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ABSTRACT. In this paper we address the issue of synchronization of coupled
map lattices, introducing concepts of local and global synchronization for a
class of systems that extends the coupled map lattices. A criterion for local
synchronization is given; numerical experiments are exhibited to illustrate the
criteria and also to raise some questions in the end of the text.
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1. INTRODUCTION

Coupled map lattices were introduced many years ago as a model of identical
(non linear) dynamical systems interacting by means of some coupling (see for
example [3, 12, [10] and references therein). The many copies of the same dynamical
system f: X — X are distributed over the points of some lattice ¥ (that can
be finite or infinite) and an interaction is used to couple the maps on different
points. Among some phenomena that can be studied in this context we have the
propagation of some signals through the lattice, solitons, certain kinds of phase
transitions when invariant measures are considered (see [I1I]), the entropy of the
map and its dependence on the coupling (see [4]) and the so called synchronization
where the orbits of distinct points of the lattice have the same asymptotic behavior
(see for example [9]; for an approach using the ideas of extreme value theory, see [7]).

The purpose of this work is to find some general conditions ensuring synchro-
nization when the usual linear coupling is replaced by a general Markov kernel,
extending part of what appears in [9] to less symmetrical situations and also to
understand what may happen when those conditions are relaxed. The dynamics
on the base is assumed to be C''—smooth, allowing also the use of the concept of
Lyapunov exponent. Some numerical experiments suggest that part of the results
about synchronization can remain valid for a Lipschitz map, but the infinitesimal
argument used in the C!'—smooth context can not be reproduced in this more
general case.

We also relax some conditions on the lattice 3, replacing this by a more general
set that is assumed to be a Polish space in what we call a coupled map system;
a similar idea appeared in [I3], where the lattice is replaced by a Cantor set, and
a possible time discretization of the Amari neural field equation (see [I], [2]) used
in biomathematics leads to a case where the lattice is replaced by the real line. It
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is also interesting to notice that some classical analytical objects, like the Hardy-
Littlewood operator acting on real functions, can be seen as limits of the action of
a certain coupled map system where the lattice is replaced, again, by the real line.
In these new situations it is also possible to adapt some of the arguments used to
get synchronization.

The paper is organized as follows: in section 2 we fix the notation and the main
definitions. In section 3 we have the results about synchronization of C'' —smooth
transformations, for coupled map lattices and coupled map systems. In section 4 we
present the proofs. In section 5 we introduce several classes of coupled map lattices
and systems to which our results apply. In section 6 we provide some counter-
examples which illustrate the need for the hypothesis of the theorems as well as the
limitations in their conclusions. Some problems and future directions, part of them
based on numerical experiments, are discussed in section 7.

2. DEFINITIONS

A topological space X is called a Polish space if it is separable and there exists a
metric d on ¥ which defines the topology of ¥ such that (X, d) is complete. Every
Polish space is a Radon space. In particular every Borel measure on ¥ is regular
(see [15]). From now on ¥ will denote a Polish space and F will be the Borel
o-algebra on ¥.

A stochastic kernel on ¥ is any function K: ¥ x F — [0, 1] such that

(1) the function B — K(x, B), from F to [0,1], is a probability measure for
any r € X;
(2) the function z — K(x, B), from X to [0, 1], is F-measurable for any B € F.

The convolution of two kernels K7 and K5 on X is
(Ko x K1)(z,B) = / Ki(z,dy)Ks(y,B), z€X,BeT.
b

The space of kernels on X is a convolution semigroup with identity, where the
identity is the kernel K(z,.) = §, and ¢, stands for the Dirac measure supported
on z. The iterated kernels are defined recursively, setting K' = K and for n > 1,

K@ B) = [ Ky K"(0.5).
A probability measure p on (3, F) is called K-stationary if for all B € &,

/KxB (dz)

A set B € F is said to be K-invariant when K(x,B) = 1 for all x € B and
K(z,B) =0 for all x € X \ B. A K-stationary measure p is called ergodic when
there is no K-invariant set B € F such that 0 < p(B) < 1. As usual, ergodic
measures are the extremal points in the convex set of K-stationary measures.

