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1 Introduction

These notes contain the material of a series of four lectures given in the Grupo de Investi-
gacion en Sistemas Dinamicos y Aplicaciones (GISDA)of the Departmento de Mathematica
at the Universidad del Bio Bio, Chile, in June 2017. It is an extended version of the text of
the used slides, to which references are added. Therefore these lecture notes are a sort of
compendium of results. For more details and proofs the reader should consult the literature
cited.

In this series of lectures the focus is on the geometry of the phase space of Hamiltonian
systems with symmetry. The symmetry causes the dynamics of the system to restrict to
invariant sets and the aim is to understand how the phase space is organised in invariant
sets such as energy manifolds, invariant tori, periodic solutions, stationary points etc. To do
so we exploit the Lie algebra structure, or Poisson structure, which is in a natural way present
in the theory of Hamiltonian systems. The tools we use will be momentum maps, energy-
momentum maps and orbit maps. The orbit map will be used in the reduction of Hamiltonian
systems with symmetry. Textbooks in which most of the basic material presented can be
found are Abraham and Marsden [1], Marsden and Ratiu [50], the Peyresq lecture notes
[12,141, 75, 73] [77], Van der Meer [55].

In the first lecture (section 2) | will try to give a minimal set of definitions and theorems nec-
essary for the basic classical reduction theorems as formulated bij Marsden and Weinstein
[49]. The first section is concluded bij some reduction theorems in the context of Poisson
structures [50].

The second lecture (section 3) is devoted to reduction by invariants. It is shown how to
construct orbit spaces using a set of invariants for the symmetry. These orbit spaces are
foliated with reduced phase spaces. The dynamics on the reduced phase spaces shows how
the original phase space is organised. The connection with momentum maps and energy-
momentum maps is discussed. As examples the harmonic oscillator (see for instance [77]),
the Hamiltonian Hopf bifurcation [55] and the fourfold 1:1 resonance [24] are considered.

The third lecture (section 4) deals with normal forms for Hamiltonian systems and with con-
strained normalization of constraint Hamiltonian systems. After some general theorems con-
cerning normalization of systems of differential equations, Hamiltonian normalization is dis-
cussed. After that the ideas of constrained dynamics and constrained normalization are
introduced [56/, [19]. This is illustrated by considering perturbed Kepler problems [56, 57].

The fourth lecture (section 5) deals with Hamiltonian Hopf bifurcations. It is shown how
normalization, Liapunov-Schmidt reduction and singularity theory lead to a standard form
through which this bifurcation can be analyzed. Several methods to prove the presence of
Hamiltonian Hopf bifurcation in more complex systems are shown.
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2 Geometric reduction

2.1. Some history

Geometric symplectic reduction was possibly first introduced by Reeb [74] who showed that
in systems where the phase space has the structure of a circle bundle, the system can be
reduced to the base space of the bundle.

Meyer [53], Marsden and Weinstein [49], and Arms, Marsden and Moncrief [2] finally formu-
lated more general theorems for regular reduction.

The more constructive framework for the construction of reduced phase spaces (Construc-
tive Geometric Reduction) was introduced Kummer [47], Cushman and Rod [16], and Van
der Meer [55].

The first two papers are on the 1:1 resonance, the third one on the 1:-1 resonance, the latter
one being an example of singular reduction.

The singular reduction was then put in a formal framework in by Arms, Cushman and
Gotay]3].

Much more on the different kinds of reduction and its history can be found in [52].

Note that the most classical way to perform symplectic reduction, for instance in celestial
mechanics, is by choosing clever symplectic coordinate transformations by which the number
of equations and variables reduces. Often chosen variables are invariants also appearing in
the constructive geometric reduction. A disadvantage is that these transformations are often
singular transformations.

2.2. Poisson manifolds

Hamiltonian systems are usually introduced in the context of symplectic geometry. However
| think it is more natural to use the context of Poisson geometry, because it emphasizes the
Lie algebra structure that is present when dealing with Hamiltonian systems. So we start
with introducing Poisson structures.

Let M be a manifold and {, } a bracket on C* (M) such that
{F, G} is real bilinear

{F, G} = —{G, F} (antisymmetry)

{{F,G}, H} + {{G, H}, F} + {{H, F}, G} = 0 (Jacobi identity)
(FG, H} = F{G, H} + {F, H}G (Leibnitz identity)

5 On the Geometry of Hamiltonian Systems
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Then { , } is a Poisson bracket, (M, { , }) is a Poisson manifold, (C*(M,R),{, }) is
a Poisson algebra.

Due to the first three properties C*°(M,R) is a Lie algebra. Due to the last property the
Poisson bracket is a derivative in each of its components.

Let (M, {, }) be a Poisson manifold and H € C* (M), then there exists a unique vector field
Xy such that X5 (G) = {G, H} for all G € C*(M). We call Xy the Hamiltonian vector field
with Hamiltonian function H w.r.t. the Poisson structure.

Let X (M) denote the space of vector fields on M. Then the map C*(M) - X(M); H - Xy
is a Lie algebra morphism, that is, X(r.¢) = [X, Xs].

If (M, {, })is a Poisson manifold then there exists a contravariant antisymmetric two-tensor
B :T*M x T*M — R such that B(z)(dF(z),dG(2)) = {F, G}(2).

In coordinates (zi, - - - , z,) we have {F, G} = BV 2L 3G "with B/ = {7, 7/} called the structure

a7l 37/ . L
matrix or just the matrix of the Poisson structure. For the vector field we have X', = B”%.
If the Poisson structure is nondegenerate, i.e. B' is invertible, then B/ is the negative inverse
of the matrix of a symplectic form. Note that a symplectic form is a covariant antisymmetric

two tensor which is nondegenerate.

Proposition 2.2.1 M is a Poisson manifold with a nondegenerate Poisson bracket if and
only if it is a symplectic manifold.

For X¢, X¢ € X(M) {F,G} = o(Xr, X¢), With o the symplectic form correponding to the
nondegenerate bracket {., .}.

On R?" we have the standard Poisson structure

{FG}_i IF G 9F 0G
= \dg'ap dapidqt)

-1, O
We have {F,G} = Lx,F =df - X¢ = dF - JdG, with LxF the Lie derivative, or the direc-
tional derivative of F in the direction of the Hamiltonian vector field X .

Then Xy(q, p) = {(Z) JH) = JdH(q, p) with J = ( 0 I”) .

A Poissonmapisamape: (M, {, }y) = (N,{, }y)suchthat{F, H}yop = {Fop, Hop}y.
If{, }» and {, }» are nondegenerate ¢ is a symplectic map.

Consider the map
¢ R xR"— R"; (¢, x9) = x(t) ,

such that x(¢) is the solution of Xy, with initial value xy,. The flow of the vector field Xy
is the map ¢;; R" — R” given by ¢,(x) = ¢(, x). The flow of the Hamiltonian vector field
Xy is a Poisson map.If ¢ is the flow of a Hamiltonian vector field X and {F, H} = 0 then
Hogpl = H,i.e. ¢f leaves the Hamiltonian invariant and is a symmetry for X .

6 On the Geometry of Hamiltonian Systems
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If ¢, is the flow of Xy, then H o ¢, = H, and {F, G} o ¢; = {F o ¢;, G o ¢,}. Differentiation with
respect to r then gives

{{F,G}, H} = {{F, H}, G} +{F, {G, H}}
the Jacobi identity. Furthermore

d
E(Fowz)={FO¢Z,H}={F,H}O¢J¢.

A Poisson map leaving the Hamiltonian invariant maps solutions to solutions.

Definition 2.2.2 Let M be a Poisson manifold, Two points p; and p, on M are equiva-
lent if they can be connected by a trajectory of a locally Hamiltonian vector field. The
corresponding equivalence class is called a symplectic leaf.

Theorem 2.2.3 [Symplectic Stratification Theorem, [50] 10.4.4.] Let M be a finite dimen-
sional Poisson manifold. Then M is a disjoint union of its symplectic leaves. Each leaf is a
symplectically immersed Poisson submanifold, and the induced Poisson structure on the
leaf is symplectic. The dimension of the leaf through p equals the rank of the Poisson-
Structure at p.

An immersion is a map f : M — N such that Tf(m) : T,M — TN is injective for
every m € M. f is only locally a diffeomorphism. f(M) need not be a submanifold.

Recall that Tf is the vector bundle mapping making the following diagram commute
Tf

TU — TV
lTU lfv
v L v

where 7y and 7y are the vector bundle projections. More precisely, if TU = U x E, and
TV =V x F,then TF(u,e) = (f(u), DF (u) - e).

