2.15)
X

n

a sub-exponential behavior occurs [84] while the generalized Boole transforma-
tions (A.2.9) for 0 < @ < 1, is chaotic[49] and its Lyapunov exponent A [49] is
analytically given by

A= log (1 +2yJa(l = a/)) > 0. (A.2.16)

The Lyapunov exponent is independent of . Then, we compare the behavior
of UFLI with FLI for both the Boole transformation and the generalized Boole
transformation for @ = 0.99999,0.9999,0.999,0.99,0.9, where initial point is
xo = « and initial variational vector is v(0) = 1073°. As Figures A.21 and A.22
show, both UFLI and FLI can detect chaoticity for @ < 1 in the range of n < 10000.
However, the value of UFLI grows more rapidly than FLI except for @ = 0.999,
which is the weak chaos near to the infinite ergodic point [49] while the difference
in growing speed of the indicator values is relatively small compared with the
standard map or the Froeschlé map.
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Figure A.21: Time evolutions of UFLI for the Boole transformation and the
generalized Boole transforamtions for @ = 0.99999,0.9999,0.999,0.99,0.9. The
initial condition is xo = 7 and v(0) = 1073°. At @ = 0.999, the growth rate of
UFLI is smaller than that of FLI.
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Figure A.22: Time evolutions of FLI for the Boole transformation and the gener-
alized Boole transforamtions for ¢ = 0.99999,0.9999,0.999,0.99,0.9. The initial

condition is xo = 7 and v(0) = 10730.118



A.3 Log Fast Lyapunov Indicator (LFLI)

A.3.1 Quantification of orbits with zero Lyapunov exponent

Lyapunov exponent and FLI are indicator to detect whether orbital expansion
rate increases exponentially. We propose Log Fast Lyapunov Indicator (LFLI) in
order to quantify orbits time evolutions of FLI of which are different although
these Lyapunov exponents are zero.

A.3.2 Boole transformation and Generalized Boole transfor-
mation

It is known that Boole transformation

def 1
Xps1 = T(x) S Xy — — (A3.1)

n

preserves Lebesgue measure and is ergodic[79]. According to [80], for measure
space (R, B, m) it holds that

1 n
lim ~ Z f(T*x) =0, aexeR, "feL(m) (A3.2)
k=1

where B represents sigma-algebra for a family of subsets of R and m represents
the Lebesgue measure. Then, by substituting f(xx) = log |T’(xx)|, we see that
the Lyapunov exponent of Boole transformation is zero. According to [84], time
evolution of ensemble average of FLI obeys O(n'/?).

On the other hand, according to [49], for generalized Boole transformation

et = Top = axy, - xﬁ 0O<a<1,0<§8, (A3.3)

n

its Lyapunov exponent is regardless of 5 and represents as
/l:log(l +2v/a(l —a)). (A3.4)
From above equation, the ensemble average of Lyapunov exponent is positive in

0 < a < 1 although it converges to zero from positive value in the limit of @ — 1.

A.3.3 S-unimordal function
S-unimordal function whose Lyapunov exponent is zero is defined as following.

def 1 — 5X2
Xns1 = Ts(X,) = .

Ty Sn €Lk (A3.5)
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S-unimordal function has infinite measure as invariant measure and corresponding

density function is
1

T a+xVI-x2

According to [132], the orbital expansion rate for S-unimordal function is (A) ~

(A.3.6)

p(X)

1
exp (ni) and we see that its Lyapunov exponent is zero. According to infinite

ergodic theorem, in finite calculation time, calculated Lyapunov exponent does
not converge to zero.

A.3.4 Application of LFLI

As above discussion, generalized Boole transformation transfers to Boole trans-
formation at @ = 1. That is, orbital expansion rate transfers from A ~ exp(n) to
A ~ exp(y/n). In order to detect this transition, we define Log Fast Lyapunov
Indicator (LFLI) as follows.

