HIGH-ORDER PERSISTENCE OF RESONANT CAUSTICS IN PERTURBED
CIRCULAR BILLIARDS
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ABSTRACT. We find necessary and sufficient conditions for high-order persistence of resonant
caustics in perturbed circular billiards. The main tool is a perturbation theory based on the
Bialy-Mironov generating function for convex billiards. All resonant caustics with period ¢
persist up to order [¢g/n]| — 1 under any polynomial deformation of the circle of degree n.

1. INTRODUCTION

The goal of this work is two-fold. First, to extend the first-order perturbation theory for exact
twist maps developed in [41, 39, [17] to a higher-order theory. Second, to apply that theory to
the study of high-order persistence of resonant caustics in perturbed circular billiards. The
second goal is strongly motivated by some of the numerical experiments discussed in [37]].

The computational aspects of our analysis are greatly simplified when working with the
Bialy-Mironov generating function for convex billiards discovered in [7, 4]. We were also
inspired by [10]. We know just a few practical high-order Melnikov theories for time-periodic
perturbations of integrable continuous systems (ODEs) —see, for instance, [[14, [15]—, but
none for perturbations of integrable discrete systems (maps). In that sense, our theory is novel.

The fragility of resonant caustics is a key idea behind recent proofs of local versions of the
Birkhoff conjecture (see below) and related results about the rigidity of the length spectrum of
strictly convex domains [[1, 29, 25, 24,30, 23]]. See also the surveys [28,19]. Almost all these
works describe the first-order persistence condition of resonant caustics contained in [41]. We
hope that our new high-order persistence conditions will be equally useful.

A caustic is a curve such that any billiard trajectory, once tangent to the curve, stays tangent
after every reflection. The robustness of a convex caustic is closely related to the arithmetic
properties of its rotation number p € (0, 1), anumber that measures the number of turns around
the caustic per impact. Tangent lines to the caustic can be counterclockwise or clockwise
oriented. We fix the counterclockwise orientation, so p € (0, 1/2]. Lazutkin [33] showed that
for any smooth strictly convex domain there is a positive measure Cantor set R C (0,1/2) of
Diophantine rotation numbers that accumulates to 0 such that there is a caustic for any rotation
number p € R. These caustics persist under smooth deformations of the domain [40].

Let p = p/q € (0,1/2] be a rational rotation number such that ged(p,q) = 1. A convex
caustic is called p/q-resonant (or p/q-rational) when all its tangent trajectories form closed
polygons with ¢ sides that make p turns around the caustic. We say that ¢ is the period of
the caustic. Resonant caustics generically break up under perturbation. Recent results in [20]
confirm their fragility. Once fixed ¢ > 2, the space of convex domains with a resonant caustic
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of period ¢ has infinite dimension and codimension [2]]. The space of convex domains with at
least one resonant caustic is dense in the space of all convex domains [31].

We shall not deal with the case p = 1/2, since convex domains with 1/2-resonant caustics
are easily characterized as the constant width domains [32, 22]. Centrally symmetric convex
domains with a 1/4-resonant caustic have also been completely characterized in terms of the
Fourier coefficients of the square of the support function of the convex domain in [11]. Some
non-circular convex domains with a 1/3-resonant caustic were constructed in [26]].

Circles and ellipses are the only known strictly convex smooth domains almost completely
foliated by convex caustics. The centenary Birkhoff conjecture claims that they are the only
ones [42]. Bialy [3] proved the following weak version of this conjecture. If almost every
billiard trajectory in a convex domain is tangent to a convex caustic, then the domain is a disk.
A much stronger version of the Birkhoff conjecture for centrally symmetric C?-domains, based
on the structure of the 1/4-resonant caustic, was recently established by Bialy and Mironov [9]].
See also [[11} 6] for effective (that is, quantitative) versions on these two results. Near centrally
symmetric domains were considered in [27]].

We are interested in two practical problems. First, to characterize the deformations of the
circle that preserve a given resonant caustic. Second, to determine all resonant caustics that
are preserved under a given deformation of the circle. In that regard, we recall that any Zo-
symmetric analytical deformation of a circle (with certain Fourier decaying rate) preserving
both its 1/2-resonant and 1/3-resonant caustics has to be an isometric transformation [44].

In what follows we introduce some notations and state our two main results.

Let I'. be a deformation of the unit circle with smooth support function

(1) h(1;€) = he(v) < 1+ Z he(y)  ase— 0,

k>1

where ¢ € T = R/27Z is the normal angle and ¢ € [—eg, €] is the perturbative parameter.
We say that a resonant caustic of the unit circle Q(e™)-persists under I'. when the billiard in
[ is O(e™*1)-close to having that resonant caustic. See Deﬁnitionfor more details.

Lety; : (0,1/2) — RU{oc}, with ] € Z and |I| > 2, be the sequence of functions given by

tan(lmp) — L tan(mwp)

if 21 Z
5 B B tan(mp) tan(lwp) if2lp ¢ 2.
00, iflp € Z.

Once again, we realize that Gutkin’s equation tan(lmp) = [ tan(mp) is ubiquitous in billiard
problems. See [22] 4] 8] [12] for other examples. Cyr [[16] proved that v;(p) has no rational
roots p = p/q € (0,1/2) when |I| > 2. The case lp € Z never takes place in our computations.
The singular value v;(p) = oo has been written just for definitness. It is irrelevant.

Fourier coefficients of 27-periodic functions are denoted with a hat: a(t) = >°,., e’
Given a 27-periodic smooth function a(t) and a subset R C Z, let pr{a(t)} = >,z aie™ be
the projection of a(t) onto its R-harmonics. We only consider the cases R = ¢Z or R = qZ*
with Z* = 7\ {0}.