Theorem 2.2.4 [Poisson-Darboux Theorem (Lie-Weinstein), [50] 10.4.6.] Let p be a point
on a Poisson manifold M. There is a neighborhood U of p and an isomorphism ¢ =
ps X pp : M — S x P, with S symplectic and P Poisson, and the rank of P at ¢p(p) is
zero. S and P are unique up to local isomorphism. If the rank of the Poisson manifold
is constant near p then there are coordinates (¢',---,q*, p1,---, pr. y',---, ¥ near p
satisfying {q', ¢’} = {pi, pj} = {q', ¥/} = {pi, ¥/} = 0,{¢', p;} = 8.

Let (M, {, }) be a Poisson manifold and C € C*(M) such that {C, F} =0forall F € C>*(M)
then C is called a Casimir function for the Poisson structure. C is constant along the flow
of all Hamiltonian vector fields, that is, X = 0. The Casimir functions form the center of the
Poisson algebra.

Proposition 2.2.5 Let (M, {, }) be a Poisson manifold, C € C*(M) a Casimir, and S ¢ M
a symplectic leaf, then C is constanton S.

Remark 2.2.6 Symplectic leaves need not be submanifolds.
Even if all the Casimir functions are constant the Poisson structure can still be degenerate.

7 On the Geometry of Hamiltonian Systems
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2.3. Group actions

Let G be a Lie group. A Lie group G is a finite-dimensional smooth manifold such that
multiplication and inversion are smooth maps. Let e denote the identity element.

On G consider the left and right translation maps L, : G — G;h — ghand R, : G — G; h —
hg

ThLg
X(h) e TG 25 X(gh) e TG

[ L

heG N gheG
A vector field X on G is left invariant if LyX =X, or T, L, X (h) = X(gh) for every h € G.
Consider X, (G) the space of left-invariant vector fields on G. Then 7,G and X.(G) are
isomorphic as vector spaces. Thus there exists a Lie bracket on T,G given by [&,n] =

[Xe, Xyl(e).
T,G together with this bracket is the Lie algebra of G, denoted by g.

For a manifold M and a Lie group G we define the (left) action of G on M as a mapping
¢ : G x M — M such that
p(e,m)=mforallm e M and ¢(g, ¢(h,m)) = ¢(gh,m) forall g, h € Gandm € M.

For every ¢ € G we have ¢, : m — ¢(g, m) a diffeomorphism on M. The map g — ¢, is a
group homomorphism of G into Diff(M).

The orbit of a point m € M under the action of a Lie group G is O (m) = {¢,(m)|g € G} C M.

The isotropy subgroup (or stabilizer group or symmetry group) of Gatm e Mis G, = {g €
Gly,(x) =x} C G.

An action is transitive if there is only one orbit, that is, for every m,n € M thereisa g € G
such that g - m = n.

An action is effective/faithful if ¢, = Idy implies g = ¢, thatis, g — ¢, is 1-1.
An action is free if it has no fixed points, that is, ¢,(m) = m implies g = e.

Corollary 2.3.1 An action is free if and only if G,, = {e} for allm € M. Every free action is
effective.

An action is properif ® : G x M — M x M; (g, m) — (m, (g, m)) is a proper map. (A
map is proper if the inverse images of compact sets are compact)

The inner automorphism associated with g € G is the map

I, : G — G;h — ghg™', thatis, I, = R,10L,.

Adjoint action: The adjoint action of G on g is givenby Ad : G x g — g; (g,§) — T.1,£. that
is, Ad, =T, I, : g — g.

Coadjoint action: The coadjoint action of G on g* is given by ®* : G x g* — g*; (g, @) —
Ad;,loe, with Ad; : g* — g* given by < Adja, § >=< a, Ad,§ >. Thatis, Aa’;,l = (T.(R; o
L, )"

Consider a manifold M and a Lie group G acting on M. Two points m,n € M are equivalent

8 On the Geometry of Hamiltonian Systems
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if they are in the same G-orbit This is an equivalence relation and we let M /G denote the set
of equivalence classes. M/G is called the orbit space for the action.

Theorem 2.3.2 [[1] 4.1.23.] If the action of G on M is proper and free then M/G is a
smooth manifold and = : M — M /G is a smooth submersion.

An submersion is a map f : M — N such that Tf(m) : T,M — Ts.,)N is surjective for
everyme M.

Consider an action ¢ : G x M — M. For & € g define the map ¢* : R x M — M by
@5 (1, m) = p(expté, m). ¢° is an R-action on M and g, is a flow on M. The corresponding
vector field on M is given by

d
Em(m) = E o (pexpzé(m) .

It is called the infinitesimal generator of the action corresponding to &. The isotropy alge-
bra g,, = {& € gl&y(m) = 0} is now the Lie algebra of the isotropy group G,,.

2.4. The Momentum Map

Consider a connected symplectic manifold (M, w) with a symplectic action by a Lie group G
givenby @ : G x M — M. A symplectic action means that &, is symplectic for each g € G.
(M, w, G) is then called a Hamiltonian G-space.

Suppose there is a linear map ¢ : g — C*(M) such that X4, = &y. Then the mapping
J : M — g* defined by g(&§)(m) =< J(m), & > is a momentum mapping for the action of G.

This can be generalized to Poisson manifolds.
The momentum mapping is Ad* equivariant if J(®,(m)) = Ad;_lJ(m).

Suppose H : M — R is invariant under the action @, that is, H(®,(m)) = H(m), for all
me M and g € G. Thus for all £ € g we have H (P (m)) = H(m). By differentiating this
expression at + = 0 we get

0 = dH(m)eu(m) = Ly, H = {H, §(5))

Thus g(¢) is an integral for the Hamiltonian system (M, w, H).

Theorem 2.4.1 [Noether, [6/7], [50]] Let H be a G-invariant Hamiltonian on M with a mo-
mentum map J. Then J is conserved on the trajectories of the Hamiltonian vector field
Xy.

2.5. Example: SO(3)

Consider R*® with basis {e;, e, e3}, and standard inner product ( , ). Consider SO(3) =
{0 € GL(3,R)|0'0 = 00" = I, det(0) = 1}. Consider the diagonal action on R, that is,

9 On the Geometry of Hamiltonian Systems
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O - (x,y) = (Ox, Oy). The Lie algebra is s0(3) = {X € gl(3, R)|X + X’ = 0}. A basis for s0(3)

is {E], E>, E3} with
00 O 0 01 0 -1 0
E/=10 0 —-1)E,=10 0 O]JE;s=1(|1 0 O
01 O -1 0 0 0 0 O

The bracket on so(3) is the usual commutator [X, Y] = XY — YX. We have [E,, E;] = E3,
[E>, E3] = Ey, [E3, Eq] = E».

(R3, x) is a Lie algebra which can be identified with (so(3),[ , 1) through (x;, x2, x3) —
X1 E1 + x2E; + x3E5.

Consider the momentum mapping J(x, y) = x x y. Then for & € R? we have < J(x, y), & >=
(§,x x y). Thus X4, corresponds to rotation about the axis &.

2.6. Reduction

Theorem 2.6.1 [Classical regular reduction theorem (Meyer, Marsden, Weinstein), [1]
4.3.1., 4.3.5.] Let (M, w, G) be a Hamiltonian G-space with Ad*-equivariant momentum
mapping J : M — g*. Let u € g* be a regular value of J and let the isotropy subgroup G,,
for the coadjoint action on g* act freely and properly on J=' (). Then M, = J~'(n)/G,
has a unique symplectic form w, making (M,,, »,,) into a symplectic manifold.

The orbit space M,, = J='()/ G, is the reduced phase space.

If H: M — Ris invariant under the action of ® then the flow of H leaves J~!(u) invariant and
commutes with the action of G, on J~!(w). Thus the flow of H induces a flow on M,,. This
flow is Hamiltonian with Hamiltonian function H, : M,, — R. H, is the reduced Hamiltonian.

