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1

Introduction

The center-focus (CF) problem for plane ODE systems with polynomial right-hand
sides presents so formidable a challenge that its complete solution is not expected in
the foreseeable future. In fact, until recently, this problem was solved only for a few
types of systems with one edge of the Newton polygon [1, 2]. These subtypes are
systems with a nondegenerate linear part; systems with a Jordan cell linear part;
and systems with a homogeneous nondegenerate truncation.
The existing methods of solution of CF problem for these systems may be described as either a reduction to normal forms (including methods using formal power
series [6]) or the construction of the formal first integral [5]. The focal values obtained by these methods usually lose some information on the asymptotics of the
Poincaré mapping and provide only the center conditions.
In this paper, we present an approach to the CF problem based on the generalization of the notion of variational equations, where the necessary conditions for
the center are obtained as a byproduct along with the asymptotics of the Poincaré
mapping.
This approach allows to obtain a simple algorithm for computation of the exact
focal values for all types of systems with one edge of the Newton polygon. We
note for comparison that a brief description of an algorithm based on the proof by
Poincaré of the existence of the first analytical integral takes a few pages in [5];
and it is applicable only for systems with nondegenerate linear part. Our algorithm
described below takes just a few lines.
The benefit of computing explicit asymptotics of the Poincaré mapping becomes
evident when we consider a related problem of degenerate cycle generation. We give
an example illustrating this application.
Finally, we give a simple proof of almost algebraic [4] solvability of CF problem
for all types of systems with one edge of the Newton polygon.
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The structure of this paper is as follows. In Section 2 we describe the algorithm
based on variational equations of high order which resolves CF problem for monodromic singularities with analytical Poincaré mapping. We give a simple proof of
the algorithm, which is easily adaptable for computer algebra systems.
In Section 3 we introduce generalized polar changes of variables and demonstrate that they are applicable to all types of systems with one edge of the Newton
polygon. Thus the algorithm in Section 2 can be applied to all cases ever studied
by various methods. We define a quasi-homogeneous degree of a monomial in polynomial systems such that coeﬃcients of monomials of the same degree take part in
variational equations of the same order.
In Section 4 we consider some applications of the theory and suggest a generalization which applies to systems with two edges of the Newton polygon. Such
systems were never studied in the framework of CF problem.

2

Variational equations

In this paper, we study systems of equations
def

dx/dt = ẋ = p(x, y),

def

dy/dt = ẏ = q(x, y),

(2.1)

where p and q are polynomials and the origin O = (0, 0) is a monodromic stationary
point of the system (2.1). Suppose that there exists a change of variables x = x(r, ϕ),
y = y(r, ϕ) such that the integral curves of the system (2.1) coincide with the
integral curves of the equation
def

dr/dϕ = r0 = f (r, ϕ) = f (r, ϕ + 2π).

(2.2)

We assume that the Poincaré mapping r(0) → r(2π) is analytical at the origin.
The algorithm for computing variational equations of arbitrary order for the
equation (2.2) is as follows [8, 9]. We write this equation as a variational equation
of zero order substituting r = r0 , i.e., r00 = f (r0 , ϕ). Let r0 (ϕ) be the solution
to this equation with the initial value ρ = r0 (0) 6= 0. We introduce the notation
rk (ϕ) = ∂rk−1 (ϕ)/∂ρ, k = 1, 2, . . . By formal diﬀerentiation we find the variational
equations rk0 = ∂fk−1 (r0 , . . . , rk−1 , ϕ)/∂ρ = fk (r0 , . . . , rk , ϕ) = ∂ k f (r0 , ϕ)/∂ρk . The
initial values for the solutions rk (ϕ) to these equations are r1 (0) = 1, and rk (0) = 0,
k = 2, 3, . . .
The procedure to resolve CF problem for the equation (2.2) is to find solutions
to all variational equations on the trivial solution r0 ≡ 0. Then rk (2π), k = 1, 2, . . .,
are the focal values. This follows from the following theorem.
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Theorem 2.1 Let the Poincaré mapping r(0) → r(2π) for the equation (2.2) be
analytical at the origin. The origin is a center if and only if all solutions to the
variational equations on the trivial solution r0 ≡ 0 are 2π-periodic bounded functions.
Proof. Consider the characteristic set of the equation (2.2) χ = {r(0), r(2π)}
[8, 9] for suﬃciently small initial values of r(0). The set χ is an analytical curve
passing through the origin. The origin is the center if and only if the set χ is the
bisectrix of the first quadrant of the plane R2 .
Let rk (ϕ), k = 1, 2, . . ., be the solutions to the variational equations and ρ =
r0 (0) 6= 0 be the initial value of the solution to the equation (2.2). The values
rk (2π), k = 1, 2, . . ., are the derivatives to the curve χ at the point ρ [8] (see Fig. 1).
All solutions to the variational equations depend analytically on the initial value ρ
by the data. Hence the values rk (2π), k = 1, 2, . . ., for the variational equations on
the trivial solution r0 ≡ 0 are the derivatives to the curve χ at the origin.
An analytical curve is the bisectrix of the first quadrant of the plane R2 if and
only if it has the same derivatives at the origin, namely, r1 (2π) = 1, rk (2π) = 0,
k = 2, 3, . . . These values coincide with the initial values of the solutions to the
variational equations; hence the suﬃcient condition is proved.
Further, we will need only variational equations on the trivial solution.
Now we prove the necessity. The first variational equation has the form
r10 = r1 f1 ,