Theorem 1. Let p = p/q € (0,1/2) be any rational rotation number such that gcd(p, q) = 1.
The high-order persistence of the p/q-resonant caustic of the unit circle under the deformation
with support function (1) can be determined as follows.

a) It O(e)-persists if and only if jryz+{h1} = 0.

b) It O(€*)-persists if and only if it O(€)-persists and i z+{ha + 6% /2} = 0, where

01 (t) = Z Vl(lo)ill,l e if hi(y) = Z ih,z .
I€qZU{-1,1} IEZ

c) It O(e™)-persists for some m > 3 if and only if it O(e™')-persists and i z-{hm+Cm} = 0,
where (,, is a smooth 2m-periodic function, only depending on hy, ..., h,,_1, that can be
explicitly computed from recurrences given along the paper.

The O(¢)-persistence result in Theorem|I]is just a reformulation of the main theorem in [41].
Condition pigz«{hm + (n} = 0 is equivalent u,z{h,, + ¢/,} = 0. In particular, condition
pgz+{ha + 6% /2} is equivalent to pz{hy + 6,0} } = 0.

Let T},[¢/] be the space of 27-periodic real trigonometric polynomials of degree < n in ).

Definition 1. We say that a deformation 1. of the unit circle with support function is
polynomial of degree < n when

3) hi(¥) € T[], VK> 1,
and is centrally or anti-centrally symmetric when h (¢ + ) = he(¢) or he(y +7) = h_(¢).

Being centrally symmetric is a property of single curves. Being anti-centrally symmetric is
a property of deformations.

Theorem 2. Let [x] = min{k € Z : k > z} be the ceil function. If p = p/q € (0,1/2) is
a rational rotation number such that ged(p, q) = 1 and T is a polynomial deformation of the
unit circle of degree < n, then the p/q-resonant caustic Q(eX™')-persists under T'., where

1+2[(qg—n)/2n], foranti-centrally symmetric I'. and odd q,

(T q) = 2[q/2n], for anti-centrally symmetric I'. and even q,
X=X el = [2q/n], for centrally symmetric I, and odd q,
[q/n], otherwise.

The idea behind this theorem is quite simple. For non-symmetric deformations, it suffices
to check that (,,,(t) € T, [t] form = 1,...,x — 1, where (,,(t) are the functions introduced
in Theorem |1} Symmetric deformations require to check that, in addition, those polynomials
(m(t) are m-periodic or m-antiperiodic.

Polynomial deformations of the unit circle of degree < n can be defined without mentioning
support functions. For instance, we can define them in Cartesian coordinates (z, y) as

4) Ie={(z,y) e R*:2® +y* = P(z,y;¢)},

for some smooth function P(z,y; €) of the form P(z,y;¢) < 1+ >, " Py(x,y)as e — 0
with Py(z,y) € Rg,[z,y] for all £ > 1. Alternatively, we can also define them in polar
coordinates (7, ¢) as

I. = {r(¢;e) - (cos¢,sing) : ¢ € T},
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for some smooth polar function r(¢;€) of the form r(gp;e) =< 1+ >, o, €rp(d) as e —
0 with 74(¢) € Tgn[@#] for all k& > 1. The Cartesian setting was considered in [37] with
P(z,y;¢) = 1 — ey™. The polar setting was considered in [41] with r(¢;¢) = 1 + eri(¢) +
O(€®) and in [44] with r(¢;€) = 1 + er1(d) + €r2(d) + O(e®). Any deformation of the
unit circle expressed in Cartesian coordinates as (4) for some P(z,y;¢) = 1 + Py (z,y) with
Pi(z,y) € R,[x,y] is a polynomial deformation of degree < n in the sense of Definition
with hi(¢) = 1Pi(cosy,siny). See Lemma We are interested in such deformations
because we want to understand the numerical experiments discussed in [37]. However, for
brevity, we omit the corresponding proofs for deformations written in polar coordinates or in
Cartesian coordinates with more than the first order term € P, (x, y). Such proofs are just a slew
of boring computations based in the Taylor, multinomial and Lagrange inversion theorems. We
only stress that hq(¢)) = r1(1), which justifies that the O(e)-persistence result in Theorem
is just a reformulation of the main theorem in [41].

The map ¢ — x(I', q) is unbounded for any polynomial deformation I, of degree < n,
since x(I'¢, q¢) < 2¢q/n as odd ¢ — +o0o for centrally symmetric deformations, and x (T, q) <
q/m as ¢ — +oo otherwise. The experiments described in [37, Numerical Result 5], which
cover degrees 3 < n < 8 and periods 3 < ¢ < 100, suggest that none of the p/q-resonant
caustics O(€X)-persists under monomial deformations (@) with P(x,y;€) = 1—ey™ and n > 3.
Its proof requires to check that yu,z-{h, + ¢, } # 0, which is a challenge. If it were true, that
monomial deformations would break all resonant caustics in such a way that there would be
breakups of any order, because the map ¢ — x(I'., ¢) € N is exhaustive.

The paper is organized as follows. Section [2]begins with a description of the Bialy-Mironov
generating function and ends with a list of necessary conditions for the existence of smooth
convex resonant caustics in smooth strictly convex domains. The general notion of high-order
persistence of convex resonant caustics in deformed smooth convex domains is presented in
Section[3]and applied to deformed circles in Sectiond], where Theorem|I]is proved. The results
about polynomial deformations of circles, including Theorem [2] are presented in Section [3]
Finally, we discuss three open problems: the co-preservation of resonant caustics with different
rotation numbers, the convergence of a procedure to correct the original deformation in order
to preserve a chosen resonant caustic and the asymptotic measure of some exponentially small
phenomena as the period ¢ grows. See Section [6] Several technical proofs have been relegated
to the appendices.