We say that a stochastic kernel K is strongly mizring if it admits a unique
stationary probability measure p with supp(u) = ¥ and there are constants C' > 0
and 0 < p < 1 such that for every ¢ € L>®(X), all z € ¥ and n € N,

[ K (o) - /¢ \<0p” ol
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We say that K satisfies the Doeblin condition if there is a positive finite measure
pon (3,F) and some € > 0 such that for all z € ¥ and B € F,

K(z,B)>1—¢ = p(B)>c¢.

Theorem 2.1. Let K be a stochastic kernel on (X,F). If K satisfies the Doeblin
condition then there are sets ¥1,..., %, in F and probability measures v1,...,Vpn
on X3 such that for alli,j =1,...,m,

(1) 3;n%E; =0 when i# j,

(2) 3, is K-forward invariant, i.e., K(z,%;) =1 for x € &;,

(3) v; is K-stationary and ergodic with v;(X;) = d;;,

(4) limpsyooK™ (2,21 U...UX,,) = 1, with geometric uniform speed of con-

vergence, for all x € X,

(5) v(Z1U...UX,,) =1, for every K-stationary probability v.
Moreover, for every 1 < i < m there is an integer p; € N and measurable sets
Zi,l; ey Ei,pi € F such that

(1) {Zi1,...,Zip,} is a partition of 3;,

(2) K($7Ei’j+1) =1 for T € Ei,j and 1 < 7 < pi, with Ei,pi+1 = Zi,l;

(3) the stochastic kernel KPi on X; ; is strongly mizing for all 1 < j < p;.

Proof. See [B] section V-5]. O

In the context of Doeblin condition, we call the sets 3;, 1 < ¢ < m, the ergodic
components of K and the integers p; their periods. We call the sets 3; ;, 1 < j < py,
the mizing sub-components of the ergodic component ¥;. We shall say that an
ergodic component is aperiodic when its period is equal to 1.

A stochastic kernel K determines an operator K : L®°(X) — L*°(X) defined by

1) (k)@= [ v Ka.dy).
This operator satisfies the following.

Proposition 2.2. For any 1) € L>® (%),

(a) K1 =1, where 1 denotes the constant function 1.

(b) [y Kdbdp = [ ¢dp,

(©) 1KY < (19l oo
In particular if Hy = {¢ € L™(X): [y¢dp = 0} then L>(X) = R1& Hy is a
K -invariant decomposition and p(K|g,) < 1.
Proof. Since [y, K(z,dy) = 1, items (a) and (c) follow. Item (b) is a consequence
of 1 being a K-stationary probability measure. (I

If the kernel K on ¥ is strongly mixing we define its mizing rate to be the spectral
radius of the restriction of K to the invariant subspace Hy in Proposition [2.2] i.e.,

T (K) = p(K] )

In general, if K satisfies the Doeblin condition, using the notation of Theorem 2.1}
we define its escape rate 3*(K) to be the spectral radius of the operator ryo K|z (4,
where A = ¥\ (X1 U...UX,,;) and rp : L®(X) — L (A) is the restriction operator.
Notice that the operator Kp : L®(A) — L*®(A), Kx = ra o K|peo(a) is sub-
stochastic and hence has spectral radius less than 1. We also define the mizing rate
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of the component ¥; as 7*(K,%;) := %/7*(KPi,%; ;), where 7%(K?*, ¥; ;) denotes
the mixing rate of the strongly mixing stochastic kernel obtained by restriction of
the kernel KP¢ to any of the mixing sub-components ¥; ;, 1 < j < p;.

