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Abstract: This paper helps us to know how the Chaos theory is applied in the Lorenz system. We extend our study by knowing the 
simple definitions related to the chaos theory along with the Liapunov exponent of a deterministic nonlinear system and we can 
see the oscillation of a points which does not repeat. Also we could identify how aperiodic patterns are recognized. 
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I. INTRODUCTION 
The name “chaos theory” leads to believe that mathematicians have discovered some new and definitive knowledge about utterly 
random and incomprehensible phenomena. Chaos theory is the qualitative study of unstable aperiodic behaviour in deterministic 
nonlinear dynamical systems.A dynamical system may be defined to be a simplified model for the time-varying behaviour of an 
actual system,and aperiodic behaviour is simply the behaviour that occurs when no variable describing the state of the system 
undergoes a regular repitition of the values.Aperiodic behaviour never repeats and it continues to manifest the effects of any small 
perturbation(a disturbance of motion,arrangement),thus any prediction of a future state in a given system that is aperiodic is 
impossible. Chaos theory concerns deterministic systems whose behaviors in principle can be predicted.Chaotic systems are 
predictable for a while and then ‘appear’ to become random.[1]The amount of time that the behavior of a chaotic system can be 
effectively predicted depends on three things:how much uncertainity can be tolerated in the forecast,how accurately its current state 
can be measured and a time scale depending on the dynamics of the system,called the Liapunov time. Such Liapunov times are 
chaotic electrical circuits,about millisecond;weather systems,a few days;the solar system,50 million years.In chaotic systems,the 
uncertainity in a forecast increases exponentially with elapsed time. 

A. Preliminaries 
Basic definitions[2] are given below.   
1) Linear Dynamical System:  An autonomous dynamical system ̇ݔ=f of dimension N is called linear if the function  f is linear in 

x,that is if f(x)=Ax,where A is an NxN constant matrix: 
                           ẋ=Ax                                   …………………(1) 
  Clearly the origin x∗=(0,0,…….,0)=0 is a fixed point.           

2) Nonlinear Dynamical System: Consider the 2-dim autonomous system ẋ=f where now f is a nonlinear function of x.Suppose 
that x∗is a fixed point:f(x∗)=0. 

By expanding f(x) in Taylor series near x=x* and neglecting terms which are quadratic or of higher powers in (x-x*),we have  
   f (x)=f(x*)+Df(x*)(x-x*)+……….=Df(x*)(x-x*)+…..           (2) 
where Df(x*) is the Jacobian matrix evaluated at x=x*: 
            

                Df(x*)=ฬ߲݂1/߲2ݔ 2ݔ߲/1݂߲
1ݔ߲/2݂߲  2ฬ                                   (3)ݔ߲/2݂߲

The linear system 
 Df(x*)(x-x*),                                                   (4)=ܠ̇                        
is called the linearised system of ̇ܠ=f near the fixed point x*.  

B. Limit Cycles 
Very important feature of nonlinear systems(which is absent in linear systems)is the possibility of limit cycles. 
1) Definition: A cycle,or periodic orbit,of ẋ=f(x), is any closed trajectory which is not a fixed point 
2) Definition: An isolated periodic orbit is called a limit cycle.Isolated means that the neighbouring trajectories are not closed:they 

either spiral toward the limit cycle or away from it.  If all neighbouring trajectories approach the limit cycle,then the limit cycle 
is said stable,or attracting.Otherwise it called unstable,or repelling.  
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C. Liapunov Exponent 

 

Let x(t) be a point on the attractor at time t,and x(t)+d(t) be another point such that initially δ(0)=|d(0)|<<1. Numerical experiments 
show that,as time proceeds,the seperation δ(t) between the two trajectories increases as 

                                      δ(t) ~ δ(0)݁ఒ௧, 
where λ >0 is called the Liapunov exponent. 

D. Chaos 
Chaos is the aperiodic long-term behaviour in a deterministic system that exhibits sensitive dependence on the initial condition. 
1) Aperiodic long-term : Behaviour means that trajectories do not settle down to fixed points,periodic orbitsor quasi-periodic 

orbits as t→∞.Deterministic means that the irregular behaviour of the system arises from its being nonlinear,not from added 
external noise. Chaos theory states that the apparent randomness of complex systems within it,and on programming at the initial 
point is known as initial conditions.The butterfly effect of chaos theory explains a smakk change of a deterministic nonlinear 
system. Many natural systems with chaotic behaviors like weather and climate.The applications of chaos theory includes[3] 
[4]algorithmic trading,cryptography,[5]psychology[6] and robotics 

2) Sensitivity To Initial Conditions: Each point in a chaotic system is arbitrarily closely approximated by other points with 
significantly different future paths or trajectories.Sensitivity to initial condition is popularly known as butterfly effect. 