2. EXISTENCE OF SMOOTH CONVEX RESONANT CAUSTICS

To begin with, we introduce coordinates in the space of oriented lines, define the support
function and the billiard map of a convex domain, and describe the Bialy-Mironov generating
function following [10]. We also recall the periodic version of the variational principle for
twist maps following [38]. Next, we combine all those elements to find necessary conditions
for the existence of smooth convex resonant caustics in Theorem ] This part is inspired by the
computations in [10, Theorem 2.2] and the Lagrangian approach to the existence of rotational
invariant curves (RICs) of twist maps described in [34, 31]. Finally, we discuss five simple
examples: circles, ellipses, constant width curves, Gutkin billiard tables (also called constant
angle curves) and centrally symmetric curves with 1/4-resonant caustics.
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FIGURE 1. The billiard map f(p, \) = (¢1, A1), the normal angle ¢ = (1 + ¢)/2
and the incidence-reflection angle 6 = (¢1 — @) /2.

The billiard dynamics acts on the subset of oriented lines (rays) that intersect the boundary
of the convex domain. An oriented line ¢ can be written as

cos@ - T +sinp -y = A\,

where ¢ € T := R/27Z is the direction of the right normal to the oriented line and A € R is
the signed distance to the origin. Thus, (¢, A) € A := T x R are coordinates in the space of
oriented lines, which is topologically a cylinder.

Let I" be a smooth strictly convex closed curve of R?. We fix its counterclockwise orientation
and assume its interior contains the origin O, so there is a positive smooth 27-periodic function
h(p), called the support function of T', such that {\ = h(¢)} and {\ = —h(p + 7)} are the
1-parameter families of oriented lines positively and negatively tangent to I'. Then

z:T—-TCcR?~C, 2(p) = (;p(gp)’ y(gp)) = h(p)e'? + N (p)el ¥t/

is a parametrization of I', where ¢ € T is the counterclockwise angle between the positive
x-axis and the outer normal to I" at the point z(¢).
The space of the oriented lines that intersect the interior of I' is the open cylinder

Ar={(p,\) e A: =h(p+m) <A< h(p)}

and the billiard map f : Ar — Ar acts by the reflection law in I". That is, f(o, A) = (¢1, A1)
means that the oriented line ¢; with coordinates (1, A1) is the reflection of the oriented line ¢
with coordinates (¢, A) with respect to the tangent to I" at the second intersection of ¢ with I".
See Figure 1. The shocking discovery by Bialy and Mironov was that the billiard map f is an
exact twist map with generating function

. + _
S(p, 1) = 2h(2)sind, ¢:@12 90’ 9:9012 v

To be precise, A; dp; — Ady = f*(Adp) — Adp = dS, so

_ A= —0iS(p, 1) = h(®) cosf — (1) sin,
& fed=lh)e { M = 025(p, 1) = h(i) cos 0+ (1) sin ),
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and f preserves the standard area form dp A dA. See, for instance, [[10, Proposition 2.1]. Here,
0;S denotes the derivative with respect to the i-th variable. The strict convexity of I" implies
the twist condition: 0155(¢, 1) = 1p(¢)sin§ > 0, where p(v) = K" () + k(1)) is the radius
of curvature of T at the point z(v)).

We say that ¢ € T and 6 € (0, 7) are the normal angle and the angle of incidence/reflection
at each impact point, whereas ¢ € T is the side angle. We consider S(p, ;) defined on the
universal cover {(p, 1) € R?: p < 1 < p + 27} because S(p + 27, o1 + 27) = S(ip, 1)-

Let us briefly recall the classical variational principle for exact twists maps. The interested
reader can find more details in [38, §V]. We will introduce several operators which are not
standard in the variational approach, but they simplify computations and shorten formulas.

Given any sequence {a;}, we consider the shift, sum, difference and g-average operators

g
q

For simplicity, we omit the dependence of ;2 on ¢ and we just say that y is the average operator.
Let p/q € (0,1) be a rational number with ged(p, g) = 1. We call the elements of the space

a; +
m{a;} = a4, ofa;} = a1+ a5, Ha} = a0 —a;,  pla} = -

X ={{p;} €eR": ¢; < pjy1 < @j +2m, pjrq=; +2rp, Vj € L}
p/q-periodic sequences. We define the p/q-periodic action A : X — R as

q—1 qg—1
A{pj} = Z S(pj, pj41) =2 Z h(1;) sin 6;,
J=0 §=0

where 1); = g{¢;}/2 and 6; = 6{p,}/2. Periodicities @, = @; + 27p, V1, = ; + 27p
and 0, = 6; imply that u{S(jo+;, Pjo+j+1)} = 20{h(Vjo+;) sinbj,1;} = A{ep;}/q for all
Jo € Z. Critical points of the action, which we call p/q-periodic configurations, can be lifted to
full p/q-periodic orbits of the billiard map f by taking \; = —01.5(j, pjt1) = 025(pj—1, ¥j)-
Thus, any p/g-periodic configuration defines a p/g-periodic billiard trajectory inside I" with
side angles ¢, normal angles ¢, = o{¢;}/2 and incidence-reflection angles 6; = 6{¢,}/2.
We characterize such configurations in the next proposition, where we also recall a formula
for the length of their corresponding periodic billiard trajectories.

Proposition 3. A p/q-periodic sequence {y;} is a p/q-periodic configuration if and only if
o{h'(¢;)sinb;} — 6{h(v;) cosb;} =0, VjeEZ,
where ; = 0{;}/2 and 0; = 6{p;}/2, in which case
2gu{h(v;)sinb;} = A{p;} = L, p{h'(¢;)sind;} =0, p{6;} =mp/q,
where L is the length of the p/q-periodic configuration {y;}.
Proof. A p/q-periodic sequence {¢,} is a critical point of the action if and only if
o{h (1) sin0;} — 6{n(v);) cos b;} = D25(05, 0j41) + O1S(9js1, ji2) =0
for all j € Z. The first equality above follows from S(¢;, p;+1) = 2h(1);) sin 6; and relations
Ui = 0{@;}/2 = (41 + ¢;3)/2 and 0; = 6{p;}/2 = (041 — ©5)/2.
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Identities 2qp1{ h(y;) sin6; } = L and p{h’(1;)sin6;} = 0 are proved in [[10, Theorem 2.2].
By g-periodicity of {6;}, we get