Let X be a discrete space, that we call a lattice. Consider a convex and compact
set X C R%, amap f: X — X, the base dynamical system, and a probability kernel
K: ¥ xX —[0,1]. If 3 is finite with k elements then the stochastic kernel K can be
identified with a k x k stochastic matrix. We recall that a (row) stochastic matriz
on a finite set ¥ is any square matrix A = [a;;] € R¥** such that a;; > 0 for all
1,7 € ¥ and Zjez a;; = 1 for all 4 € 3. A stochastic matrix A is called primitive
if there exists n > 1 for which the power matrix A" = [a}] has all entries strictly
positive, i.e. aj; > 0 for 4,j € X. Notice that if A is primitive then the kernel K
on X determined by A is strongly mixing. In particular, ¥ is an aperiodic ergodic
component. We define the mizing rate of a primitive matriz A, denoted by 7*(A),
as the mixing rate of the strongly mixing kernel defined by A on X.

The coupled map lattice is the dynamical system F : X* — X* defined by

F(p) = K(fop),
where X* denotes the space of all functions from ¥ to X. Since K is a probability
kernel we get that for the constant function ¢ = ¢, the image K(f o) = K f(c) =
f(c). Hence, the set of constant functions is invariant under the dynamics defined
by F.

More generally given a Polish space ¥, consider the space L (X, X) of all mea-
surable functions ¢ : 3 — X. Notice that since X is compact all functions in
L*>(%, X) are bounded. We endow this space with the uniform convergence topol-
ogy, which is determined by the uniform distance

oo (3 9) = llp = Yl oo -
As before we can define a transformation F' : L*>(X, X) — L (X, X) by

F(p):==K(fop)

that we will refer to as a coupled map system.

We say that the coupled map system F : L>®(X,X) — L*°(%, X) has global
synchronization over a subset A C ¥ if for every § > 0 there exists ng € N such
that for n > ng, and for every ¢ € L>°(3, X) and all 2,y € A, one has

[E™ (@) () = F™ (@) (y)ll < 9.

When A = ¥ we simply talk about global synchronization of F'. Let A C L>(3, X)
denote the compact and convex subset of all constant functions. Notice that F' has
global synchronization if and only if A is a global attractor of F on L (X, X).

We say that F' has local synchronization over a subset A C X if there exists a
neighborhood U of A in L*°(3, X) such that for every 6 > 0 there exists ng € N
such that for n > ng, and for every ¢ € U and all z,y € A, one has

[1E™ (@) (z) = F" (o) (y)|l < 6.
The map F' has local synchronization (over X) if and only if A is a local attractor
of Fon L>®(X%, X).
Clearly, global synchronization implies local synchronization, but the converse is
not true.
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3. MAIN RESULTS

Throughout this section we assume that X C R? is a compact convex set and
f:X — X is a C'-smooth map whose Lipschitz constant we denote by Lip(f).
We define

o1 . em
Uf) = lim — logLip(f").
This limit exists by Fekete’s Lemma. As usual, the derivative of the map f at

a point € X is denoted by Df, : R* — R?. The top Lyapunov exponent of a
periodic point z = f™(z) with period n is defined to be

A(foa) 1=+ log [ DF]

By the mean value theorem || D f,|| < Lip(f). Hence, for all periodic points z € X
of f one has

A(f, ) < U(f).

We define the oscillation semi-norm |||, of a function ¢ € L>(XZ,R?) by
lell, = sup llp(@) = @)l -
T,YyeX

Proposition 3.1. The oscillation semi-norm satisfies

(1) |lg o ¢ll, < Lip(g) ll¢ll, for any Lipschitz function g: R? — R?, and
(2) [l¢ll, =0« ¢ is constant.