2.7. Example: Harmonic oscillator [1]

Consider R*" with its canonical symplectic form w = >'_, dq’ A dp;. On this symplectic
manifold consider the flow of the vector field X with H(q, p) = 1 >"_,((¢"))*+ p?). This flow
defines a symplectic S!'-action on (R**, w). This action is proper and free. The momentum
mapping is H itself. Moreover % is a regular value for H and H—l(%) = $2»~1, We now have
the reduced phase space

H_l(% )/R — H—l(% )/Sl — SZn—l/Sl — C]P)n—l

10 On the Geometry of Hamiltonian Systems
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2.8. Poisson reduction

Theorem 2.8.1 [Poisson reduction theorem, [50] 10.5.1.] Consider a Lie Group G acting
on a Poisson manifold M by an action ® such that each ®, is Poisson map. Suppose the
action is free and proper. Then M /G is a manifold and = : M — M/G is a submersion.
Moreover there exists a unique Poisson structure on M /G such that « is a Poisson map.
If H is a G-invariant Hamiltonian on M ,then there is a function Hs; on M/G such that
H = Hg o . Moreover n transforms Xy on M to Xp, on M/G.

Theorem 2.8.2 [Lie-Poisson reduction theorem, [50] 13.1.1.] If we identify the set of func-
tions on g* with the set of left-invariant functions on T*G then the canonical Poisson struc-
ture on T*G induces on g* a Poisson structure given by the Lie Poisson bracket

{F,G} = — <M [g—i , %D with ‘;—Z the functional derivative.
F;, € C*(T*G,R) is left-invariant if F;, o T*L, = F;. Let C*(T*G,R), denote these
functions. For F : g* — R and o, € T*G set Fy(a,) = F(T)Lga,) = (F o Jg)(e,), With
Jr : T°G — g*; ay — T)L,a, the momentum mapping of the lift of the right translation on G.
F; = F o Jp is called the left-invariant extension of F from g* to T*G.

Jr 1 (C¥(T*G,R), {, }r+¢) = (C®(g*,R)1, {, }g+) is a Poisson isomorphism, with inverse
the restriction to g* = 7,G. We have {F, G}y« = {Fi, Gr}r+¢lg*, and{F, G}g« o Jg = {F o
Jr, G o Jr}r+c. Note that we have the identification g* = T*G/G.

T*G is a symplectic manifold and each u € g* is a regular value of momentum mapping
Jr. Consequently we have a reduced phase space J,;l/GM. The symplectic form is the
Kirillov-Kostant-Souriau symplectic form.

We may identify J.'/G, with G/G,, which we may in turn identify with @ (), where O(u) is
the coadjoint orbit through 1 of the coadjoint action of G on g*.
The symplectic form on the coadjoint orbits is the restriction of the Lie-Poisson structure on

*

g.
Coadijoint orbits of finite dimensional Lie groups are even dimensional.

2.9. Example: Rigid body

Consider the rigid body. Its configuration space is SO (3, R). Its phase space T*SO(3, R).
SO(3,R) acts on itself and this action lifts to an action on T*S0O (3, R). Its momentum map-
pingis J : T*SO(3,R) — so0(3, R)*. The reduced phase spaces are the co-adjoint orbits of
SO (@3, R) on s0(3, R)* which can be identified with S2.

This can be shown by identifying so(3, R)* with a Lie subalgebra of the homogeneous quadratic
functions on R® with the standard Poisson bracket. Let Sij = xiyj —x;yi, then Sy, S31, and Sy
generate a Lie algebra that can be identified with so(3, R)*. Furthermore X = x7 + x3 + x3,
Y = y} 4+ y3 4+ 3, and P = x;y; + x2)2 + x3y3 are invariant under the diagonal action of
S0(3), giving 5%, + S3, + S, = XY — P? = constant. Which gives a Casimir and defines the

11 On the Geometry of Hamiltonian Systems
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co-adjoint orbit.
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3 Reduction through invariants

3.1. Invariant theory and reduction

We will start this section with some theorems about invariants, a minimal generating basis,
invariant functions and how invariant may describe the orbit space. The basic result is due
to Hilbert.

Theorem 3.1.1 [Hilbert, [40]] The algebra of polynomials over C of degree d in n variables
which are invariant under G L(n, C), acting by substitution of variables, is finitely generated.

This was extended to

Theorem 3.1.2 [Weyl, [85]] The algebra of invariants is finitely generated for any repre-
sentation of a compact Lie group or a complex semi-simple Lie group.

Let R[x]s denote the space of G-invariant polynomials with coefficients in R.

Corollary 3.1.3 Consider a compact Lie group G acting linearly on R". Then there ex-
ist finitely many polynomials p, - - - , pr € R[x]s which generate R[x]s as an R algebra.
These generators can be chosen to be homogeneous of degree greater then zero. We call
o1, -+, px @ Hilbert basis for R[x];.

Theorem 3.1.4 [Schwarz, [80] Consider a compact Lie group G acting linearly on R". Let
o1, -+, pr be a Hilbert basis for R[x]g, and let p : R* — R*; x — (pi(x), - -, px(x)). Then
p* : C¥(RF, R) — C*(R", R)¢ is surjective, with p* the pull-back of p.

Theorem 3.1.5 [Poenaru, [71|]] The map p is proper and separates the orbits of G. More-
over the following diagram commutes, with p a homomorphism

R" -2 p(RY
TN\ v P
R"/G

Thus we can take p(R") as a model for the orbit space.
Consider (R*", w) on which a Lie group G acts linearly and symplectically. Then (C*([R**,R), {, })
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is a Poisson algebra. If we consider on R* the Poisson structure induced by p by taking as
structure matrix W;; = {p;, p,} then (C®(RK,R), {, }w) is a Poisson algebra and p a Poisson
map. We have a Poisson reduction if we restrict the bracket on R* to p(R?").

In general there will be relations and inequalities determining the image of p. Therefore
o (R>") will in general be a real semi-algebraic subvariety of R*. A semi-algebraic subset of
R is a finite union of sets of the form {x e R¥|Rj(x) =--- =R, =0, R4 1(x), -+, R, = 0}

Define C*®(p(R*"),R) = {F : p(R*) — R|p*(F) € C®@R>*, R)}. This is a differential
structure on p(IR*") and the orbit map is smooth (see [21} [20]).

Let W be a real semi-algebraic variety in R*. A point x € W is nonsingular if there exists a
neighborhood U ¢ W of x such that for each y € U the matrix 2% (x) has maximal rank. A

ox;

point x € W is singular if the rank of %(x) is strictly less than the maximal rank.

Let 8(W) denote the set of singular points of W.

Proposition 3.1.6 §(W) is a proper semi-algebraic algebraic subvariety of W. W \ §(W)
is a non-empty smooth local manifold.

We may now stratify W in the following way by smooth manifolds M;. S| = W, S;y1 = 8(S)),
M; = S; \ S;;1. This stratification is called the Whitney stratification.

Theorem 3.1.7 [Bierstone [7]] A stratum of the Whitney stratification of p(R**) = R*"/G is
the image under the Hilbert map p of a connected component of symmetry type K for a
compact subgroup K of G.

For a compact subgroup K of G the set of symmetry type K is defined by
Mg ={m € R*"|G,, = K}.

Theorem 3.1.8 Let N be a connected component of My and leti, : N — M be the
inclusion map. Then N is a submanifold of R** and wy = i} w is a symplectic form on N. If
F € C*(R*,R); then N is an invariant manifold of X and Xr|N = XFN-

If there exists a momentum mapping J : R — g*, then for each u € g* every connected
component My = J~' () N Mg is a submanifold of R*". p(M%) is a symplectic submanifold
of the differential space (p(R*"), C*(p(R*"), R)) with symplectic form o';.

The symplectic leaves of (p(R?"),{ , }) form a singular foliation. The symplectic leaves
are the connected components of p(M%) as w runs over g* and K runs over the compact
subgroups of G.

Thus the symplectic leaves of the orbit space correspond to the reduced phase spaces.

3.2. Example: S! or SO(2) action [55]

Consider on R* the S'-action given by the flow of L(x, y) = x;y, —x,y;. This flow is ¢, (x, y) =

_ _(cos(r) —sin(r)
(Rix, Riy) with R, = (Sin(z) cos(7)

consist of: L(x,y), X(x,y) = %(xl2 + x22), Y(x,y) = %(yl2 + y22), P(x,y) = x1y1 + x2y,. With

). A Hilbert basis in terms of invariant polynomials
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Figure 3.1: Reduced phase spaces for c = 0 and ¢ # 0.

the usual Poisson bracket the polynomials X, Y, and P form a Lie algebra sl(2, R). These
invariants can be found by determining the kernel of ad;, = {L, }. The orbit map for the
S'-actionis p : R* — R* (x,y) — (X,Y, P, L). lts image is determined by the relation
4XY = L? + P? together with X, Y > 0. Consequently the orbit space is half of a solid
cone. The reduced phase spaces are obtained by taking L = ¢. See fig (Note that
g : R* - R;(x,y) — S(x,y) corresponds to a momentum map for this action). These
surfaces correspond to the co-adjoint orbits for the action of SL(2, R) on sl(2, R)*. Forc =0
the cone consists of two strata, the vertex and the remaining part of the surface.