1! 18280, 10,000 1880 — iy g —bi 7
Hi0;) qz. " qz 2 qz 2 2q q
=0 i=0 =0

We look for necessary conditions for the existence of convex resonant caustics inside I'.
Tangent lines to such a caustic can be counterclockwise or clockwise oriented. We fix the
counterclockwise orientation, so we assume that p/q < 1/2 from now on. Any p/q-resonant
convex caustic gives rise to a 1-parameter family of p/g-periodic orbits of the billiard map.
We want to parametrize this family using a dynamical parameter t € R in which the billiard
map acts as the constant shift ¢ — ¢ + w with angular frequency w = 27p/q. The dynamical
parameter is not unique. If a(t) is any smooth w-periodic function such that 1 +a’(¢) > 0, then
s =t + a(t) is another dynamical parameter.

Let us stress the three main differences between this setting, where we deal with functions of
a continuous variable ¢ € R, and the previous setting, where we had sequences whose elements
are labeled by a discrete index k£ € Z.

Firstly, we define the shift, sum, difference and average operators as

m{a(t)} =a(t+w), ofa(t)} =a(t+w)+at), &a(t)}=alt+w)— a(t)

and pfa(t)} = é Z?;é a(t + jw). These operators diagonalize in the Fourier basis. Operator
{1t is the projection onto the resonant gZ-harmonics: (1 = 47, but we omit the gZ subscript for
simplicity. Both claims are proved in Appendix [A]

Secondly, we define the p/q-periodic action of a side function ¢(t) as

Afp(t)} = qu{S(e(t), o(t +w)} = 2qu{h((t)) - sin (1)},

where (1), the normal function 1 (t) and the incidence-reflection function 0(t) are related by

©) v=9+0=0{p}/2, 20=0¢}, p{Y—1}=0, p{t—¢}=w/2=p{0}
We ask functions o(t) — t, ¢(t) — ¢ and 6(t) to be 27-periodic, as a continuous analogue of
the discrete periodicity conditions ¢, = ¢; + 27p, ¥+ = ¥; + 27p and 0;,, = 0;. Hence,
they are lifts of some functions ¢, : T — T and 6 : T — R. To simplify the exposition, we
sometimes abuse the notation and use the same symbol for an object and its lift. Other times
we denote lifts with a tilde. We also ask that ¢'(t) > 0, so that ¢ : R — R can be inverted.
Thirdly, condition o{h’(v;) sin6;} — 6{h(1);) cos 6;} = 0 becomes the difference equation

(7) o{h' ot -sinf} — §{hot-cosf} =0.

Remark 1. Relations (6) are redundant, but we have listed all of them for future references.
They can be used to determine all three functions ¢(t), ¥ (¢) and 0(¢) from any one of them.
Usually, we will determine o(t) and v (t) from 6(t). If 6(¢) is a smooth 27-periodic function
such that u{0} = w/2, then there is a unique smooth 27-periodic function ¢(t) — t such that
o{e} =260 and p{t — ¢} = w/2. See Lemma[12)in Appendix [A]for a proof. Then ¢) = ¢ + 0

implies that ¢ = o{p}/2 and pu{yp — t} = 0.

Theorem 4. Let p/q € (0,1/2) be any rational rotational number with ged(p, q) = 1. If there
is a smooth convex p/q-resonant caustic inside T, the following necessary conditions hold.
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(f) There are three smooth 2m-periodic functions ¢(t) —t, 1 (t) —t and 0(t) related by (6))

that satisfy the difference equation (7). Besides, ©'(t) > 0.

(p) There is a smooth parametrization ¢ : T — Ar such that G = ¢(T) is a graph and

f(eft)) = et + w).

(a) The p/q-periodic action is constant on the side function: A{p(t)} = L, where L is the

Proof.

length of all p/q-periodic billiard trajectories in T

(f) Let g(¢) be the smooth support function of the p/g-resonant caustic. Set
G = graph(g) := {(¢. \) € A: A= g(p)}.

The caustic is inside I, so G C Ar. Clearly, G is f-invariant, so f|s defines a smooth
preserving orientation circle diffeomorphism r : T — T such that

Fle.3(0)) = (F(9),3(F(9))),  7(¢) =p+2mp =0+ quw,

where f : Ar — Ar, g:R — Rand7 : R — R are the corresponding lifts. Identity
7(p) = ¢ + qu is the key. It follows from the definition of p/g-resonant caustic. It
implies that ¢ — 7() becomes the constant shift ¢ — ¢ + w in the smooth parameter

t= 50 = L3 (#F(p) — ).

9=

Inversion of 3(y(t)) = ¢ defines a smooth function such that ¢'(t) > 0, p(t) — t is 27-
periodic, and any sequence {¢(t + jw)}, t € R, is a p/g-periodic configuration of f.
Then Proposition 3| implies that the normal function 1(¢) and the incidence-reflection
function 6(t) obtained from () by relations (6] satisfy the difference equation (7).

(p) We define

At) = =hS(p(t), p(t +w)) = 025(p(t — w), ¢(1)).

Since p(t) —t and \(¢) are 2m-periodic, the map ¢ = (p, A) : R — R? can be projected
to a map from T to A. Since g(¢) is the support function of the caustic, we get that
A(t) = g(¢(t)) and ¢(T) = G C Ar. Condition ¢'(t) > 0 implies that ¢/(t) # (0,0),
so ¢: T — G is a parametrization. Implicit equations (3)) imply f(c(t)) = c(t + w).

(a) The p/qg-periodic sequences {¢(t+jw)} jez form a 1-parameter family of critical points

of the p/g-periodic action, being ¢ € R a smooth parameter. Therefore, the action is
constant on this 1-parameter family. That is, all periodic billiard trajectories tangent to
the p/q-resonant caustic have the same length. 0

Remark 2. If these three necessary conditions hold, then p{h' o ¢ - sin@} = 0. This relation
follows by applying operator p to (7)), since p o o0 = 2 and p o 9 = 0 on the space of smooth
2m-periodic functions.