Proof. Given any Lipschitz function ¢g: R* — RY,

lgowll, = sup,yesllale(@)) —gle@))l

< sup, yex Lip(g) [[o(z) — ()|l

IN

Lip(g) llll, »
and, clearly, ||¢[|, = 0 if and only if ¢ is constant. O

We define the norm of a stochastic kernel K, regarded as an operator, by

K
1iho = sup 1Pl
lell.zo llello

Theorem 3.2. If ||K||, Lip(f) < 1, then F' has global synchronization.
Proof. Given ¢ € L>(%,X),

@), = IE(feo@)llo < 1Ko 1f o ¢ll,
< IKlo Lip(f) llell, -

Hence

IE™(@)llo < [IEK o Lin(f)]" llell,
converges to 0 as n — +oo. This proves that F' has global synchronization. ([
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Theorem 3.3. Given a finite set 3 and a stochastic primitive matriz A on %, if

there exists a periodic orbit x € X with Lyapunov exponent A = A(f,x) such that
T (A) e > 1

then F' does not have local synchronization over Y.

Theorem 3.4. Given a Polish space ¥ and a stochastic kernel K on ¥ satisfying
the Doeblin condition with a unique aperiodic ergodic component g, if

max{S*(K), 7" (K, %)} ) < 1
then F has local synchronization over X.

The next theorem provides a sufficient condition for local synchronization over
the mixing sub-components of an ergodic component.

Theorem 3.5. Given a Polish space 2 and a stochastic kernel K on Y satisfying
the Doeblin condition with an ergodic component

Y= Ei,l U...uU Zi,p,
where the sets X; ; stand for the mizing sub-components of ¥, if
(K, %) ') <1

then F' has local synchronization over all mizing sub-components ¥; ; of 3;.

4. PROOFS

Proof of Theorem[3.3 Let A = {u € X*: u; = u;Vi,j € X }. The transformation
F has local synchronization over X iff A is a local attractor whose basin of attraction
is a neighborhood of A. To see that F' does not have local synchronization over
3 it is enough to find and F-periodic point v € A with period p such that the
derivative DFP has an eigenvalue a € C with || > 1 associated to some (complex)
eigenvector which does not lie in the complexification of the tangent space T;, A.

Consider the periodic point z = fP(x) whose existence is hypothesized in this
theorem, and let v = (x,x,...,2) € X*. Then u € A is a periodic point of F with
the same period p. Let w € C* be an eigenvector of A such that Y iex wi = 0 and
Aw = Bw, where |3] = 7%(A). Writing A = [a;;] € R®*, let A € (R¥*4)™*> be
the matrix with entries a;; := a;; I where Iy is the identity matrix in Rixd  Tet
Mj; = Dfyi() and denote by Dyy; the block diagonal matrix

M; 0 - 0
0 M, -~ 0
Dy, = . o )
0 0 - M

Finally let v € C% be a non-zero vector such that DfPv = My,_1--- M Myv=av
with a € C and % log |a| = A(z, f). The Jacobian matrix of F at each point F7(u)
is the matrix

DFpjcy = ADyy,.
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Since the matrices A and D M; commute we have
DFP = Ar Dy,
where M = M,_1---My My = DfP. Now the complex vector V = (wiv)iex €
(CH* satisfies
DFPV = Ar Dy V = P aV.

Since the vector V' does not lie in the complexification A¢c = {(w, w,...,w): w € C}
of the tangent space T,,A and

18P a| = 7P ePA = (r* )P > 1
the F-invariant set A can not be a local attractor. O

Proof of Theorem[3.] Assume first that the stochastic kernel K is strongly mixing
and consider the space

Hy:= {p € L™(%,RY): écpdp:()}

introduced in Proposition[2.2] Let 7% = 7*(K) < 1 be the spectral radius of K|,
In the end we explain how to proceed in the general case. Taking x > 0 with
7(K) ") < ki < 1 there exists an integer m € N such that | K™||, Lip(f™) < &™.
Because f is C'—smooth then so is F. On the diagonal A the derivatives of the
linear action of K and of f commute. Consequently for all ¢ € A

DF?|| < 7" e < g™
|DEZ||

with 0 < k < 1. Hence there is a neighborhood U of A where F" is a contraction.
This implies that for all ¢ € U,
lim |[|[F* | =o0.
Jim [Pl =0
Thus for all 0 < j < n,
lim ||[F* ol =0

k—+oo °
and therefore
lim HFkgoHozo.