3.3. Energy-momentum maps

Consider a Hamiltonian system (R**, w, H), with integrals F,,--- , F,, r < n — 1 which are
functionally independent of each other and H, that is, dH AdF, A --- AdF, # 0 on an open
and dense subset of R?", then we call the map

EM R > R x> (H, Fi(x), -, F.(x))
an energy-momentum map. &M~ !(c) is an invariant manifold for X .

We have {H, F;} = {F;, Fj} =0fori #j,i=1,---,r. Whenr = n — 1 the system is called
Liouville integrable.

The energy-momentum mapping is studied because it gives information about the way the
phase space is organized. It gives a fibration in invariant surfaces €M~ (c) (Smale [81]).

The questions to be answered are:

What is the topological type of the fibers?

What does the singularity of the map looks like and what is the type of the singular
fibers?

How do the fibers fit together?

What is the flow on the fibers?
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3.4. Example: The harmonic oscillator [77]

Consider the Hamiltonian system (T*R?, w, H), with @ = dx; A dy, + dx, A dy, and
H:T'R* > R:(x,y) > 37 +y]) + 13 +y3) .

This system has integral L(x,y) = x1y, — x2y1, L corresponds to the angular momentum.
Because both H and L are integrals of the harmonic oscillator

My, =H ()N L) .

is an invariant manifold for the harmonic oscillator flow.
Define the energy-momentum mapping

EM R > R2: (x,y) > (H(x,y),L(x,)) . !

Sl
Then &M~ (h, 1) = M, . /

Regular values, that is, d H and d L independent, correspond
to 72. Singular values to S! or the origin. The singular fibers
correspond to relative equilibria. $

Note that €M is an energy momentum map, but can also be h
considered as a T? orbit map for the torus group G generated \ a2

by the flows of Xy and X, .

&M can also be considered as a T?> momentum mapping. \

One could also analyse the problem by doing a reduction
with respect to the L symmetry.

By reducing with respect to the H-symmetry one obtains the Figure 3.2: EM mapping for
Hopf fibration. the harmonic oscillator

The €M image is a finite intersection of half-planes, that is,
a polytope.

3.5. Relative equilibria

In the example of the Harmonic oscillator a relative equilibrium was a topological S! which
was an orbit for X as well as X, . More generally (see for instance [12])

Definition 3.5.1 A point x, is called a relative equilibrium if for all t there exists g, € G
such that x,(t) = g:(x.), where x.(t) is the dynamic orbit of X with x.(0) = x.. In other
words, the trajectory is contained in a single group orbit.
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Proposition 3.5.2 Let J be a momentum map for the G-action on M and let H be a G-
invariant Hamiltonian on M. Letx, € M and u = J(x.). The following are equivalent:

i) x. is a relative equilibrium
ii) the group orbit G - x, is invariant under the dynamics
iii) there is a& € g such that x.(t) = exp(t§) - x,

iv) thereis a¢ € g such that x, is a critical point of the augmented Hamiltonian: Hg (x) =
Hx)— < J(x), & >.

v) x, Is a critical point of the restriction of H to J~'(u).

vi) the image x, € M,, of x, is a critical point of the reduced Hamiltonian H,,.
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3.6. Toral fibrations

When the fibers of the energy momentum mapping are tori, we speak of a toral fibration.
When a manifold is fibered with tori in algebraic geometry they speak of a toric manifold.

Theorem 3.6.1 [Arnold, Liouville, [5]] Consider a Hamiltonian system with Hamiltonian
function H : R** — R. Suppose there are n functions F\ = H, F,,--- , F, such that
Fy,---, F, are integrals of Xy, the flows of X, are complete, {F;, F;} = 0 for all i, j,
dF, A --- ANdF, # 0 on an open and dense subset of R*". If the set of regular values R of
the energy-momentum mapping EM : R — R" : x > (Fi(x),---, F,(x)) is a nonempty
open subset of R", and for c € R, the set & M~ (c) is compact and connected then E M~ (c)
is an n-torus.

There are generalizations to the case where:

e The rank is not full (singular fibers). Under certain conditions the singular fibers corre-
sponding to a point of rank r < n correspond to a T". (Eliasson [28])

e The system is not completely integrable but has only & < » integrals. Under certain
conditions the fiber is a T*. (Nekhoroshev [66])

e The set &M~ !(c) is not compact. The fibers are R*~" x T™. (Fiorani, Giachetta, Sar-
danashvilly [30])

3.7. Factorizing & M through p

Consider a Hamiltonian system (R*", w, H), with integrals F,, --- , F,, r < n — 1 and energy-
momentum map

EM R 5> R x> (H, FF(x), -, F.(x)) .

The flows of F; generate a group G which is a group acting symplectically on R?". When this
group is compact and acting linearly it has a orbit mapping p : R* — R¥; x — (p1(x), - - - , pr(x)).
Because H and the F; are invariant under G there are functions H and F; on p(R?*) such
that, Hop = H and F; 0o p = F,. Setting EM(p1,---,p) = (H, Fy,---, F,) we have
&M o p = EM. Thus the energy-momentum map factorizes through the orbit map.

Note that in certain situations it is possible to include H and the F; in the set of generating
invariants, which might lose homogeneity. Now the factorization becomes a projection.

3.8. Example: Hamiltonian Hopf bifurcation

Consider H(x, y) = % (x? 4+ x3) + a(y? + y3)* with integral L(x, y) = x1y2 — x2y1.

The energy-momentum map factorizes through the L orbit map

p:(x,y)—> (X,Y,P,L)— (H,L).

We have H(X,Y,P,L) = X +4Y?> and L(X,Y,P,L) = L. The fibers of the energy-
momentum mapping H x L on p(R*) are just intersections of two surfaces. These are
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Figure 3.3: Reduced phase spaces and reduced energy surfaces.

the orbits of the reduced vector field. When the surfaces are tangent one obtains a relative
equilibrium.

3.9. Momentum polytopes

According to a theorem by Atiyah [6], and Guillimin and Sternberg [32] the image for a
momentum map for a torus action is a convex polytope.

Consider Sp(2, R?) the group of linear symplectic transformations of the plane. We may
identifiy its Lie algebra with the homogeneous quadratic polynomials on R2. 1 (p* + ¢?) is
the infinitesimal generator for the group of rotations in the (¢, p)-plane. Denote this group
by T! and its Lie algebra by t;. Then t; has a generator £ such that 2z& = id and the
¢ corresponds to the function 1 (p? + ¢%). We may identify t, with R and t; with R The
momentum mapping is given by J(q, p) = 1 (p> +¢* and < J(q. p),aé >= La(p® + ¢?).
If we now consider the product T* we have momentum mapping J : R’z — R”, (g, p) —
G (Pt +4gD. -+, 1 (p2 +qD)). the image are all the points (xi, - - - , x,) with x; > 0.

The fact that the image of this momentum mapping for this linear representation of the torus
is a convex polytope can be extended to arbitrary linear actions of the torus and by using the
Darboux theorem to arbitrary torus actions in the neighborhood of a fixed point. One may
then prove the global result

Theorem 3.9.1 [[33], 32.4] Let M be a compact connected symplectic 2n dimensional
manifold and G a compact Lie group with Hamiltonian action G x M — M and momentum
mapping J : M — g*. If G = T" then the image of the momentum mapping J : M — t* is

a convex polytope.

The singularity of the momentum mapping is formed by the vertices, edges and faces of the
polytope.
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3.10. Example: fourfold 1:1 resonance [24]
Consider the quadratic functions on R3:

1 1 1 1
Hy(q, Q) = E(Q? +4q7) + E(Qi +q3) + 5<Q§ +q3) + EQZ +4ql),

Ly(q, 0) =q102— Q192 + @304 — Q3qa ,
Li(qg,0) =q304— 03q4 —q1 Q2+ Q192 ,

1 1 1 1
K(q, Q) = —E(Q? +4q7) — 5<Q§ +4q3) + 5<Q% +4q3) + EQi +43) .

The corresponding flows generate a linear torus action with momentum mapping J; : R® —
R*: (g, Q) — (H,, Ly, Ly, K). After reduction with respect to H, trough the orbit mapping
p we get the reduced phase space p(R?) N ,o(Hz_l(c)) = CP3. We may now factorize the
momentum mapping J, : R® — R3; (¢, Q) — (L, L1, K) through the orbit map to obtain a
momentum mapping J, : CP?> — R3 which fulfills the conditions of the theorem.

