
Some definitions and theorems: — Can You sketch the accompanying Figures?1

Dynamical system: Let (X, d) be a metric space and let T be one of the following subsets of R: the
entire real line R, the set of integer numbers Z, the discrete set of the form hZ where h > 0 is fixed. The
mapping Φ : T ×X → X is a dynamical system on X with time T if a.) Φ is continuous (jointly in the
two variables) b.) Φ(0, x) = x for all x ∈ X c.) Φ(t,Φ(s, x)) = Φ(t+ s, x) for all t, s ∈ T and x ∈ X.
Invariant set: Let (X, d) be a metric space . The set S ⊂ X is invariant with respect to the dynamical
system Φ : T×X → X if Φ(t, x) ∈ S for all t ∈ T and x ∈ X.2

Trajectory, positive half–trajectory, ω–limit set: The trajectory through x ∈ X is the set γ(x) =
{Φ(t, x) | t ∈ T}. The positive half–trajectory through x ∈ X is the set γ+(x) = {Φ(t, x) | t ∈ T and t ≥ 0}.
The ω–limit set of the point x ∈ X is the set ω(x) = {y ∈ X | there exists a time–sequence {tn}∞n=1 ⊂
T such that tn →∞ and Φ(tn, x)→ y}.
Stability, attractivity, asymptotic stability of a compact invariant set S ⊂ X: The compact
invariant set S ⊂ X is stable if, given ε > 0 arbitrarily, there exists a δ > 0 such that d(Φ(t, x), S) < ε
whenever d(x, S) < δ and t ∈ T, t ≥ 0.3 The compact invariant set S ⊂ X is attractive if there is an η0 > 0
such that d(x, S) < η0 implies that d(Φ(t, x), S) → 0+ as t → ∞ and t ∈ T. The compact invariant set
S ⊂ X is asymptotically stable if it is both stable and attractive.4

Region of attraction of an asymptotically stable compact invariant set S ⊂ X: This is the
(necessarily open) set A(S) = {x ∈ X | d(Φ(t, x), S)→ 0+ as t→∞ and t ∈ T}. 5

Basic properties of omega–limit sets in Rd: Let γ+(x) be a bounded, positive half–trajectory of the
continuous–time dynamical system Φ : R × Rd → Rd. Then ω(x) is a nonempty, closed, bounded and
connected invariant set in Rd. In addition, d(Φ(t, x), ω(x))→ 0+ as t→∞.6

Poincaré–Bendixson Theorem: Let γ+(x) be a bounded, positive half–trajectory of the continuous–
time dynamical system Φ : R× R2 → R2 and assume that Φ has only a finite number of equilibria. Then
ω(x) is either an equilibrium pont x0, or a periodic orbit Γ, or a heteroclinic cycle H.7 In the two latter
cases, the interior of Γ and the interior of H contain at least one equilibrium point.
Theorem on asymptotic stability of the origin for a linear system ẋ = Ax: The necessary and
sufficient condition is that the real part of all eigenvalues of matrix A is negative. This is equivalent to the
existence of a pair of positive constants C, α such that ‖eAtx‖ ≤ C e−αt‖x‖ whenever t ≥ 0 and x ∈ Rd.8

1They help a lot in understanding and remembering the basic features of dynamical systems.
2The most important examples for an invariant set are equilibrium points and periodic orbits. You should be able to

formulate the definitions of stability, attractivity, asymptotic stability, and region of attraction for an equilibrium point
x0 ∈ Rd as well as for a periodic orbit Γ ⊂ Rd. Please remember the definitions of equilibria and periodic orbits, too.

3The set S ⊂ X is compact if, given a sequence {xn}∞n=1 ⊂ S arbitrarily, there exist an x∗ ∈ S and a subsequence {xnk}
∞
k=1

such that xnk → x∗ as k → ∞. In short: if S is closed and every sequence in S has a convergent subsequence. A subset of
Rd is compact if and only if it is closed and bounded. Note also that the distance between a point x ∈ X and a compact set
S ⊂ X is defined as d(x, S) = min{d(x, y) | y ∈ S}.

4If S ⊂ X is a compact and asymptotically stable invariant set, then S is an attractor and vice versa. Remember that,
even for equilibria, stability and attractivity are independent notions. Are You able to recall the related counterexamples?

5Attractor S ⊂ X is global if A(S) = X.
6The standard example for a continuous–time dynamical system in Rd is the solution operator of an autonomous ordinary

differential equation with the properties of global existence (i.e., existence for all t ∈ R), uniqueness, and continuous dependence
on initial conditions.

7You should be able to formulate the definition of a heteroclinic cycle.
8Thus asymptotic stability for a (constant coefficient) linear system is equivalent to exponential stability.