k— oo

The case where K is not strongly mixing but there is only one ergodic acyclic
component ¥y is the same as the previous one, because the operator K|y, has
spectral radius equal to max{s*(K), 7*(K, Xo)}. O

Proof of Theorem[3.5. Same argument as before working in the mixing sub-com-
ponent. O

5. COUPLED MAP CLASSES

In this section we introduce several classes of coupled map systems and lattices
to which our results apply. In all examples below, X C R? is any compact convex
set and f: X — X is a C'—smooth function.
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Finite coupled map lattices. Consider a finite set ¥ = {1,...,k} and a stochas-
tic k x k matrix A = [a;;]. The associated coupled map lattice is the transformation
F: X* - X* with components

k

Fi(x) = Zaijf(xj) where z = (z1,...,zk).
j=1

In this setting Theorem is a simple consequence of classical Markov Chain’s
Theory. Let 34,...,3,, be the ergodic components of the stochastic kernel K de-
fined by Aon ¥ and let A =X\ (X1 U...UX,,). The escape rate 5*(K) and the
mixing rate 7 (K, 3;) can be estimated as described below. See [5, section V-2] and
also [6], section 5] Recall that 7%(K,%;) := %/7*(KP:,3; ;), where 7%(K?, %, ;)
denotes the mixing rate of the strongly mixing stochastic kernel obtained by re-
striction of the kernel K7 to any of the sub-components ¥; ;. Let AP* = [a};]. We
have that

) 5 (K) = inf [(K™)]/",
where
B(K):l—rexgg Z agk—maXZagk,

k€S U--US, ke
and
3) (KPS ) = inf [ (K75, )]

n=z

where

1
Pi ) — pi _ Pi — _ : Pi y23
T(KP,%, ;) = 5 Lmax ‘ E layy — api| =1 é,zr’%lgjli_j E gy N Gy

" kes ke

This class contains, for example, coupled map lattices with translation invariant
coupling and arbitrary Lipschitz continuous individual map on the periodic lattice
Zp:={se€ZmodL} (L>1).

Infinite coupled map lattices. Assume now that ¥ is an infinite (countable)
lattice, say ¥ = N = {0,1,...}. Consider an infinite (row) stochastic matrix A =
[aij] such that for some a > 0 we have a;g > « for all i € N. This assumptions
ensures that the stochastic kernel defined by A satisfies the Doeblin condition.

The associated coupled map lattice is the transformation F : XN — XN with
components

Fi(x) = aif(x;) where z = (z;)jen.
JEN

The previous finite state formulas also hold in this countable case.

1We notice that all results in section 5 of this reference are abstract and hence hold for general
measure spaces (X, m). This includes the case where X is finite.
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Coupled map systems. Assume that ¥ is a compact metric space, say ¥ = [0, 1],
and consider a bounded measurable function k : [0,1] x [0,1] — [0, +00) such that

1
/ k(z,y)dy=1 forall z € |0,1].
0

This function determines a kernel K on [0, 1] defined by
K(z,B) :/ k(z,y)dy for all B C [0,1].
B

In this setting the stochastic kernel K satisfies the Doeblin condition.
The associated coupled map system is the transformation F : L*([0,1], X) —
L*>=([0,1], X)

1
F(o)(x) = / k(o) F(p(y) dy where o € L([0,1], X).

Remark 5.1. It is interesting to mention that the uncoupled map, say, the case
where F(p)(z) = f(¢(x)) corresponds to a dynamical system already considered
in [§].

Remark 5.2. We notice that the class of coupled map systems may contain the
continuum limits of some coupled map lattices as the lattice diameter goes to zero.
In [I6], the authors study thermodynamic limits of a very similar class of models,
also called coupled map systems.