As an image we obtain the Delzant polytope which in this case is a tetrahedron (see fig[3.4).
The fibration of J, is now as follows:

At the vertices the rank of J is zero.
The vertices have as fiber a point.

At the edges the rank of J is 1.
The points on the edges have as fiber a
T

At the faces the rank of J is 2
The points an the faces have as fiber a
T2,

In the interior J has full rank.
The points in the interior have as fiber a 7°3.

Next consider J, : CP> — R? obtained by
factorizing (¢, Q) — (L,, L) through the H,
orbit mapping. This is a momentum map-
ping for a T?-action. dim(T?)=1 dim(CP?)—1.
We call this a momentum mapping of deficiency one. Projecting the tetrahedron in the K di-
rection we obtain that the critical set is a square with its diagonals.

L,

Figure 3.4: Delzant polytope
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4 Normal forms

4.1. Local Normal Forms

The text below describes the standard normal form theory and can be found in, for instance,
[84].

Consider
X=Ax+ f(x),

where A is a constant n x n matrix,
and f(x) can be expanded near 0 in homogeneous vector polynomials starting with degree
2. Thatis, f has a Taylor expansion

f&) = falo) + falx) +- -,
where f,,(x) is a vector with homogeneous components with terms
mp_m

Xy e withmy +my 4+ - 4+my, =m .

of degree m.
Consider near identity transformations of the form

x=y+h(y)=y+hy(y) +h3(y)+---.

Such a transformation transforms the equation into
. dh__,
y=Uu+ 5) (Ay + Ah(y) + f(y + h(y))) .

For terms of degree 2 one finds, the homological equation for /,

d0hy
a—A)’ — Ahy(y) = f2(y),
y

which can be used to remove as many quadratic terms as possible. One may then proceed
dh,

with —=
]

Ay — Ah,(y) = gn.(y) , m > 2, to remove higher order terms, where g,, depends
on all solutions for the lower order terms.
Write

oh
Ly(h) = 5Ay — Ah(y) .
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L, is alinear operator. Let A be in diagonal form with different eigenvalues A; with eigenvec-

my_m

tors e;. Then L4 has eigenvectors y"'y;”* - - - y''e; with eigenvalues

n
E I’l’lj)\j—)\l‘, i=1,~--,n.
Jj=1

The eigenvalues of A are resonant if fori € {1,2,---,n} one has
A= mhj, withm; e {0 UNand m =my +--- +m, > 2.

Thus the eigenvalues tell us which terms are in the image of L, and which terms are in the
kernel. The terms in the image can be removed from the right-hand-side of the equation.

Consider the equation x = Ax+ f(x), with £(0) = 0and Dy f = 0. Below are some theorems
for normal forms for general systems of differential equations.

Theorem 4.1.1 [Poincaré, [72]] If the eigenvalues of A are nonresonant then the equation
X = Ax + fr(x) + --- can be transformed into the linear equation y = Ay by the formal
transformationx =y +h(y) =y +ha(y) +---.

Theorem 4.1.2 [Poincaré-Dulac, [26]] The equation x = Ax + f»(x) + --- can, by formal
transformations, be transformed into the equation y = Ay + r(y), such that r(y) only
contains resonant term, i.e., consists of monomials that are eigenvectors corresponding to
resonant eigenvalues.

Examples of other normal form theorems are

Theorem 4.1.3 If the eigenvalues of A are lying either to the right or to the left of the
imaginary axis in C, then the equation can be reduced to a polynomial normal form by a
formal transformation of variables.

Theorem 4.1.4 (Hartman-Grobman) If A is hyperbolic, i.e. A has only eigenvalues with
nonzero real part, then there exists a homeomorphism in a neighborhood of the origin
locally transforming the equation x = Ax + f(x) to y = Ay.

We may reformulate the above using the Lie algebra structure of vector fields. Define ady by
adyY = [X, Y]. This is the adjoint action of the Lie algebra on itself. Consider the equation
X = Ax + f(x), with f(0) = 0 and Dyf = 0. Let X" (R") denote the space of polynomial
vector fields, homogeneous of degree m. Then ad, : X" (R") — X" (R") is a linear map.
Transforming the equation by x = y + P(y), P(y) € X*(R"), one obtains for the kth order
terms the homological equation

Se(y) —adsP(y) =0,

While the terms of order < k are unchanged. Thus in f(x) = fa(x) + f3(x) + --- one may
remove all terms in Im ad,. The normal form consists of terms in some suitably chosen
complement of Imady,.
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4.2. Local Hamiltonian normal forms

For a given function H € C*(R**, R), with H(0) = DH(0) = 0, consider its power series
evaluation in a neighbourhood of the origin

H=H+H:+Hy+---.

Define ady by ady F = {H, F}. Consider near-identity transformations ¢%*r, then ¢*r H =
H o ¢, Let F; be a homogeneous polynomial of degree 3

e H = Hy, + Hy + {F5, H,} + h.ot. .

If we can split Hy = H; + H; with H; € Im (ady,) then we can remove H; by solving the
homological equation H; + {F3, H,} = 0, and remove all third order terms in the image of
ady,, giving

H = H2+P_Ig+l:14+h0t

Repeat this for the fourth order terms
el = H, + H3 + [:I4 + {F4, H,} + h.o.t.
Up to arbitrary order we may remove all terms in Im (adg,).

Thus we can normalize a system if we can solve the homological equation at each order. So
the real question is in how to solve these equations.

If the Jordan-Chevalley decomposition of H, is H, = S + N then we may choose as a
complement to Im (ady, )

C = ker(ady) Nker(ad,,) ,

where M is the homogeneous quadratic polynomial such that the corresponding infinitesi-
mally symplectic matrix Ay, = A%. here we use the method from [27]. In the next chapter
you will find the method using the sl(2, R) Lie algebra structure from [17].

As a consequence {H,, S} = 0 for all n < 2. We say H is in normal form up to order k, with
respect to S.

4.3. Example: saddle-node

Consider the Hamiltonian saddle-node with u = 0.

1 1
H(q,p) = 5,,2 + gcﬁ + f-3(q, p) .

Corresponding equations
i=H=p+Fap,

' 4> =@ p .

It has normal form up to order k

1 1
H(q, p) = 5192 + 5613 +asq* +asqg’ + - arg" + for(q, p) -

The terms in the normal form have to commute with ¢.
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4.4. Example: Two degrees of freedom, p:q resonance

Consider a Hamiltonian H = H, + h.o.t., with
Hy(x,y) =5 p(i +yD) + 595 +3) -

Introduce complex conjugate coordinates by z; = x; +iy;, {; =z; = x; —iy;. Then

dH,( )——'(( o i)+ ( o i))
adH>(z,¢) = —1 pzlazl 4“1% quazz 5284“2

This operator has eigenvectors z}'z52¢ ¢2 with eigenvalue —i (p(ky — 1)) + q(ky — o)).

If p and g are non-resonant, that is, § ¢ Q, then all terms in keradH, have k; = I; thus the
normal form is generated by

I = z14 =xf+yf and 12=z2§2=x§+y§ .
The normal form up to order 2k is

H=H +F,L +- - F(,, L)+ h.o.t,

with F € R[I}, I,]. (Birkhof normal form, [8])
When p and ¢ are resonant then the normal form is generated by I, I, and R, = 5 (z1¢) +
120), Ry = 2(z9¢f — ¢ z7). The normal form up to order k is

H=H,+ F(I\, I, Ry, Ry) + h.o.t,

where F e R[I}, I, R, R,] containing only terms of order s, 2 < s < k, in (x, y). (Moser,
[62]).
This is also called Gustavson normal form [35]. Note that H, is an integral for the normalized
part.

If we write By = H, = ;I + 3L and B, = 1 I, — 3 I,. Then the normalized terms are in
R[Bi, B>, Ry, R,]. We have the relation

(B + Bz)>q ((Bl - Bz)>p
p p ’

R%+R§=(

Normal forms are not unique (see [78] and the references therein). One can for instance use
the above relation to write the normal form in R[B;, By, R;] + R,(R[B;, B2, R;]). This can be
formalized using Groebner basis [79].