(2.3)

where f1 (ϕ) is a bounded 2π-periodic function. Hence if r1 (2π) = 1, then r1 (ϕ) is
also a 2π-periodic bounded function. In fact,
 ϕ

Z
r1 (ϕ) = exp  f1 (φ) dφ .
(2.4)
0

By induction, the n-th variational equation has the form
rn0 = rn f1 + r12 gn ,

n = 2, 3, . . . ,

(2.5)

where gn (ϕ) is a bounded 2π-periodic function expressed through previously determined solutions to variational equations. Hence if rn (2π) = 0, then rn (ϕ) is also a
2π-periodic bounded function. In fact,
rn (ϕ) = r1 (ϕ)

Zϕ
0

r1 (φ)gk (φ) dφ.

(2.6)
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Fig. 1. Characteristic sets of the center (C) and the focus (F).
Theorem 2.1 is proved along with the fact that all variational equations are
explicitly integrable.
Thus, Theorem 2.1 provides the explicit expansion of the Poincaré mapping for
the equation (2.2) at the origin in Taylor series:
r(2π) = r1 (2π)r(0) +

r2 (2π)r(0)2
+ ···
2!

(2.7)

Before we move further, let us examine what this algorithm gives for systems
(2.1) with nondegenerate linear part, which, historically, is the most studied case
of CF problem [3].
Let the linear part of the system (2.1) have imaginary eigenvalues. Otherwise
the system has a structurally stable focus and the algorithm above takes one step.
By the ordinary polar change of variables we reduce the system to the form (2.2).
Then we use formal diﬀerentiation and obtain some variational equations. Then
we substitute r0 = 0 in them. We have then r1 (ϕ) ≡ 1, and all subsequent solutions to variational equations are trigonometric polynomials. All secular terms
may be omitted by Theorem 2.1, since they automatically vanish if the previously
determined center conditions are satisfied.
Unlike the computation of the formal first integral [5], there are no arbitrary
values involved in the focal ones. So they may be used for analysis of the cycle
generation (see Section 4).

The center-focus problem and variational equations

3

699

Generalized polar changes

We consider ODE systems (2.1) that have one edge of the Newton polygon and that
by renormalization of the variables x, y, and t may be written as
ẋ = p(x, y) =

y 2jm−1 + · · · ,

ẏ = q(x, y) = −x2jn−1 + · · · ,

(3.1)

where j, m, n ∈ N; m and n are relative primes; and all monomials denoted by dots
map on the edge and/or inside the Newton polygon of the system (3.1).
Systems (3.1) include all types that were ever studied in the framework of CF
problem [1, 2], namely, systems with nondegenerate linear part j = m = n = 1;
systems with a Jordan cell linear part j = m = 1; and systems with a homogeneous
nondegenerate truncation m = n.
We suggest the following changes of variables
x = α r m | cos ϕ|k sign (cos ϕ),
y = β rn | sin ϕ| sign (sin ϕ),

(3.2)

where m and n are the same as in the system (3.1), and α ∈ R, β ∈ R, k ∈ Q, ∈ Q
are positive constants. The system (3.1) takes the form
r0 =

r (x k q(x, y) sin2 ϕ + y p(x, y) cos2 ϕ)
.
sin ϕ cos ϕ (x m q(x, y) − y n p(x, y))

(3.3)