 
2.1b Minimum complexity of a chaotic system 
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The logistic map in discrete chaotic system exhibit strange attractors without considering its dimension. 

E. Lorenz System 

 

The lorenz system is a system of ordinary differential equations first studied by Edward Lorenz.It is notable for having chaotic 
solutions for certain parameter values and initial conditions.In particular,the Lorenz attractor is a set of chaotic solutions of the 
Lorenz system which,when plotted,resemble a butterfly or figure eight. 
Below the ground,air is heated which is transparent to the solar radiation.But a fluid layer which is below cooled and above heated 
will be unstable.The breaking effect of viscosity can be overcome,thus cool air sinks and hot air rises in the form of convection rolls. 

 
Convection cell. 

The Lorenz equation is as formulated as ẋ=(ݔ,̇ ̇,ݕ )=f=(ݖ̇ ଵ݂, ଶ݂, ଷ݂) given by: 
=ݔ̇         ଵ݂=σ(y –x), 
= ݕ̇    ଶ݂=  -xz+rz –y, 
= ݖ̇             ଷ݂=xy –bz, 

Where r >0 corresponds to ΔT,σ >0 which is the ratio between energy losses due to viscosity and thermal conduction. 

E. Properties of Lorenz system 
Lorenz system ̇ܠ=f is dissipative,in which the volume under the flow contradicts in phase space: 

                     ௗ௏
ௗ௧

 =∫ .ߘ
୴ .fdV < 0. 

Quasi-periodic solutions are not satisfied in the Lorenz system. 
Lorenz system has repelling closed orbits or no repelling fixed points. 

F. Chaos In The Lorenz System 
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We solve the Lorenz equation numerically and the trajectories keep being repelled by Cା and Cି like in a pinball machine.At the 
same time ,trajectories are confined in a set whose volume shrinks to zero for t→∞. 
The below figure shows that the trajectory is an irregular oscillation which never repeats exactly.The motion is aperiodic. 

 

 

The above figure is the solution x=x(t) of the Lorenz equation for σ=10,r=28,b=8/3 and initial condition x(0)=y(0)=z(0)=0.1. 
The trajectory starts near the origin,then swings to Cା ,then swings to the left spiraling around Cିmany times,then shoots suddenly 
to Cା again,and so on.The number of circuits around Cା and Cିvaries unpredictably from one cycle to the next.Physically,these 
swings correspond to reversing the rotation of the convection rolls. 

                   

 

The above figure shows that the solution of the Lorenz equation plotted in the x,z plane.Thus we see a strange attractor. 
Hence,at the trajectory in 3-dim phase space,the attractor will be like a pair of thin wings. 
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It shows that the solution (x,y,z) of the Lorenz equation plotted in 3-dim. 

II. CONCLUSION 
Thus by applying Chaos theory in the Lorenz system helps us to know that the infinite times of oscillation of a points contracts and 
converges to the inner element which helps us to study of patterns. 

 
REFERENCES 

[1] Boieng,G.(2016).”Visual Analysis of Nonlinear Dynamical Systems:Chaos,Fractals,Self-Similarity and the Limits of 
Prediction”.System.4(4):37.doi:10.3390/systems4040037.Retrieved 2016-12-02. 

[2] Carlo F.Barenghi.(2010).”Introduction to chaos:theoretical and numerical methods. 
[3] Hristu-Varsakelis,D.;Kyrtsou,C.(2008).”Evidence for nonlinear asymmetric causality inUS inflation,metal and stock returns”.Discrete Dynamics in Nature and 

Society.2008:1-7.doi:10.1155/2008/138547.138547. 
[4] Kyrtsou,C.;M.Terraza,(2003).”Is it possible to study chaotic and ARCH behavior jointly?Application of a noisy Mackey-Glass equation with heteroskedastic 

errors to the Paris Stock Exchange returns series”.Computationa Economics.21(3):257-276.doi:10.1023/A:1023939610962. 
[5] Dilao,R.;Dpmingos,T.(2001).”Periodic and Quasi-Periodic behavior in Resource Dependent Age Structured Population Models”.Bulletin of Mathematical 

Biology.63(2):207-230.doi:10.1006/bulm.2000.0213.PMID 11276524. 
[6] Safonov,Leonid A.;Tomer,Elad;Strygin,Vadim V.;Ashkenazy,Yosef;Halvin,Shlomo(2002).”Multifractal chaotic attractors in a system of delay-differential 

equations modeling road traffic”.Chaos:an Interdisciplinary Journal of Nonlinear Science.12(4):1006. Bibcode:2002chaos..12.1006S. 
Doi:10.1063/1.1507903.ISSN 1054-1500. 

 

 



 