One–step p–th order (p ∈ N, p ≥ 1), stepsize h (0 < h ≤ h0]) discretization operator for equa-
tion ẋ = f(x) inducing a Cp+1 dynamical system Φ on Rd: A Cp+1 = Cp+1([0, h0]×Rd,Rd) mapping
φ : [0, h0] × Rd → Rd is a one–step p–th order (p ∈ N, p ≥ 1), stepsize h (0 < h ≤ h0) discretization
operator for equation ẋ = f(x) if a.) for constant K > 0 suitably chosen, ‖Φ(h, x) − φ(h, x)‖ ≤ Khp+1

whenever 0 ≤ h ≤ h0 and x ∈ Rd b.) for stepsize h small, φ(h, x) can be effectively computed on the
basis of knowing the behaviour of function f near x ∈ Rd.9
Grobman–Hartman Lemma: Consider the differential equation ẋ = f(x) where f : Rd → Rd is a
continuously differentiable function, f(0) = 0 ∈ Rd and f ′(0) = A ∈ L(Rd,Rd), a d × d matrix with
eigenvalues λk, k = 1, 2, . . . , d. Assume that Re λk 6= 0 for each k. Then, in a small neighborhood of the
origin 0 ∈ Rd, the nonlinear equation (N) ẋ = f(x) with solution operator Φ(t, x), the linearized equation
(L) ẋ = Ax with solution operator etAx, and—for stepsize h sufficiently small—the discretized equation
(D) X = φ(h, x) with solution operator φ(h, x) are essentially the same. Loosely speaking, in a small
neighborhood of a nondegenerate equilibrium, both linearization and discretization are almost–identity
coordinate transformations that, preserving time, map trajectory segments into trajectory segments. Sta-
ble and unstable local manifolds/subspaces of the origin are mapped to each other and they are tangent
at the origin to each other.10

Periodic orbits of Lotka–Volterra systems ẋ = x(c1+a1x+b1y), ẏ = y(c2+a2x+b2y): There is only
one possibility for a Lotka–Volterra system to have periodic orbits in the positive quadrant: if the positive
quadrant is filled by periodic orbits, encircling about the same equilibrium point (which is a center).
The derivative of C1 function V : N → R along the trajectories of a local dynamical system
Φ(t, x) induced by the autonomous differential equation (E) ẋ = f(x) where f : N → Rd is
a C1 (in words: a continuously differentiable) function and the related consequences: The
above–mentioned derivative is simply

V̇(E)(x) =
d

dt
V (Φ(t, x))

∣∣
t=0

= 〈gradV (x), f(x)〉 for each x ∈ N

where N ⊂ Rd is open. Inequalities for V̇(E)(x) imply various consequences on stability properties of x0 as
follows: Nested level surfaces around an equilibrium point x0 ∈ N which is a local minimum of function
V and the sharp inequality V̇(E)(x) < 0 on the set N \{x0} imply that x0 is asymptotically stable. If only

V̇(E)(x) ≤ 0 on the set N \ {x0}, then x0 is stable. Reformulations on instability properties are at hand.

9You should be able to define at least both the explicit and the implicit Euler method as well as to recall the contraction
mapping principle the definition of the implicit Euler method is based on. In order to define the unstable invariant manifold
of the origin with respect to the discretized dynamics, it should be mentioned that φ(h, ·) is an invertible function of class
Cp+1.

10The precise technical statement is that there exist a neighborhood U of the origin 0 ∈ Rd, a homeomorphismH : U → H(U)
and, for h0 sufficiently small, a one–parameter family of homeomorphismsHh : U → Hh(U), h ∈ (0, h0] with the properties that
H(0) = Hh(0) = 0 and, as long as the trajectory segments remain in U , H(Φ(t, x)) = eAtH(x) and Hh(Φ(h, x)) = φ(h,Hh(x)).
Moreover, H and Hh can be chosen in such a way that they are differentiable at 0 and satisfy H′(0) = H′h(0) = idRd . In
addition, there exists a constant K > 0 such that ‖Hh(x) − x‖ ≤ Khp for each h ∈ (0, h0], x ∈ U . In the coordinate
system Y × Z = Rd near the origin, the local unstable manifolds for Φ(t, ·) and φ(h, ·) can be represented as the graphs
of the locally defined Cp+1 functions u, uh : Y → Z where u(0Y) = uh(0Y) = 0Z and u′(0Y) = u′h(0Y) = 0 ∈ L(Y,Z)
and ‖u(y) − uh(y)‖ ≤ const hp. Here Y and Z are linear subspaces spanned by the generalized eigenspaces belonging to
eigenvalues λk with Re λk > 0 and Re λk < 0, respectively. You should be able to define stable and unstable manifolds near
nondegenerate equilibria of (N), (L), (D).