The changes of variables (3.2) are applied in four curvilinear sectors of the plane
(i−1)π/2 ≤ ϕ ≤ iπ/2, i = 1, . . . , 4, and the equation (3.3) corresponds to four ODEs
defined in each sector. The Poincaré mapping is matched from the four diﬀerent
representations of transient trajectories in these sectors.
The changes (3.2) are more general than we need for Theorem 2.1. They will be
used later. The constants α, β, k, may be chosen in such a way that the trajectory
of the truncated system, i.e., the system having monomials only on the edge of the
Newton polygon [2], simplifies.
But first we prove that the changes (3.2) give an analytical Poincaré mapping
for systems (3.1) if certain conditions on the coeﬃcients of the truncated system
are satisfied. For that in this section we take α = β = k = = 1 in (3.2).
Let the quasi-homogeneous degree of the monomial xk y (k, ∈ N) be
km + ( + 1)n in the first equation of the system (3.1), and be (k + 1)m + n in the
second equation of the system (3.1).
It is obvious that the truncated system (3.1) is quasi-homogeneous and that
all monomials mapping on the edge of the Newton polygon are, in a sense, of the
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same order of smallness. Here their degree is 2jmn. But, surprisingly, the order of
smallness of all monomials in systems (3.1) was never defined before. The definition
above (yet to be proved correct) is not unique, but it sorts out all monomials in the
system (not only for monodromic stationary points, by the way).
We define the function
r0
(3.4)
F (ϕ) = lim ,
r→0 r
where r0 is the right-hand side of the equation (3.3).
Theorem 3.1 If the denominator of the function F (ϕ) does not vanish for suﬃciently small |Im ϕ|, then the stationary point O of the system (3.1) is monodromic,
and the Poincaré mapping is analytical at the origin.
Proof. The numerator and the denominator of the function F (ϕ) are trigonometric polynomials with coeﬃcients of monomials of degree 2jmn in the system
(3.1). This corresponds to the fact that the truncated system being quasi-homogeneous is integrable by the substitution (3.2).
The denominator of the function F (ϕ) satisfies the condition of the theorem for
suﬃciently small coeﬃcients of the truncated system, since if they vanish, then the
truncated system (3.1) is a Hamiltonian one.
We expand the right-hand side of the equation (3.3) in Taylor series in powers of
r. Each term of the expansion is a fraction with the denominator being some power
of the denominator of the function F (ϕ). Hence the right-hand side of the equation
(3.3) is analytical for suﬃciently small |r| and |Im ϕ|, and hence the solution to
ODE (3.3) exists for ϕ ∈ [0, 2π], i.e., the stationary point O of the system (3.1) is
monodromic.
For example, the system
ẋ = y + ax2 ,

ẏ = −x3

with j = 1, m = 1, n = 2 has
F (ϕ) = −

cos ϕ(a cos2 ϕ + sin3 ϕ)
.
cos4 ϕ + 2a cos2 ϕ sin ϕ + 2 sin2 ϕ

The denominator cos4 ϕ + 2a cos2 ϕ sin ϕ + 2 sin2 ϕ 6= 0 for |a| <

√
2.

Theorem 3.2 The variational equation of the order N computed for the equation
(3.3) depends only on coeﬃcients of monomials in the system (3.1) of degree no
greater than 2jmn + N − 1.
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Proof Consider a monomial xk y in the first equation (3.1). The power of r in
the equation (3.3) corresponding to this monomial equals the degree of the monomial
plus 1 in the numerator and equals the degree of the monomial in the denominator of
the equation (3.3). The same is true for monomials in the second equation (3.1). So
coeﬃcients of all monomials of the same degree are gathered at the same powers of
r in the equation (3.3). We divide the numerator and denominator of the equation
(3.3) by r2jmn and multiply both sides of the equation (3.3) by the denominator.
Then we use the procedure for computation of variational equations. Each formal
diﬀerentiation decreases the powers of r0 by 1. So when we substitute r00 = r0 = 0,
the first variational equation would depend only on coeﬃcients of monomials of the
truncated system (3.1), i.e., monomials of degree 2jmn, etc.