4.5. Constrained dynamics, [56, 19]

Consider R?" with coordinates (xi, ..., x,, y1, ..., y») and standard symplectic form w(x, y) =
Z?:l d)Cl' A dy,

Form < nlet My, ..., M»,, € C®(R*") be such that dM,, ..., dM,,, are independent on M =
{(x,y) € R*|M(x,y) = My(x,y) = ... = M, (x,y) =0}, that is, M is a smoothly embedded
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submanifold of R*". Furthermore suppose that the matrix C = (¢;;) = ({M;, M;}) is nonsin-
gular at every point of M. Then M is a symplectic manifold with symplectic form w|M, the
restriction of the symplectic form w to M. We say that M is a co-symplectic manifold of
R?",

For H € C*(R?") the restriction of the Hamiltonian vector field X to M need not be tangen-
tial to M. However we can construct a vector field tangential to M by considering X5 |M on
(M, w|M), where H|M is the restriction of H to M.

We call X4 |M the constrained Hamiltonian vector field corresponding to H. Xy |M is the
image of the projection of X5 on TM with respect to the splitting of TR?>" into TM and its
w-orthogonal complement.

Let 4 be the ideal of C*(R?") generated by M,, ..., M,,,, that is, 4 is the ideal of functions
vanishing on M. Let Ly denote the derivative defined by Ly = {., H}, where {.,, .} is the
Poisson bracket on R?".

Lemma 4.5.1 The following statements are equivalent:
(i) XyuylM = Xy on M.
(i) {H,M;} e 4, forj=1,..,2m.
(iii) (expLy)(L) C J.
(iv) M is an invariant manifold of X ;.
(v) Xy is tangent to M at each point of M.

Let H € C*(R*). When X is not tangent to M we can construct a function H such that
H|M = H|M, X, istangentto M, and X 4|M = Xy |M.

Lemmad.5.2 If H = H+ Y ;" a;M;, witha; = Y37 ¢;' j{H, M;}, then Xy|M = X on
M.

Note that here the «; are chosen such that {H, M;} = 0, however, we only need (H,M;} € J.
Consequently the choice of the «; may be modified.

Note that A need not be a smooth function on all of R2". In fact H is first constructed on M
and then extended to some open neighborhood of M in R?".

The Poisson bracket {., .}¥ on (M, w|M) can be computed in terms of the Poisson bracket
on R?" by using the Dirac bracket

2m
[H,Gl={H,G}— Y (H, Mi}c"{M;,G}.

i,j=1

Lemma 4.5.3 {H|M,G|M}M = {H,G} — Y.."i_|(H, M;}c'"/{M;, G} on M, where the right
hand side is calculated for any smooth extension of H|M and G|M to an open neighbor-
hood of M in R>".
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Lemma 4.5.4 If Xy |M = Xy on Mthen {H|M, GIM}* = (H, G} on M for all G € C*(R*").

Note that (C*°(R>"), {, }) as well as (C*(M), {, }) are Poisson algebra’s.

We may call two function F, G € C*(R>*) equivalent if FIM = G|M, or, in other words, if
F — G € 4. To compute a constrained bracket one may choose any two representatives for
the two functions within their equivalence classes.

4.6. Example: geodesic flow

Consider a free particle moving in R*. This gives a Hamiltonian system on T*R*. Using
coordinates (¢, p) the Hamiltonian is given by G(q, p) = %|p|2. The geodesic flow on §3 C
R* is obtained by constraining this vector field to T'S* given by the constraints M,(q, p) =

lgl> =1 =0,and Mx(q, p) = (g, p) =0. ¢! = ﬁ ((1) _Ol) Thus T'S° is a co-symplectic

manifold. The constrained Hamiltonian is G = G+ 3"} ;_|{G, M;}c;;M;. However, we will pick
another representative. Note that when G = F mod 4 then G = F mod J and
X = Xp = Xg|M. Therefore take F = |¢|*G. Then

.1
F = E(Iqlzlpl2 —{q, p)") .

Thus we may replace G by F on M.

4.7. Constrained normalization

Consider a Hamiltonian system with Hamiltonian H on R?" which is constrained to some
manifold M as above. We want to put H|M into normal form up to some order. We may do
this by mappings ¢%© on R?" but these mappings should leave M invariant. Suppose that
Xu, has a periodic flow that leaves M invariant.

Theorem 4.7.1 If H is in normal form up to order k with respect to H,, then H|M is in
normal form up to order k with respect to Hy| M.

Definition 4.7.2 ¢*"H s in normal form up to order k with respect to H, modulo 1 if
() (F,M;}e dforall j=1,---,2m,

(i) All terms in e* ™) H of order < k are in (kerad(H>)) + {.

Consequently if H is in normal form up to order k with respect to H, modulo £ then H|M is
in normal form up to order k with respect to H,| M.

We may now normalize H by mappings %, but at each step we take F, = Fy+Y ", a; M;,
with o; = Y°3" c{F, M;}. Now F, is obtained by solving the homological equation Hj +
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{Fy, H)} = 0, and it follows that {F}, H,} = —H; + 1, with I = {Hy, 32", a;M;}) € 4. Splitting

Hi = (Hg + I) + (H, — I) we get Hy + {Fy, H)} = H, + 1. This way we obtain a normal form
up to order k with respect to H, modulo {4

4.8. Example: Perturbed Kepler problems, [56,/57]

We start with regulariztion of the Kepler problem with negative energy using Moser’s regu-
larization [63].

Consider the Kepler Hamiltonian

1

. 1
K(gq,p) = E(p,p) Tl

Suppose that K = E < 0 and consider

lq]

X - 7 1 )
K(q,p) = K(q, p)+|E|) + = +2|E)) .
@.p) = —==R@.p) +1ED + == = S—==lal(pl* + 2IE)
Then the Hamiltonian vector field for K is
dq 1 0K dp 1 oK

-5 s = ey

After re-scaling time according to % = V@f’f this becomes the Kepler vector field.

The Hamiltonian vector field corresponding to K with energy L— is a re-parametrzation of

the Kepler vector field with Hamiltonian K with energy E. Without loss of generality we may
assume that © = 1 by choosing appropriate units, while scaling ¢ by 2|E| and p by ﬁ

allows us to restrict to E = —%. Thus we may set

. 1
K(q,p)=§|q|(|p|2+1)-

Consider Moser’s map based on the stereographic projection
w: TS C RS — T*R* C R% (u,v) = (p.q) ,

with
Ukl
T l4u

Dk s Gk = Ve (L —uy) +vqugsr , k=1,2,3..

The inverse is given by

2Pk x> =1

Upp] = ——— , U] = ———
T e T xR+

1
WH=§mﬁ+U%—@ﬁmmvﬁﬂ%®7k=LZ$
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with (-, -) the standard inner product on R3.
w is a symplectic map when restricting the standard symplectic form to 7, 5°.

We have |v| = K = Ligl(Ipl> + D).

In the Kepler system we have to exclude the collision orbits corresponding to |¢| = 0. So we
should consider only T;S3, thatis u] =1, (u,v) =0, |v] #0,u £ (1,0,0,0).

The regularized flow is now obtained by including |v|] = 0. The Kepler flow corresponds to
the constrained flow of |v| on T,$°. As Hamiltonian we may choose

Ho(u, v) = v/ |ul? o2 — (u, v)? .

The regularized Kepler flow is a re-parametrization of the geodesic flow.

Consider perturbed Kepler system K (g, p) + €K,(q, p) + €*K»(q, p) + --- . Using Moser’s
map this transforms to Hy(u, v) + € Hy(u, v) + €>H>(u, v) + - - -. Where H;, i > 0 are functions
on R3.

The invariants for the periodoc Hy-flow are
|M|2, |U|2, <l/t,U> ’ Sl] =uivj_ujvi ) la.]: 1’ 747 l#.]'

lul*> , |v|*, (u,v) span a Lie algebra isomorphic to sl(2, R), the S;; span a Lie algebra
isomorphic to so(4).

In the relation [u|*|v]* — (4, v)* = S}, + S§ + S§ + S5 + S5, + S5, the left hand side is the
Casimir for s[(2, R), while the right hand side is the Casimir for so(4).

Consequently
p:TpS® — (Si2, S13, Sia, S23, Soa, S34)
is an orbit map for the Hy-flow. The reduced phase spaces are given by

Z Sizj = H}, S1283 — S35 + 814823 = 0.
1<i,j <4

and can be shown to be isomorphic to $? x 2.

Note that S;;17,5° o ! give the integrals for the Kepler problem spanning the Lie algebra of
its symmetry group SO 4).