To provide a first insight into the usefulness of Condition (f) in Theorem @} let us give some
information about functions ¢(t), ¥ (¢) and 0(t) in five examples.

Example 1. The simplest example is the completely integrable circular billiard. If I' is a circle
of radius one centered at the origin, then h(¢)) = 1, s0 Apr = T x (—1, 1) and the billiard map
f:Ar — Aris given by f(p, ) = (¢ + w(A), A) with w(\) = 2arccos A. In particular, we
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can take (t) =t — w/2, Y(t) =, 0(t) = w/2, w = 27p/q and L = 2¢sin(w/2) for any
p/q € (0,1/2). Straightforward computations show that these functions satisfy Condition (f).

Example 2. Elliptic billiards are integrable too, but their computations are harder. If I' is the
ellipse {2%/a? + y?/b* = 1}, then h(v)) = v/a?cos2 1) + b2 sin’ ¢); see [5, Lemma 1]. The
explicit expression of (t), ¥ (t) and 6(t) as functions of a dynamical parameter ¢ requires
the use of elliptic functions whose modulus depends on the eccentricity of the ellipse and the
rotation number p/q of each resonant caustic. See [39, 17, 5] for similar computations. We
omit the details, since we only deal with deformations of circles in this work, but we stress that
¢'(t),1'(t) # 1 in elliptic billiards, unlike circular billiards.

Example 3. Constant width curves are a classic example. Any such curve, other than a circle,
has a nonsmooth (with cusps) and nonconvex 1/2-resonant caustic [32]. The curve I' has
constant width w > 0 when h(¢))+h(v+7) = w, which implies that all (2Z\ {0} )-harmonics
of h(1)) vanish, In that case, we take p(t) = t—w/2,¢(t) =, 0(t) = w/2,w =mand L = 2w
for p/q = 1/2. These functions satisfy Condition (f) because sin6(t) = 1, cos#(t) = 0 and
h' () + k' (Y +m) = 0.

Example 4. Gutkin billiard tables [22, 4], also called constant angle curves, are another classic
example. We claim that circles are the only convex billiard tables with a p/g-resonant caustic,
with p/q € (0,1/2), whose incidence-reflection function #(¢) is constant. In that case, 6(t) =
w/2 with w = 27p/q, so p(t) =t —w/2 and 1 (t) = ¢ are the functions determined from 6(t)
by relations (6)). Therefore, the difference equation becomes

tan(w/2) (W' (t + w) + ' (t)) = h(t + w) — h(?).
Ifh(t) =3 s el satisfies this equation, then h, = 0 for any index [ € Z such that

tan(lmp/q) # Ltan(mp/q).

Cyr [16] proved that given any integer [ ¢ {—1,0, 1}, equation tan({wp/q) = [ tan(mwp/q) has
no rational solution p/q € (0, 1/2). This proves the claim, because circles are the only convex
curves whose support function is a trigonometric polynomial of degree one.

Example 5. A smooth centrally symmetric convex curve " with support function i (1)) has a
convex 1/4-resonant caustic if and only if

RW)=éo+ » ae'™  and b+ 1" >0
1€2+47,
This claim is proved in [11, Proposition 3.1]. Along the proof, the authors check three facts.
First, all such curves are centrally symmetric: h(¢) + 7) = h(v). Second, once fixed one of
such curves, there is a constant R > 0 such that h%(¢)) + h?(¢ + 7/2) = R?. Third, then we
can take 1)(t) = ¢ and determine the incidence-reflection function 6(t) by means of
h(t) = Rsinf(t), h(t+ m/2) = Rcosf(t).

Note that 6(t + 7/2) = 7/2 — 6(t) and ¢ (t + 7/2) = 1(t) + 7/2. The last relation means that
the tangent lines to I at the impacts of any 1/4-periodic trajectory form a rectangle. This fact
plays a key role in the Bialy-Mironov proof of a strong version of the Birkhoff conjecture [9].
If we set p = 1) — 0 and w = /2, then functions ¢(t), ¥ (t) and 0(t) satisfy Condition (f).
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3. PERSISTENCE OF SMOOTH CONVEX RESONANT CAUSTICS

Necessary conditions in Theorem [ are not sufficient for the existence of smooth convex
resonant caustics, see Example [3] However, if the envelope of the 1-parameter family of lines
from z(¢(t)) to z(¢(t + w)), where ¢ is the dynamical parameter, is a smooth convex curve,
then those conditions are sufficient too. That is the case when we consider small enough
smooth deformations I'. = I'y + O(¢) of a smooth strictly convex curve I'y, not necessarily a
circle, with a smooth strictly convex resonant caustic.

We consider that setting. To be precise, we assume the following hypothesis from here on.

(H) Let p/q € (0,1/2) be a rational rotational number such that gcd(p, q) = 1. Let I'y be

a smooth strictly convex curve with support function hy(y). We assume that there is
a smooth convex p/g-resonant caustic with support function go(y) inside I'y. We also
assume that the origin is in the interior of the caustic, so 0 < go(¢) < ho(p). Let
I'c = To+ O(e), with € € [—¢, €o], be a deformation of the unperturbed curve with
smooth support function h(yp;e€). Let (01, 1) = fo(p, A), Se(@, p1) = 2h(¢h;€)sinf
and A{p} = qu{S(p, 7{v})} = 2qu{h o ¢ - sin } be the perturbed billiard map in
I, the perturbed generating function and the perturbed action, respectively.