4

Some applications

It follows from Theorem 2.1 that the values rk (2π), k = 1, 2, . . ., are the focal ones
for the monodromic stationary point O of the system (3.1). If r1 (2π) 6= 1, then the
point O is a focus of the first order. It is an analog of the structurally stable focus,
since it persists if there are small changes of the coeﬃcients of the monomials of the
truncated system, i.e., the curve χ is transversal to the bisectrix C at the origin. If
r1 (2π) = 1, r (2π) = 0, < k, and rk (2π) 6= 0, then it is a focus of the order k. It
is an analog of the weak focus. Obviously, the order of the focus coincides with the
order of tangency of the curves χ and C at the origin.
Theorem 3.2 allows to estimate the order of the focus for the monodromic stationary point without computing the variational equations. Indeed, omitting monomials of the degree greater than 2jmn + N − 1 cannot aﬀect the focal values of the
order less or equal to N = 1, 2, . . .
We remark that the disposition of the curve χ with respect to the bisectrix C
allows to make some conclusions on the nature of solutions to the system (3.1) in
a small neighborhood of the stationary point O. For example, Fig. 1 corresponds
to an unstable weak focus and stable limit cycle in the equation (3.3). In systems
(3.1) stability and instability interchange, since the trajectories go clockwise there.
When we consider a system (3.1) depending on a parameter, then the parameter
change may cause the characteristic curve χ to twist and intersect with the bisectrix
C. This corresponds to the limit cycle generation. The Hopf bifurcation is the
simplest example of this phenomenon; here the first focal value becomes equal to 1.
When focal values of higher order vanish, there are possible bifurcations of arbitrary
high degeneracy. The degeneracy may be measured by the number of variational
equations needed to resolve it.
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Example 4.1. Consider the following system of equations
ẋ = y3 + a x3 y + b x5 ,

ẏ = −x5 + c x2 y2 .

(4.1)

Such systems were never considered in the framework of CF problem. First, we
make the change of variables (3.2) with m = 2, n = 3, and α = β = k = = 1. The
function F (ϕ) (3.4) for the system (4.1) takes the form
F (ϕ) = −

sin ϕ cos ϕ(sin2 ϕ + a cos3 ϕ + c sin2 ϕ cos ϕ − cos4 ϕ)
.
2 cos6 ϕ + (3a − 2c) sin2 ϕ cos3 ϕ + 3 sin4 ϕ

It is equal to the function f1 in the proof of Theorem 2.1. By Theorem√3.1, the
stationary point O of the system (4.1) is monodromic for |3a − 2c| < 2 6. The
truncated system (i.e., b = 0) is reversible (x, y, t → x, −y, −t), and its monomials
are of degree 12; the degree of the monomial bx5 equals 13. Hence the system (4.1)
has a weak focus by Theorem 3.2, and we have r1 (2π) = 1 without computing the
integral of the function F over the period.
We put c = 3a/2 and investigate the limit cycle generation in the system (4.1)
under the change of coeﬃcient (parameter) a > 0.
The function g2 (see the formula (2.5)) takes the form
g2 (ϕ) =

b cos7 ϕ(2 + sin2 ϕ) (3 a sin2 ϕ − 2 cos3 ϕ)
,
(2 cos6 ϕ + 3 sin4 ϕ)2

where r1 (ϕ) is found by the formula (2.4).
The second focal value is found by the formula (2.6) taking the integral over the
period [0, 2π]. We take b = 1, since the second focal value r2 (a, b) = r2 (a) depends
on b linearly.
Computations show that the system (4.1) has the second order focus for all a
except a = a0 ≈ 4.54132378, when the focal value r2 (a) changes sign, i.e., r2 (a) < 0
for a < a0 , and r2 (a) > 0 for a0 < a. Besides, r2 (a) ³ (a−a0 )C2 , r3 (a) ³ (a−a0 )2 C3
and r4 (a) ³ C4 as a → a0 , where r3 (a) and r4 (a) are the third and the fourth focal
values respectively, and C2 , C3 , C4 are positive constants, which may be found
with the same accuracy as the focal values if we compute the mixed variations of
equations (2.3), (2.5) with respect to the parameter a [8].
Consequently, the focus is unstable in the coordinates (3.2) for a > a0 , since
r(2π) > r(0) at the origin; and for a < a0 , the focus is stable, since r(2π) < r(0)
for small r(0). Hence for a < a0 , the system (4.1) has limit cycles, which are
unstable in coordinates (3.2) (see Fig. 1). In the original coordinates, the stability
and instability here interchange, as was remarked earlier.
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Let us estimate the initial radius of the limit cycle, i.e., the value r(2π) = r(0) =
r(0)(a) for small a − a0 < 0. We use the expansion (2.7) and obtain the formula
p
−r3 (a) + r32 (a) − 3r2 (a)r4 (a)
,
(4.2)
r(0)(a) ≈ 2
r4 (a)
√
i.e., r(0)(a) ³ a0 − a.
For example, for a = a1 = a0 − 0.1 the initial radius of the limit cycle equals
r(0)(a1 ) ≈ 0.57026001. Computed focal values are r2 (a1 ) ≈ −0.03689080, r3 (a1 ) ≈
0.00204139, r4 (a1 ) ≈ 1.22542310. Using the formula (4.2), we obtain r(0)(a1 ) ≈
0.59772201.
Now, we make the change of variables (3.2) with α = (1/2)1/6 , β = (1/3)1/4 ,
k = 1/3, = 1/2. Here we consider variational equations on the interval [−π, π].
The first variational equation takes the form
√
a 6
0
sign (sin ϕ) r1 (ϕ).
r1 (ϕ) = −
12
We substitute the solution to this equation into the second variational equation,
and after some simplifications, we obtain the equation for the critical value of the
parameter a when the limit cycle is born:
0=