By the constrained normal form algorithm we may now normalize
Ho(u,v) + €Hi(u, v) + e*Hy(u, v) + - - -

such that the normalized H; become functions in the S;;.
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5 Hamiltonian Hopf bifurcations

5.1. Introduction
Consider a C* function H : R* - R; (x, y) — H(x, y).
The system of ordinary differential equations

. oH , O0H
X=———7T",Yy=———,
ay ax

is the Hamiltonian system with Hamiltonian function H.
With z = (x, y) the system can be written as

z=JdH((2) = Xy (2) WithJ:( 0~k ) .
I 0

X 4 is called the Hamltonian vector field.
Assume

HO0)=dH(0)=0.

That is, (0, 0) is a stationary point and the powerseries expansion of H starts with quadratic
terms

H(x,y) = Hy(x,y) + H3(x,y) +--- .
The linearized vector field corresponds to H,, i.e.

X, (z) = Az.

Define a Poisson bracket by

0F 0G oF 0G oF 0G 0F 0G
{F,.G} = ——+
0x; 0y;  0x2 0y,  dy; 0x;  dy2 9x2

=<dF,J7'dG > .

C* with the bracket {., .} is a Poisson algebra, and adr = {F,.} is a derivative. Note the
Hamiltonian equations corresponding to H can also be written as

z={H,z}.
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Figure 5.1: Eigenvalues forv > 0, v =0,and v < 0.

Consider a Hamiltonian system such that the linearized system
7= Az

has purely imaginary eigenvalues, and is not diagonalizable.
The normal form of corresponding quadratic Hamiltonian, with eigenvalues +i«, tic, is

Hy(x,y) = ey — x1y2) + 3 (6f +x3) .
H, has a nontrivial Jordan-Chevalley decomposition in a semisimple part S = a(x2y; — x1y2)
and a nilpotent part X = § (x7 + x3), {X, S} = 0.

The theory of normal forms for lineair Hamiltonian systems (infinitesimal symplectic matrices)
was developped by Williamson (1936) [86], Burgoyne and Cushman (1974) [13], Melbourne
and Dellnitz (1993) [60].

5.2. Versal deformation

If we consider an homogeneous quadratic Hamiltonian, and consider it as a point in the
space of all quadratic Hamiltonians, we might wonder if, applying diffeomorphisms, we might
cover a complete neighbourhood of the point. In general this will not be possible and we will
need versal deformations or versal unfoldings.

H, has a versal deformation or versal unfolding
Hy(x, y:8,v) = (@ + 8)(xay1 — x132) + 3 (6] +53) + 3 v(yf + ¥3) -

The eigenvalue behaviour is given in figure Versal deformations are studied by Arnold
[4], Galin [31], Hoveijn [43], Dellnitz, Melbourne, and Marsden [22], Van der Meer [58].

5.3. Bifurcation of periodic orbits

Consider a nonlinear Hamiltonian system such that the linear system has Hamiltonian H, as
above.We want to study the bifurcation of relative equilibria of such a system.
Steps in attacking the bifurcation problem:

e Put the nonlinear Hamiltonian function into normal form up to sufficiently high order.
(introducing additional symmetry)
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e Show by a Liapunov-Schmidt like procedure that the set of periodic solutions of the
original system and the normalized system are diffeomorphic.

e Determine, using singularity theory, a sufficient jet to describe the bifurcation. (Stan-
dard form)

e Analyse the standard form by geometrical reduction.

One of the first known examples of such a bifurcation is in the planar restricted problem of
three bodies. The bifurcation value of the parameter is, in the restricted three body problem
also known as Routh critical mass ratio (Routh (1875), [76]). The bifurcation was studied
by Brown (1911), [11], Krein (1955), [46], Meyer and Schmidt (1971), [61], Sokol’skij (1974),
[82], and Van der Meer (1985), [55].

5.4. Examples in the literature

e Restricted three body problem, Van der Meer, 1985, [53].

e Lagrange top, Cushman and Van der Meer, 1990, [18].

e Spinning orthogonal planar pendulum, Bridges, 1990, [9]

e Double spherical pendulum, Marsden and Scheurle, 1993, [51]

o Water wave problem, Bridges, 1992, [10], Dias and looss, 1996, [23].

e Hydrodynamical stability problems (reversible), looss and Pérouéme, 1993, [44]
e Torsional buckling, Champneys and Thompson, 1996, [14]

e Buckling of a strut on a elastic foundation, Champneys, 1998, [15].

e Ferroelectric liquid cristals, Pitanga, Ribeiro Filho, and Mundim, 1996, [7Q].
¢ Rotating H;", Kozin, Roberts, and Tennyson, 1999, [45)].

e Rydberg electron in rotating electric field. Lahiri and Roy, 2001, [48].

e The 3-D Hénon-Heiles family. Ferrer, HanBmann, Palacidn and Yanguas, 2002. [29],
HanBmann, Van der Meer, 2002, 2005, [36, 138].

e Gyrostat in an incompressible ideal fluid, Guirao, J.L. and Vera-Lopez, J.A., 2012, [34].

5.5. Standard form for the HHB

The complement C to im(ady,) (recall H, = S + X) is

C = ker(ady) Nker(ady) with ¥ = 1 (57 + y9) .
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A theorem of Jacobson-Morosov says: there exist Y = 1 (y? + y7) and P = x;y; + x,), such
that
{$, X} ={S. Y} ={S5,P}=0,

Thatis, X, Y, and P span a Lie algebra isomorphic to sl(2, R).
Normal form of the Hamiltonian up to order k

H=aS+X+aY*>+bYS+cS*+ -+ H(S,Y)+ Roi(x, y)
= Hyr + Roi(x, y)

The following theorem is a Liapunov-Schmidt reduction theorem [55, 83]. It relates an ar-
bitrary system in HHB to a system with a Hamiltonian which is fully in normal and has a
diffeomorphic set of X relative equilibria.

It is followed by a theorem based on algberaic geometric singularity theory. This theory
shows how to find a simple as possible representation within a set of maps haven diffeo-
morphc singular sets. In our case we want to find a simple as possible form for the energy
momentum map of the HHB in such a way that its singular set is only changed up to dif-
feomorphism. This singular set corresponds to the stationary points and the X relative
equilibria.

In these theorems transformations need not be symplectic. We are only focussing on the
geometry of the singular set of the energy-momentum map.

Theorem 5.5.1 There exists for each k > 2 a C*"'-mapping H : U x A — R, and a
C*-mapping ¥ : U x A — V, with the following properties:

(i) HO,%) =0 and D,H(0,%) =0 forall ». € A, and H(u, ) = Hyp(u, ») + O(Jul*+?)
asu— 0;

(i) w(©,r)=0forallx e A, and D,¥ (0, Ao) -u =u,Yu € U;

(i) H and W are C* on (U — {0}) x A;

(iv) {H,,S}y =0, VreA;

(v) x: R — V is a T-periodic solution of Xy (x, A) if and only if
x@®)=V¥@@@),r), VieR,

where u : R — U is a sufficiently small T -periodic solution of the reduced Hamilto-
nian system

u= Xg(u,X).
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Figure 5.2: Eigenvalues forv > 0,v=0,andv < 0. H, =aS + X +vY .

Theorem 5.5.2 Let o denote the S'—action given by the flow of Xs. Consider a o—invariant
mapping

(H,S):R* — R% (S, X,Y, P)— (H(S, X, Y, P),S) with

H(S,X,Y,P) = S + X + aY?> + bSY + ¢S*> + h.ot

where a # 0. Then there exists a o—equivariant origin preserving diffeomorphism ¢ on R*
and a origin preserving diffeomorphism s on R? such that

vo(H,S)op = (G,S)

with
G(S,X,Y,P) = X + aY? .

Moreover, the universal unfolding of (G, S) is (G, S) with
G(S,X,Y,P;v) = X + vY + a¥? .

and every deformation H(S,X,Y,P;u) of H(S,X,Y,P) is right-left equivalent to
G(S,X,Y, P;v).

Standard form (singularity theoretic normal form)

Gy=X+vY+a¥>.
5.6. Eigenvalues of the linear system
In figure 5.2/ and figure [5.3|we see the eigenvalue behavior for the Hamiltonian Hopf bifurca-

tion. Note that in the case of zero eigenvalues the S-symmetry is crucial.

Note that, provided an S'-invariant setting, with the S!-action given by the flow of X, also
the eigenvalue behavior as given in figure [5.3|gives an hamiltonian Hopf bifurcation.
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Figure 5.3: Eigenvalues forv > 0,v=0,andv < 0. H, = X +vY .