The previous given formulas for the escape rate and the mixing rate of the ergodic
components ¥;, 1 < i < m, extend to stochastic kernels satisfying the Doeblin
condition. See [5, section V-5] and also [6], section 5]El We have that

G (K) = inf [B(E™M]™,

where
B(K) =1— inf k(x,y) dy = sup / k(x,y) dy;
T€X S5 U US,, rex JA
and
™ (EP D) = Il (B2 )
where

T(Kpi72i,j) = % Spr,zeEi,J / ‘kpl (I7 y) — kP (Zv y)| dy

]

1— inf / kP (z,y) AKPH(2,y) dy -
T,2E€%; 27‘,,_7‘

2All results in section 5 of this reference are abstract and apply to the current setting.
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Example 5.3. The Amari neural field equation used in biomathematics is the
integro-differential equation

Owu(t, x) = —u(t,z) + / K(z —y)S(u(t,y))dy t>0,z€R
R

where u represents the average neural activity, K is the connectivity kernel (mod-

elling the interaction between neurons at distinct places) and S is the firing rate

function. A first order time discretization, considering a time step of size 1, consists

in replacing the partial derivative by the difference u(t+ 1, z) — u(t, z); we get then

the map

w(t +1,2) = Flu(t, z)) = /RIC(a: — 9)S(ult,y))dy

that is an example of a coupled map system where ¥ is the real line (for another
approximation of the Amari’s model the reader can see [14]).

Example 5.4. Consider an integrable function ¢: R — R. The Hardy-Littlewood
maximal operator maps ¢ to the function that is defined for any = € R as

Mep(z) = sup Fr(¢)(z)

where, for any given r > 0, F). is given by

() () =

BT o (y)ldy;
|B(Z‘7 T)‘ B(z,r)

in this expression dy is the Lebesgue measure on R, B(xz,r) is the open interval
(x —r,z+7) and |B| denotes its Lebesgue measure. Notice that F,. corresponds to
the coupled map system where X =3 =R, f(-) =|-| and k(z,y) = % is the
normalized Lebesgue measure restricted to the ball B(z, ).

6. COUNTER-EXAMPLES

In this section we provide two counter-examples which illustrate the need for the
hypothesis of the theorems as well as the limitations in their conclusions.

In the first example the hypothesis of Theorem [3:4] is satisfied but the coupled
lattice map has no global synchronization.

Example 6.1. Let X = [0,3] and f : X — X be a C'—smooth map such that
f(1) =2/3, f(8/5) =2 and f(2) = 16/9. Such an example (see Figure [1)) can be
constructed such that

10

. 20 .
Llp(f|{1,§,2}) < 9 < Lip(f) < 3

Indeed, we begin by constructing a piecewise linear interpolation function h: X —
X with h(1) =2/3, h(8/5) = 2, h(2) = 16/9 and Lip(h) = 20/9. For any 0 < § < 1
we can then approximate h by a C'-function f with the same prescribed values and
such that Lip(f) < 20/9 +d < 10/3.
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Consider the stochastic matrix

i 1 0
A=10 & &
1 0 O
and the coupled lattice map F : [0,3]* — [0, 3]* defined by

Fe.n) = (T + 50 15500 + 150 1(0)).

oz w

W

»—
U 00| =mmmmmmmmmmm e
)

FIGURE 1. The map of example

The point p = (8/5,1,2) is a fixed point of F. Because this fixed point is off the
diagonal A = {(z,z,z): « € [0, 3]} the map F' can not have global synchronization.
The matrix A has eigenvalues 1 and 15(2 & /5i) (with absolute value 3/10) .
The stochastic kernel K determined by A has a unique aperiodic ergodic component
Yo = X. Hence, 7*(K,X) = 3/10 and 5*(K) = 0. Consequently,
310

max{s*(K), " (K,X)} Lip(f) < 03 = 1.

The second example illustrates a transition from local synchronization over ¥ to
local synchronization over an ergodic component.

Example 6.2. Consider the following family of stochastic matrices

1—t 4t 1—t 5t
=z t+ty Tty 0
1-t | ¢t 1-t | 5t
Ay = 7 T 6 7 T % 0
7(1—t) 17¢  11(1—t) t
0 s T8 18 T1s

with 0 < ¢ < 1, whose associated family of kernels K; has a unique aperiodic ergodic
component Y9 = {1,2}. Applying the formulas — we get 8*(K;) = 11%;‘“ and
(K, %) = L.