We need two parameters in that perturbed setting. The dynamical parameter t parametrizes
the invariant objects. The perturbative parameter € € [—¢, €, labels the ovals. Then the shift,
sum, difference and average operators are applied to functions that depend on ¢ and ¢, although
they only act on ¢. For instance, 7{a(t; €)} = a(t + w; €). We will denote the derivatives of the
support function h(¢;€) = he(¢) as h' = g} and h = 4& Analogously, we will denote the
derivatives of any function a(t; €) = a.(t) as a’ = 9% and ¢ = 4¢

dt de”
Next, we state an immediate extension of Theorem [

Corollary 5. If 0 < ¢y < 1, the unperturbed smooth convex resonant p/q-caustic persists
under deformation T, € € [—e, €], if and only if the following three conditions hold.

(F) There are three smooth 2m-periodic functions p(t; €) —t, 1(t;€) —t and 0(t; €) related
by (0)) that satisfy the difference equation (7). Besides, ©'(t;€) > 0.
(P) There are smooth parametrizations c. : T — Ar, such that G. = c¢.(T) are graphs and

felee(t)) = ce(t + w).
(A) The p/q-periodic action is constant on the side function: A{p(t;€)} = L(e), where
L(e) is the length of all p/q-periodic billiard trajectories in I'. for € € [—¢, €.

Remark 3. Similarly to Remark [2] if these necessary conditions hold, then
2quihot -sinf} =L, p{h ot -sinf} =0, 2qu{ho -sinf} = L.

Only the last formula is new. Let us prove it. If we derive the first relation with respect to e,
use the summation by parts formula and take advantage of (7)), we get

L:2qu{ho¢-sin9+h’o¢-Sinﬁ-@/}—l—hoiﬁ-cosﬁ-é}
= 2qu{hoz/1-sin@}—l—qu{h’ow-Sin@-a{@}+ho¢-cos€-5{gb}}
= 2qu{h o) - sinf} + qu{[o{h ot -sinf} — §{h oty -cosO}] - T{p}}
= 2qu{h o) -sinf}.
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We can normalize I'. by a scaling in such a way that L = 0, but we do not need it.

Full persistence of resonant caustics is a extremely rare phenomenon, so we introduce the
more common concept of Q(e™)-persistence for some order m € N U {0}.

Definition 2. Ler m € N U {0}. The unperturbed resonant p/q-caustic O(€e™)-persists under
deformation I, if and only if the following three conditions hold.
(F),, There are smooth 27-periodic functions p(t; €) —t, 1 (t; €) —t and 0(t; €) related by (6))
such that ¢'(t;€) > 0 and

(8) o{h ot -sinf} —§{hor)-cosf} = O(e"™) ase— 0.
(P),, There are smooth parametrizations c. : T — Ar, such that G. = c.(T) are graphs and
feoce—T1{ct = (0,0(e™)) ase— 0.
(A),, Thereis a ‘length’ L(€) > 0 such that the side function p = ¢(t; €) satisfies
Adp} — L(e) = O(e™h)  ase — 0.

If the resonant caustic Q(e™)-persists, but not Q(e€™)-persists, we say that deformation T,
O(e™*1)-breaks the caustic.

Since O(e™)-persistence is the main concept of this work, some comments are in order. If
©o(t), 1o(t) and Oy (t) are the unperturbed side, normal and incidence-reflection functions, then

a{h oty -sinby} —o{hoy-coshy} =0(c) ase— 0,

since h = ho+Q(€). Therefore, the unperturbed caustic always O(e”)-persists. We do not need
to check all three Conditions (F),,, (P),, and (A),,, because there are logical dependencies
among them. We prove in Proposition [6] that Conditions (F),, and (P),, are equivalent and
both imply Condition (A),,,. We will only check Condition (F),, in our computations. We have
included the other conditions as part of our definition to present a broader view of the problem.

The three conditions look similar, but they have different characteristics. On the one hand,
Conditions (F),, and (P),, are stated in terms of a single iteration of the perturbed map f.. On
the other hand, Condition (A),, requires to consider all the shifts

@]:@](t,ﬁ):TJ{QO(t7E)}:g0(t—|—jw,€), ]:077q
Hence, Conditions (F),, and (P),, are easier to deal with from a computational point of view.
Condition (F),, means that there is a reparametrization ¢.(t) = ¢(¢; €) of the original angle
@ in terms of a new dynamical parameter ¢ such that

DSc(pe(t —w), 0e(t)) + 01 Se(pe(t), pe(t + w)) = O(e™)  ase— 0,

which stands out its Lagrangian nature. It was inspired by the proofs of the existence of
(resonant and nonresonant) rotational invariant curves contained in [34, 31]]. Condition (A),,
follows the variational approach in [17].

Remark 4. Following [41, [39]], we could also have considered a fourth condition defined in

terms of ¢ € T instead of ¢ € R. However, such approach forces us to deal with the power

map fZ, which is technically impractical. We have not pursued it. That discarded condition is:

(G),, There are smooth functions ¢*,¢g* : T — R such that f2(p,g2(¢)) = (v, 95 (¢)),
95,92 =go+ O(e) and g* — g* = O(¢™™) as € — 0.
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It means that f? projects G* = graph(g?) onto G* = graph(g}) in the vertical direction. None
of these two graphs have to coincide with G, = ¢.(T), but all of them are O(e™"!)-close.

Let us prove the logical dependencies among these O(e™)-persistence conditions and how
the dominant terms in their OQ(¢™*1)-errors are related.

Proposition 6. Conditions (F),, and (P),, are equivalent and both imply Condition (A),,. Let
wo(t) = ¢(t;0) be the unperturbed side function. If the p/q-resonant caustic Q(€™)-persists
and we follow the notations introduced in Definition |2} then there is a smooth 2m-periodic
function &, 1 (t) and a smooth 27 / q-periodic function L, (t) such that

(9a) o{h' ot -sinf} —6{ho)-cosO} = €™ 7{E 1} + O(e™F?),
(9b) feoce—r{e} = (0, r{Ena} + O(™H)),
(%) Adp} = L(e) = €™ qLmss + O(e™H),

as € — 0. Besides, 1{Ey1100} = L, 1 and [ Epi10h = 0.