LFLI(x(0),v(0),n) &f log [ sup log ( @l )] : (A.3.7)
o<izn  \IIv(O)l

LFLI evolves with a slope of unity on a logn time scale when an initial point
is on the chaotic region. When its slope is less than unity on a logn order, its
Lyapunov exponent is zero. Then, Figure A.23 shows time evolution of LFLI
for ensemble average for one hundred points near xo = 9.3 for Boole transfor-
mation and generalized Boole transformation at @ = 0.9995. Initial variation
vector is v(0) = 0.00000000000000000001 and float128 is used. The computing
environment is 2.2 GHz Intel Core i7. Because the value of FLI is negative in
log,on < 3.2, the values of LFLI do not be defined in logqn < 3.2. The value
of LFLI do not be defined in log;yn > 5.5 because the value of FLI is inf in that
region. According to Figure A.23, the slope of LFLI is unity in @ < 1 although at
a = 1, the slope is 1/2 because sub-exponential diffusion [84] occurs. Here, let us
define

f(logp(n)) = Alog,y(n) + B, (A3.8)

g(logo(n)) = Clog,y(n) + C. o
and fit LFLI at @ = 1 and 0.9995 with the least squares method. Then we obtain
A =~ 0.514 and C ~ 0.917. According to these results, we can say LFLI detects
sub-exponential behavior.

In addition, Figure A.24 shows ensemble average of time evolution of LFLI for
one hundred initial point near X = exp(—1.2) for S-unimordal function. The initial
variation vector is v(0) = exp(—5) and float128 is used. Because the slope of LFLI
is about 0.515 which is close to 0.5, LFLI detects exponent of sub-exponential
behavior.
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From the above, we succeeded in detecting exponent of orbital expansion rate
for maps which show sub-exponential diffusion with Lyapunov exponent zero.
Exponents of orbital expansion rate is quantitative property of maps and it can be
said that LFLI is an indicator which shows quantitative property of maps whose
Lyapunov exponent is zero.

4 :
a=1.0
35+ (xf?lo.999()9)5)
i 091N
31 g(logig(n)

2.5
2
1.5 [
1
0.5

[LFLIT

Figure A.23: The time evolution of ensemble average of LFLIs with @ = 1.0 and
a = 0.99995 and f(log(n)) and g(log(n)) witch are the linear approximations of the
ensemble average of LFLIs. Hundred initial points are taken in the neighbourhood
of the point x = 9.3
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Figure A.24: The time evolution of ensemble average of LFLI of the S-unmodal
function. A slape of linear approximation for LFLI is about 0.515. Hundred initial
points are taken in the neighbourhood of the point X = exp(—1.2). The common
logarithm is used to calculate LFLI.
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A.4 Conclusion

We proposed new chaos indicators, Ultra Fast Lyapunov Indicator (UFLI)
and Log Fast Lyapunov Indicator (LFLI). For the standard map for 6 = 0.9 and
Froeschlé map for £ = 0.6, the value of UFLI increases more rapidly than FLI,
OFLI and OFLI? when an initial variational vector is parallel to flow and the length
of initial variational vector is properly chosen. That is, if an initial condition is
properly chosen, the UFLI can distinguish chaos regions from torus regions in
short iterations while the other three indicators cannot.

For the generalized Boole transformation, the value of UFLI grows more rapidly
than FLI except for @ = 0.999, which is the weak chaos near to the infinite ergodic
point while the difference in growing speed of the indicator values is relatively
small compared with the standard map or the Froeschlé map.

In terms of LFLI, we checked its ability by generalized Boole transformation,
Boole transformation and S- unimordal function. From results, LFLI can detect
the deference between exponential behavior of orbital expansion rate and sub-
exponential behavior whose Lyapunov exponent is zero.

We need an optimal condition with a length of initial variational vector. We
hope to able to find a relationship between a length of initial variational vector and
a threshold of iteration time in which UFLI can perform property. We also need to
research whether UFLI work properly over the long range of parameters. Further
researches are to be expected.
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Appendix B

Super Generalized Boole
transformation

B.1 Outline of this Appendix

In this Appendix it is shown that

1. the critical exponent of the Lyapunov exponent is v = % for K = 3,4 and 5.

B.2 Scaling behavior for K = 3,4 and 5

The solutions of (2.3.16), which satisfied 0 < yg, < oo in the cases of
K = 3,4, and 5 are determined uniquely when the parameters (K, @) are in Range

A as follows.
B 9a — 1
Ve = N3 3g°

6a —1+V32a2-8a+1

Yia = \/ 2(1—&’)

) (B.2.1)

—5(1 = 5a) + y20(25a2 — 6a + 1)
51 -a) '

Y5a =
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The analytical formulae of the Lyapunov exponent can be determined from (2.3.74)
as follows.