Let f :[0,1] — [0,1] be the map f(x) := 4x(1 — x) which has Lipschitz constant
Lip(f) = 4. We have e/(¥) = 4 because 0 is a fixed point with derivative f'(0) = 4.
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In this example the threshold conditions of theorems [3.4) and [3.5] are respectively
(R1)  max{B*(K,), 7" (K, o)} e <1 & 065<t<09
(Ro) 7*(Ky,%0) e <1 & <09

An analog of the threshold condition in Theorem with Lyapunov exponent
A(f) = log 2 w.r.t. Lebesgue measure is

(Rs) max{f*(K;), 7 (K, %)} e <1 = 02<t

See Figure 2]
Using theorems [3.4] and

(1) in region (R1) (local) synchronization over ¥ occurs;
(2) in region (R2) (local) synchronization over ¥y occurs.

For t < 0.65 = 13/20, an easy calculation shows that p; = (0,0, ggi:%g) is a fixed
point of the coupled map F; off the diagonal. This shows that there is no global
synchronization for F; on this range.

We run several numerical experiments, randomly choosing an initial condition in
[0,1]3, computing n = 200 iterates and then plotting the last 100 iterates. These
experiments indicate that (see figures [3] and [4)):

(3) in region (R;) global synchronization over ¥ occurs;
(4) in region (R3) local synchronization over ¥ occurs;
(5) outside region (R3) synchronization over ¥ never occurs.

B (K1)
0.5 [Fmmmme W
| 7K+, Xo)
0.25 [ oo —
0‘2 1].;55 ()‘.9
K,
&z

FIGURE 2. Threshold lines.
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e

t=0.18 .

FIGURE 3. In Example synchronization occurs, only over X,
for the values 0 < ¢t < 0.2. The right plot represents the projection

of the left one onto the plane R¥ where ¥y = {1, 2}.

t=022 —J =038

FIGURE 4. In Example synchronization over X occurs for the
values 0.2 < ¢t < 1.

7. CONCLUSIONS

All examples that we have analyzed indicate that theorems [3.4] and [3.5] should
hold for any Lipschitz map f : X — X. We note that the infinitesimal argument
used in the C!'—smooth context can not be reproduced in the Lipschitz case.

This motivates the following problem:

Problem 1. Prove theorems 3.4 and [3.5] for Lipschitz maps f : X — X, or at least

for piecewise smooth maps.

The two (Lipschitz) examples below provide numerical evidence that there is no
local synchronization whenever the main hypothesis of theorems [3.4] and fail.

Example 7.1. Consider the following family of stochastic matrices

—t 4t
1 4t
1— 2t 3(17t)



14 A. BARAVIERA, P. DUARTE, AND M. J. TORRES

with 0 < ¢ < 1, whose associated family of kernels K; has a unique aperiodic ergodic
component X9 = {1,2}. Applying the formulas — we have that 8*(K;) = %
and 7*(Ky, %) = L.

Let f:[0,1] — [0, 1] be the piecewise linear map

2z if 0<z<i
f($>'_{2—2x if J<az<l

which has Lipschitz constant Lip(f) = 2. A simple calculation shows that ‘() = 2.

In this example the threshold condition

max{0"(K;), 7" (K, Xo)} <

N =

of Theorem is equivalent to 0.6 = 2 <t < 2 ~ 0.833 (see Figure [5). Ex-
periments we run indicate that in this example local synchronization never occurs
whenever the threshold condition fails, i.e., t < % ort > % (see Figure [6)).

In the simulations we randomly chose initial conditions near the diagonal A in

[0,1]% and computed n = 200 iterates, plotting the last 100 iterates.

B*(Ky)

N =

7" (K4, o)

=l IGL Y R ———

3
5

FIGURE 5. Threshold condition: max{8*(K;), 7 (K, %o)} < 3.