Proof. Firstly, we check that (F),,, = (P),,, & (A),, L7, = p1{Emt190} and fT Em+194 = 0.

Let ¢(t; €), ¥ (t; €) and 0(¢; €) be the functions described in (F),, and &,,1(t) be the function
determined by (9a)). Set 1(t;€) = p(t + w;e), so p; = 7{w}. We consider the smooth 27-
periodic functions A(¢; €) and A\ (¢; €) given by

A=ho-cosf —h' o -sinb, A =ho-cosf+h o-sinb.

Set c.(t) = (p(t;€), AM(t;€)) and de(t) = (¢1(t;€), A1 (t; €)). Implicit equations (3) imply that
foce = d.. Besides, \; —7{\} = o{W otp-sin 0} —6{hotp-cos 0} = €™ 17{&,, .1 }+0O(emF?),
which is equivalent to estimate (Ob). This proves P),,.

Set ¢; = T/ {p}, ¥; = T{¢} and §; = {0} for all j € Z. Note that @;,,(t;€) =
@;(t;€) +2mp, Vit €) = i (t;€) +27rp and 0, ,(t; €) = 0;(t; ). If we derive the expression
that defines the action and we recall that ¢ = ¢y + O(e€), then we obtain the estimate

% [Ac{e}] = 520 [01Sc(85, 541)7; + 02985 B141) B
=> (1) [025(@j-1,8;) + OnSe (@j?@j-ﬁ-l)}@;’
=> é[a{h oty -sinf;_1} —d{hoh;_1-cosh;_1}]@
= Y T H{Eme'} + O ()
= em“qu{5m+1s0 }+O(em?)
Pap{Emnirgo} +0(€mF?),

which, by integration, is equivalent to estimate (9c) for any smooth 27 /g-periodic function
L1 such that £/ = u{&n4140}. This proves (A),, and the relation between L, and
Em+1- The operator (i is the projection onto the ¢Z- harmonics, so the zero-th harmonics of
Ems1y and L], coincide, s0 [ Eny19) = [p L1 =

Secondly, we check that (P),,, = (F),,. Let c.(t) = (gp(t €), A(t; €)) be the parametrization
described in (P),, and &,,.1(t) be the error function given in (9b). Property ¢’ > 0 holds
because ¢, : T — G. C Ar, is a parametrization and G, is a graph. Functions ¢, ) = o{¢}/2
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and 0 = 6{p}/2 satisfy relations (6). Set (¢1(t;€), Mi(t;€)) = fe(ce(t)). We deduce from
implicit equations () that

o{h ot -sinf} —§{hor)-cosf} =\ — 7{\} = "7 {E 1} + O(e™F?),
which is exactly estimate (9a). This proves (F),,. O

Remark 5. We can prove that fT Em+19¢, = 0 in another way. The flux of the exact twist map
fe across the graph G, = ¢.(T), which is a rotational curve, is zero [38, §V]. This flux is

/ Adso—/ Adsoz/(xlwa—m
fE(Ge) € T

=/ﬁu¢rumﬂ/ﬂaﬁw%+ow“%
T T

= mtl / Ems1h + O(€™?)  ase — 0.
T

We have used that if c.(t) = (¢(t;€), A(t;€)) and (o1, M) = f(@, A), then p; = 7{¢} and
A= 7{}+ " {E, 1} + O(e™?). We have also used that ¢ = ¢y + Oe).

Definition 3. The 2r /q-periodic function L,,1(t) is the p/q-resonant potential of order m+ 1.
The 2m-periodic function &,,,1(t) is the p/g-resonant error of order m + 1.

We will check in the next section that if the p/g-resonant caustic O(¢™)-persists under a
deformation of the unit circle, then the Melnikov potential £, () is uniquely determined
from previously computed objects. See the second item in Proposition [§]

4. HIGH-ORDER PERSISTENCE IN DEFORMED CIRCLES

Let us apply the previous high-order persistence theory to smooth deformations of circles.
The main goal is to check that the smooth 27-periodic coefficients of the Taylor expansions in
powers of the perturbative parameter e of the perturbed side, normal and incidence-reflection
functions can be computed recursively order by order as long as some compatibility conditions
hold. Such compatibility conditions have to do with the inversion of the difference operator 0,
so they boil down to the fact that certain smooth 27-periodic functions have no gZ-resonant
harmonics. We look for a practical way to find the exact order at which a given resonant caustic
is destroyed, so we write down explicit formulas for all recursive computations.

To begin with, we assume the following hypothesis from here on.

(H’) Let p/q € (0,1/2) be a rational rotational number such that ged(p, q) = 1. Let I'y be
the unit circle centered at the origin, see Example[I] The unperturbed side, normal and
incidence-reflection functions are

wo(t) =t —w/2, wo(t)=1t, 0Oo(t) =w/2, w=2mp/q.
Let T, with € € [—¢, €o], be a deformation of I'y with smooth support function (TJ).
We look for some perturbed side, normal and incidence-reflection functions

(10) ptse) =D For(t), Gltse) =Y Funl(t), 0(te) <> e oi(t)

k>0 k>0 k>0

that satisfy Condition (F),,, for an order m € N U {0} as high as possible.
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Notation 1. If a(t;€) =< Y7, qar(t)e® as € — 0, then a<,(t;€) = Y21 ax(t)e®. Symbol
a<m(t; €) may be used even when there are no coefficients ay(¢) with & > m. Symbol a,,(t; €)
has a similar meaning. An expression like C,, = Cy,[a<m, b<] means that C,,, is a smooth 27-
periodic function that can be written as a differential expression in some smooth 27-periodic
functions a; for 1 < k£ < m and b, for 1 < k < m. The term differential means that the
derivatives of functions a;, and b can appear in those expressions.