Zπ
0

√
√
| cos t|2/3 (3 a cos t sin t − 6 cos2 t) exp(−a 6 t/12)
√
dt.
sin t

(4.3)

We found the solution a = a0 ≈ 4.54132378 to the equation (4.3) with no
less than 30 decimal places. We put forward a hypothesis: the value a0 is not
algebraic.
Algebraic solvability of CF problem means that all center conditions are algebraic. This is, generally, not the case [4]. We recall that almost algebraic solvability
[4] of CF problem is the algebraic solvability considered for systems with fixed
coeﬃcients of monomials of the truncated system.
Theorem 4.1 Let the system (3.1) satisfy the condition of Theorem 3.1 and the
coeﬃcients of the truncated system be numbers. Then all center conditions for the
system (3.1) are polynomial ones.
Proof. The solution r1 (ϕ) to the first variational equation (2.3) does not depend
on the coeﬃcients of the system (3.1) by the data. The denominators in the functions gk (ϕ) do not depend on them either (see the proof of Theorem 3.1). Hence if
the previous center conditions are satisfied, i.e., the functions rj (ϕ), j = 1, . . . , k−1,
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are 2π-periodic, then the function gk (ϕ) is a combination of 2π-periodic functions
with coeﬃcients of polynomials in coeﬃcients of the system (3.1).
For polynomial systems (3.1) there may be, obviously, only a finite number
of independent center conditions by virtue of Hilbert’s theorem on the bases in
polynomial ideals [7].
We remark that Theorem 2 in [4, page. 36] is a special case of Theorem 4.1
(m = n).
The evidence suggests that an analytical Poincaré mapping may exist only for
systems with one edge of the Newton polygon. This may be the reason why systems
with more than one edge of the Newton polygon were never studied in the framework
of CF problem until recently [1, 2].
However, the changes of variables (3.2) may be applied in curvilinear sectors on
Riemann surfaces instead on the plane R2 . One such example was studied in [10]
for an ODE system with a Hamiltonian truncation. For the first time, the center
conditions were obtained for the system with two edges of the Newton polygon
along with the explicit asymptotics of the Poincaré mapping.
Acknowledgments.
This work was supported by RFBR, Grant 02-01-01067.

References
[1] Arnold V. I. and Ilyashenko Yu.S., The Ordinary Diﬀerential Equations,
VINITI, Moscow, V. 1, 1985. (in Russian)
[2] Bruno A. D., Local Method in Nonlinear Diﬀerential Equations, Springer Series in
Soviet Mathematics, Springer—Verlag, Berlin, 1989.
[3] Edneral V. F., Computer evaluation of cyclicity in planar cubic system, in: Proceed. of the ISSAC’97 (Kihei, Hawaii, 1997), ed. by W. Küchlin, ACM, New York,
1997, pp.305—309.
[4] Ilyashenko Yu. S., Algebraic insolvability and almost algebraic solvability of the
center-focus problem, Functional Analysis and Applications, 6 (1972), No. 3, 30—37.
(in Russian)
[5] Schlomiuk D., Algebraic and geometric aspects of the theory of polynomial vector
fields, in: Bifurcations and Periodic Orbits of Vector Fields (Montreal, PQ, 1992),
NATO Adv. Sci. Inst. Ser. C. Math. Phys. Sci., 408, Kluwer Acad. Publ., Dordrecht,
1993, pp. 429—467.
[6] Sadovskii A. P., On the problem of distinguishing between center and focus for
systems with nonzero linear part, Diﬀ. Eqns, 12 (1976), No. 7, 1238—1246. (in Russian)

The center-focus problem and variational equations

705

[7] Van der Waerden B. L., Moderne Algebra, Parts I and II, G. E. Stechert and Co.,
New York, 1943.
[8] Varin V. P., Degeneracies of periodic solutions to the Beletsky equation, Regular
and Chaotic Dynamics, 5 (2000), No. 3, 313—328. (in Russian)
[9] Varin V. P., The center-focus problem and the variational equations, Preprint No. 9,
KIAM, Moscow, 2001. (in Russian)
[10] Varin V. P., The center conditions for nearly Hamiltonian systems, Preprint No. 48,
KIAM, Moscow, 2001. (in Russian)