4
~ 1(3(1-a))’ 9a — 1
Ba = bga( 8 )[1+ 3—3&}’
1+ y4)°
Ao = log “2(—742)2 (B.2.2)
Yi(l+v5)
25 1 -a)
Asq = log (1-a) 11+ 7ys®|.
256 (V12502 = 30a + 5 + 11a — 1)2

In the case of K = 3, equation (B.2.2) converges to zero in the limit of

a — é + 0 and @ — 1 — 0, and the derivative of the Lyapunov exponent agi"’

diverges at @ = %, 1. When the parameter « is close to %, the Lyapunov exponent
increases as follows.

1
A log|1 +9 ! + 2log |l 0 ! +4log|l + 3a—§)
o = - - = -—|la—= —_—,
> g 9 &% 9 8 l—a
= 0|-9 ! ? ! 4 3(0_5)
i It ) A ) R Rrpnd

3 1
~ 6\/; @-g (B.2.3)

Then, the critical exponent v, of the Lyapunov exponent at o = % is % In the case
of @ < 1, the Lyapunov exponent A3, behaves as follows.

A3q 2log —log|l —(1—-a)|+4log|l +

9
1-2(-a)

9
(0] Z(l—oz)—(l—oz)+4

¢

3
2\/;\/1 - a. (B.2.4)
Then, at @ = 1 one has v = %
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For K = 3 and for % < a < 1, the fixed point is only

x*=0. (B.2.5)
In the range of 0 < @ < é and 1 < a, there are other fixed points ¢.(«) denoted as
9a — 1
qi(a/) =3 (T_ s Then it holds that
lim g (a) = +0, lim S ,(¢:(a)) = 1,
“;6‘0 ) ”;’6‘05, | (B.2.6)
im gi(@) = +oo,  lim 'S;,(g:(e)) =1,

Then, the Floquet multiplier y at a = é and @ = 1 are denoted as follows.

Xy = S0 =1

9 , B.2.7
i = lim S (ge(@) = L (B.2.7)
a—1+0

On the basis of these results, we can say that only Type I intermittency occurs for
K = 3. These results represent new phenomena because, for the generalized Boole
transformation (K=2), one can observe two different intermittency types, Type 1
and Type 3 [49].

In the case of K = 4, the Lyapunov exponent (B.2.2) is denoted as

a

Aig = log|=|+6log|l +ys| —2log|l + ;] (B.2.8)
Y4

Let us discuss the scaling behavior of A4, at @ = 0. Now, the first term of (B.2.8)
is rewritten as

a 2a(1 — @)
| = log ,
o 6a -1+ V32a2-8a+1
6a—1-V32a2 -8 1
- |- @ st | (B.2.9)
2
lim | 2| = 1. (B.2.10)
a—0 'y4
Then,
vs ~ Va,
= log|1 +y4| ~ Va, and log|l +y;| ~ e,
f g ~ 6\/_:0(\/5). (B2.11)
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Therefore, the critical exponent of the Lyapunov exponent for K = 4, = 0 is

1
vy = 5 (B.2.12)
Next, consider the scaling behavior of A4, at @ = 1 — 0. From (B.2.9), it holds

that, in the vicinity of @ = 1,

2(1 -«
a—1-0 5

/ 5
Soya o~ asa — 1-0. (B.2.13)
-«

The Lyapunov exponent of (B.2.8) are denoted as

1 1
Ao = log % +6logys + 6log 1+—‘—210g|yi|—210g 1+,
Yy Y4 I
1 1
= logla|+6log|l + —|-2log|l + —,
Y4 Yi
6 2
= O0|l-l-a)+ —-—=],
Y4 v,
6V5
SoAdge ~ ?\/_Vl—a, asa — 1-0. (B.2.14)

Therefore, the critical exponent of the Lyapunov exponent for K =4, =1 -0is

1
Vi =g (B.2.15)

In the case of K = 4, the fixed points of S4, are as follows.

0, a=0,
N 1 -6a+V32a2-8a+1 O<a<l
_ + , a s
X4x = 2(1 _ Q’) (B216)
1
+—, a=1.
\5

It also holds that

A(a - Dx* — 4(6a + Dx? + 4a
4x3 —4x

S4,a(x) - X
|1|irn (5431()6) —x) = 0.

b

(B.2.17)
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In the case of SGB transformations, at @ = 0, all points are mapped to the original
point x = 0. As this is not interesting, other fixed points are considered as follows.