Example 7.2. Consider the following family of stochastic matrices

00 R

1-t |t 1—t , 3t

A = 140 3t 140 t RN
5 t1 T ta 0 0
e a0 0

with 0 < ¢t < 1. Each associated kernel K; has a unique ergodic component 3; =
¥ ={1,2,3,4} with period 2. The mixing sub-components are ¥; ;1 = {1,2} and
Y12 = {3,4}. Since the eigenvalues of A, are 1, —1, 2! and —2!, we have that

t
8
7 (Kp $1) = 5L



SYNCHRONIZATION OF COUPLED MAP LATTICES 15

<
‘ ,
! 4 .
|
f “g o f
p ‘ V2 ‘
~_ | ~—
B . . |
t =0.55 "~ t =0.65 ‘
=
| T ‘
/7 | LY ]
| __,"' | "; .
| o g )
) .‘/‘— T T pu [y
“ " Ir".' ~ P . “‘
\ ’7 ' | v '.1 ' |
:I/_,, '-’ |
t=08 | t=085

FIGURE 6. In Example local synchronization only occurs for
the values 0.6 = 2 <t < 2 ~ 0.833.

Let f:[0,1] — [0,1] be the piecewise linear map

2 if 0<
i<

/(@) ::{ 2-2z if
which has Lipschitz constant Lip(f) = 2. A simple calculation shows that ettf) =9,

In this example the threshold condition
1

T*(Kt,zl) < 5

of Theorem is equivalent to ¢t < 0.8. Experiments we run have shown that in
this example local synchronization over the mixing sub-components never occurs

whenever the threshold condition fails, i.e., ¢ > 0.8.
In the simulations we randomly chose initial conditions near the diagonal A in

[0, 1]* and computed n = 200 iterates, plotting the last 100 iterates. Figuresand
illustrate the projections of these orbits in [0, 1]* to all six coordinate 2-planes.

Example (in the smooth setting) and Examples and (in the Lipschitz
case) suggest a weaker concept of synchronization.
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FIGURE 7. In Example local synchronization occurs over the
mixing sub-components for ¢t = 0.78.

I/
K4
!J.‘
-'--
-"
plane 12 ' plane 13 plane 14
-"ll
. Vi
\.' ’/’
l'.
-,'
plar.le 23 : p.lane 24 plane 34

plane 14

plane 12

plane 13

PEEEE

FiGure 8. In Example local synchronization does not occur
over the mixing sub-components for ¢ = 0.82.

Let f : X — X be a piecewise C''-diffeomorphism preserving a probability mea-
sure 4 on the Borel o-algebra of X. Consider on L*(¥, X) C X* the product
measure p~. We say that a coupled map system has almost sure global synchro-
nization over A C ¥ if for p*-almost every ¢ € L°°(%, X), given 6 > 0 there exists
ng € N such that for n > ng and all x,y € A, one has

1E™ () () = F™ (@) (y)ll < 9.

In Example[6.2] the simulations indicate that almost sure global synchronization
over 3 = {1, 2,3} occurs for t > 0.2, this in spite of the fact that the existence of a
fixed point off the diagonal implies no global synchronization for ¢ < 0.65.

plane 23

plane 24

This motivates the following problems:

plane 34
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Problem 2. Under the assumptions of Theorem denoting by A(f) = A(f, p)
the top Lyapunov exponent of f w.r.t. p, if

max{B*(K), (K, o)} *) < 1
can one prove that almost sure global synchronization (over X) occurs?

Problem 3. Under the assumptions of Theorem denoting by A(f) = A(f, »)
the top Lyapunov exponent of f w.r.t. p, if

(K, %) ') <1

can one prove that almost sure global synchronization over all mixing sub-components
occur?

In other words, we wonder if almost sure global synchronization occurs when we
replace, in the threshold conditions of theorems and the Lipschitz term £(f)
by the Lyapunov exponent A(f).
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