5.7. Geometric Reduction

Consider the symplectic S!'-action induced by the flow of Xs. The invariants for this action
are S, X, Y,and P. They span a Lie algebra isomorphic to R x s[(2, R))
We have the following relation among the invariants

4XY = S* + P?.
The orbit mapping for S!-action is
p:(x,y)—> X,Y,P,S).
The orbit space has a Poisson structure given by

{F,G}=<dF,WdG > .

with
0 —P —2X 0
P 0 2Y 0
W=1x _ar 0 0
0 0 0 0

The reduced (symplectic) phase spaces
p(S7H(s)) -

are given in (X, Y, P)-space by the equation
C(X,Y,P;s)=4XY — P> —s>=0.

The Poisson structure on the image is given by {F, G} =< VC,VG x VF > . Brackets of
this form can be considered as Nambu-brackets [65]. It is the Casimir C that determines the
Poisson structure.

Tangent points of G, = X + vY + aY? with the reduced phase space give periodic orbits.
Tangent points are always in the plane P = 0. How the energy surfaces and the reduced

phase spaces intersect can be found in figures
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Figure 5.4: Reduced phase spaces for s = 0 and s # 0.
Figure 5.5: Intersection of energy surface and reduced phase space, a > 0

Figure 5.6: Intersection of energy surface and reduced phase space, a < 0
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Figure 5.7: a > 0, G, at the cone forv > 0, v =0, and v < 0.

A4

Figure 5.8: a > 0, bifurcation in (S, G)-plane forv > 0,v =0, and v < 0.

The bifurcation is completely determined by the tangency of the energy surface to the vertex
of the cone at v = 0. For a > 0 we have supercritical bifurcation, for a < 0 we have subcritical
bifurcation. Of course the derivative at the origin should change sign as a function of v in
order to have a genuine bifurcation. When a = 0 we say that the bifurcation is degenerate.
The essence of the tangency is captured in figures|5.7}, and The corresponding bifurca-
tion is illustrated in[5.8] [5.70] where the curve of relative equilibria is given in the image of the
energy momentum map.

The image of the reduction map is the Lie algebra sl(2, R). The map
V¥R - R (X,Y,P)— (G,Y, P)

is a diffeomorphism. The energy-momentum map can now easily be factorized through o p.
It changes C into

C(G,Y, P;s,v) =4YG — 4vY? — 4aYy? — P? — 5%,

which gives the energy-momentum representation of the Poisson structure [59]. Note that
in the energy-momentum representation the bifurcation equation, which also describes the
singularity of the energy-momentum map, is identified with the singularity of the Poisson
structure.

In figure the reduced phase spaces are given after the transformation that makes the

vertical axis the G-axis.

Figure 5.9:a < 0, G, atthe cone forv > 0, v=0,and v < 0.
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DV

Figure 5.10: a < 0, bifurcation in (S, G)-plane for v > 0, and v < 0.

Figure 5.11: Reduced phase space for different values of s in energy-representation.
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Figure 5.12: Projection of C(G, Y, 0; S, v) on the (S, G)-plane for v > 0 and a < 0.

In figure[5.12/one can see how the family of periodic solutions in the (S, G) parameter plane
is obtained by projection of C(G, Y, 0; S, v) = 0 surface on the (S, G)-plane.

5.8. Nondegenerate Hamiltonian Hopf bifurcations

How to determine (nondegenerate) Hamiltonian Hopf bifurcations in three degree of freedom
systems

e Flattening the Poisson structure.
Perform a first reduction. One obtains a reduced system with a nonlinear Poisson
structure. The aim is to obtain a system with standard symplectic form. Linearize
the Poisson structure or symplectic structure within the local chart on the first reduced
phase space. (see for instance [25].)

e Singularity theoretic equivalence.
Perform a double reduction. Choose coordinates such that the S'—action on the second
reduced phase space is standard. Apply singularity theory to the energy-momentum
mapping.(see [37])

e The geometric method.
Perform a double reduction. Perform an analysis of the relative position of the reduced
phase space and the energy level sets of the one—degree—of—freedom system (see
figures[5.7, and[5.9). The second reduction is not regular and leads to a conical singu-
larity.(see [36].)

To apply the geometric method certain hypotheses should be checked.
H1. The stratification of the orbit space into reduced phase spaces should locally be equiv-

alent to the standard case.
At the critical value of the integral one locally has a cone deforming into a hyperboloid
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Figure 5.13: Heavy symmetric rigid body with one point fixed.

when the value of the integral is varied, locally the invariants form a Lie algebra iso-
morphic to sl (2, R).

H2. As the bifurcation parameter varies, the energy level set through the vertex of the cone
should change “with non—zero speed” from passing outside the cone to intersecting
the interior of the cone.

Ensures that the unfolding of the linear part is (uni)versal.

H3. The energy level set should have second order contact at the vertex of
the cone at the bifurcation value of the parameter.
Non—degeneracy condition.

5.9. Lagrange Top

The Lagrange top problem is completely integrable on its phase space 7*S0(3) with canon-
ical symplectic form. The two symmetries are a right S'—action corresponding to rotation
about the axis of symmetry of the body and a left S'—action corresponding to rotation about
the vertical axis in space. Reduction with respect to the left S'—action gives the Euler—
Poisson equations

With Hamiltonian

4

2y32 + x3.

H_l(2+2
_2y1 y2)+

We will first perform reduction like in [18]. The reduced phase space is a 4—dimensional
smooth submanifold

7,5 = {(,»eR | Ci=1,C=a} < R°.
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with

C =x12+x§+x32 ,

Cr = x1y1 +X2)2 + X33 .
The equilibrium point (x, y) = (0,0, 1, 0, 0, a) is the upright standing position of the top, which
becomes gyroscopically stabilized (“sleeping”) if the top spins sufficiently fast.

The reduced system still has the integral of motion L(x, y) = y;, which is the angular mo-
mentum corresponding to rotation about the symmetry axis of the top.

The invariants for the right S'-action are

2 2
o= X)Xy, T3 = X1y1 +X2)2 TS = X3,

2 2
o=y t+y, Ty = X1Y2 — X2)1 e = Y3

with relations

n32+nf=711712, 7, >0, m=>0.
Furthermore
C1=7T1+7T52=1, C,=m3+mnsmg =a, L =ms=0D>

Twice reduced phase space is given by

V, = {(mmms) eR’ | R =0, ;20 |ns| <1}

with
Rim) = nf + (a—bms)* — (1 —7d)my .
After skipping constant terms the reduced Hamiltonian on V? is

1
H = =
27Tz+775

The twice reduced phase space is smooth for |a| £ |b| and degenerates into acone ata = b
(and also at a = —b, but this “hanging top” is always stable). Figure|5.14|shows that one can
show the presence of a Hamiltonian Hopf bifurcation using the geometric method [38].

The map ¢ : R® — R?; (s, 714, m2) — (715, 74, H) is @ diffeomorphism. It changes R into
RY(7ts, 4, H; a, b) = —7F — (a — brs)? + 2(H — 7s)(1 — 7d) .

which gives an energy-momentum representation for the Poisson structure [59]. The follow-
ing theorems are also taken from [59].

Theorem 5.9.1 The Poisson structure given by R® is at (s, m4, m2) = (1,0,0) locally of
type s1(2).

Proof : Seta = N+ 1Sand b = N — 15, replacing the integrals for the right and left
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Figure 5.14: Relative position of {# = h} and V¢ within {my = 0} for |a|] < 2, |a| = 2
and |a| > 2. The horizontal axis is 75 and the vertical axis is %nz.

action by N and S. Furthermore apply the translation 75 = 1 — 75, 0 < 75 < 2, then R?
becomes

1
— 7y — 8% + 2757y — 2N S7s + S°7s — mats — N7 + NS — ZS%%SZ :
0<n5<2, m=0,

which is at zero locally equivalent to —z7 — S? + 2757,. g.e.d.

Theorem 5.9.2 The Poisson structure given by Ii};(ns,zu, FH;a,b) is at (ws, w4, M) =
(1,0, 0) locally projection equivalentto C(H, Y, Z; s, v).

Here projection equivalent means that the projections on the energy-momentum plane (like
in figure |5.12) are diffeomorphic.

Proof: Seta =N + %S and b =N — %S Furthermore apply 7s = 1 — 75, 0 < 715 < 2 and
# = H + iNS. Then R? transforms to
- - - - 1.
—8% — 7]+ 4H7s + S*As + 472 — 2HAZ — Zszﬁg - 273 .
Finally transform S = S—185,, and H = H—} H#s. Settingmy = Z, #s = Y, and 1 - 1N? = v
finally gives
AYH — 4vY? —2y3 — 7% — §%.

g.e.d.
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