T 1 -6a+V32a?2-8a+1 N
= (o]
ain-:O 4a | = 2(1 —CZ) ’
lim s |+ 1-6a0-V3222-8a+1| |
amio 4| 21— a) - (B.2.18)
S ii = g
4,1 \/g 2
|1|im S (%) = 1.

For K = 4, from (B.2.18), one obtains the Floquet multiplier at @ = 1 as
X41 = 1 (B.2.19)

and at @ = 0 as
x40 = —1. (B.2.20)

This result indicates that Type I intermittency occurs at @ = 1 and Type 3 inter-
mittency occurs at @ = 0.
In the case of K = 5, equation (B.2.2) converges to zero in the limit of « —
1 .o . 0 Asq [ 1 0 Asq
— + 0 and @« — 1 — 0. In addition, it holds that — | —|| = —(1)| = oo.
25 da \25

oa
The Lyapunov exponent As,, for o < a < 1 can be expanded as

25 '
Asq = log ﬁ—log |a|+41log |1—a|-21og ‘1 —1la - V12502 - 30a + 5‘+8 log |[1+7s].
(B.2.21)
Now, the sum from the first term to the forth term converges to zero such that

25 '
lim [log— —log|a| +4log|l — «af —210g‘1 —1la - \/125&2—30a+5‘ =0.

a—>21—5+0 256

(B.2.22)
When the parameter « is close to %, it holds that

4log|1 - o] - 2log|1 - 11 - V12507 =300 + 5
2log|} {1 - 11 + V1252 =300 + 5|

9

]

—4log2 +2log 42 + 2log

2.
275 1 25 [20 1 1
—W(a/—ﬁ)+m\/?—20(a—ﬁ)+125(a—3) .

(B.2.23)
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Then, the Lyapunov exponent increases as follows

Asa = log3s - IOg%_IOg’“_zs(a_%)‘
14
—4log2 +2log 53

!
ot =B o) 0o ) s )

+8log |1 + ys|.

(B.2.24)
From (B.2.22), the Lyapunov exponent obeys as

1 /5
Asq =0 ((a - g) + 875) ~ 8ys5 ~ 20 3 (a — ﬁ) (B.2.25)

Therefore, the critical exponent v; is denoted as

V) =

1
= B.2.26
> ( )

For a < 1, it holds that

25 '
lirln0 {log — —log |a| — 2log ‘1 ~1la - V12502 - 30a + 5‘} = —-12log2,
a—1-

256
(B.2.27)
1 [1-
4log|l — a|+8log|l + ys| ~ 8log ‘2\/§+ V1 - af‘ ~ 121log2+8log |l + 3 Ta .
(B.2.28)
Then, the Lyapunov exponent increases as follows
Asq = log 2 5¢ — log |1 — (1 - @) .
“2log 10 — 210g’1 Do)+ \/1 —22(1 —a) + B(1 - )
+41og |l — a| + 8log |1 + ys] .
(B.2.29)
Thus, one has that in the limitof @ — 1 — 0,
l-«a l-«a
A =0[(1-a)+4 5 ~4 — (B.2.30)
Therefore, the critical exponent v; is denoted as
1
Vl = 5. (B.2‘31)
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In the case of K =5, the fixed points of Ss, are as follows.

0, O<ac<l,
L2 _1
V3 AT
Xy = _ 2 _ (B.2.32)
s 5(1 = 5a) + 24/5(25a2 - 6a + 1), 1. .
5(1 — a) 25
3
+ g, a=1

It also holds that
lim (S5,1(x) - x) =0. (B.2.33)

x| o0
) 5 3 .
At the fixed points x, = 0, + 3 + 3 and +oo, the derivatives Sga(x) =
25a(1 + x?)* o
(5x* = 10x2 + 1)2

(&

I
—
S

s, (0)
/’25
$2,(0) 25,

: 5
554 (i\ﬂ ) 16, (B.2.34)

’ 3 _
Ss.1 (“—L\/;) = 16,

lim S5, (x) = 1.

X|—00

1
From (B.2.34), for K = 5 and at @ = o and a = 1, the Floquet multipliers are

obtained as

XS,% = S;%(O) = 1,
u o= lim S50 = 1 (B.2.35)

Therefore, similar to the case of K = 3, only Type I intermittency occurs, which
is different from the case with generalized Boole transformation (K=2).
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