The study of the approximate difference equation (8] requires to recursively compute the
asymptotic expansions of R := h o -cosf and Q := h’ o) -sinf as e — 0.

Lemma 7. Set ¢ = cos(w/2) and s = sin(w/2). The coefficients of the asymptotic expansions
R:ho@/J-COSQXC—FZRkEk, Q:h’ow-sinﬁxZlek
k>1 k>1

have the form
Q. = Qu[hp, Vars O0<i] = shiy + Qrlhys Yk, Oi],
Rie = Ri[hzr, Vi, 0<i] = Rl i, Oi] — 0.
Besides, Q1 = 0, Ry = chy, Qy = shiiy + chy 0, and Ry = chy + chiyipy — shi60y — b3 /2.

The proof of Lemma|/|is postponed to Appendix [B| The first coefficients are obtained from
the explicit recurrences for Qk and 7~€k given in Lemma

Once we know that Q_; and R, only depend on ¢ and 0, we deduce that if 4 (¢; €),
<k (t;€) and O (t; €) satisfy Condition (F);_1, then o< (;€), 1< (t; €) and O<4(t; €) satisty
Condition (F), provided coefficients ¢ (t), ¥« (t) and 0y (¢) are chosen in such a way that
o{Qk} = 6{Rr}. We prove below that these k-th coefficients can be found if and only if Oy
has no gZ-resonant harmonics, in which case all three k-th coefficients are uniquely determined
provided that they have no gZ-resonant harmonics either.

Proposition 8. Assume that the p/q-resonant caustic O(e*~1)-persists for some order k € N.

a) Qpi= 3= [ Qi =0.

b) The p/q-resonant Melnikov potential of order k is completely determined from previously
computed objects: Ly = Li[h<g, V<, 0]

c) The p/q-resonant caustic Q(€*)-persists if and only if

(11D p{Qx} =0,
in which case 0y (t) is the unique smooth 2m-periodic solution of
(12) s0{0x} = 0{Ri} —o{Q},  u{0k} =0,
and then ¢y (t) and 1y (t) are uniquely determined from 0y(t) by
(13) o{or}y = 20y, {on} =0, Y = ¢ + 0.
d) If condition fails, then it is satisfied for any support function h* = h + €y, such that
(14) p{sni + Qu} =0,

so the p/q-resonant caustic Q(e¥)-persists under a corrected deformation T'* = '+ O(").
We can choose the correction 1y, in such a way that it only contains (qZ \ {0})-harmonics.
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Proof. We use several times along this proof that yo7 = pu, poo = 2uand pod = 0 on
the space of smooth 27-periodic functions. We also use that if b(t) is a smooth 27-periodic
function, 6{a} = b has a smooth 27-periodic solution a(t) if and only if x{b} = 0, in which
case the solution is unique under the additional condition p{a} = 0. See Lemma[12]

a) The asymptotic expansions in Lemma[7]imply that

k
o{h' ot -sinf} —d{ho)-cosf} = Z (0{Q;} — 6{R;})€ + O(€"*1).
j=1

The O(e"~1)-persistence hypothesis means that 0{Q,} = 6{R;} forj = 1,...,k — 1. If
Er and Ly, are the p/g-resonant error and potential of order k, respectively, then 7{&} =
o{Qx} — 6{Ry} and L}, = p{&} = 2u{Qx}, since ¢f(t) = 1. Finally, Q) = 5 [ Ok =
1= Jz & = 0. (See the last claims in Proposition @)

b) It is a direct consequence of properties £} = 21{Qy} and Qr = Or[hl ., Yk, O<k].

¢) Condition (TT)) is necessary: O(€*)-persistence means o{Q;} = §{Rx}, so u{Qx} = 0.
Condition is sufficient: If u{Qy} = 0, then

p{0{R} — o{Qu}} = —2u{Qs} = 0,

SO has a unique smooth 27-periodic solution 0 (t). Then we find ¢}, and ¥, by means
of relations (T3). Finally, the O(e*)-terms of o{h/ ot -sin§} and §{h o) -cos 0} are c{ Oy}
and 0{R}, — s6,}, respectively. See Lemma Both terms coincide when the first relation
in (12)) holds. Property ¢'(t;€) = 1+ O(e) > 0 holds for € € [—e€p, €] if 0 < €9 < 1.
Relations (6) follow from condition p{6;} = 0 and relations (I3), since 1) = @i + O

implies that {1} = 0 and ¢, = o{px}/2. This proves that Condition (F) holds.
d) We deduce from Lemma 7] that if Qf is the O(€*)-coefficient of (h*)’ o 1y, - sin Oy, then
* = s, + Qy. The existence of the correction 7, follows from property Q;, = 0. U

Finally, we prove Theorem 1| by recursively applying Proposition[§|for k = 1,..., m.
Proof of Theorem |l We denote the Fourier coefficients of smooth 27-periodic functions with
a hat, so we write by (t) = >, hige' and 0, (t) = >, 0 €.

a) We know that Q; = sh/ from Lemma[7| Hence, the necessary and sufficient condition
for O(e)-persistence becomes p{h}} = 0 or, equivalently, fi,7+{h1} = 0.

b) We know that Qy = shl, + Q,and Q, = shi{iy + ch}6; from Lemma Let us check that
({9} = su{6,0,}. In order to do that, we need three properties.

Firstly, once we know that the resonant caustic O(¢)-persists, we determine the first-order
coefficient 1 () by solving with k = 1. That is,

(15) s6{01} = 0{R1} — 0{Q1} = 6{ch} —o{sh'},  p{6i} =0.
Secondly, we determine () and v (t) by solving (I3) with k£ = 1. In particular,

0 =0{p}/2, 1 =o{m}/2

Thirdly, we recall that if a(t) and b(t) are 27-periodic functions, then

plas{v}} = —u{s{ar{v}}.  plac(v}} = po{a}r{v}}.
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Next, we use these three properties to get the formula we are looking for:
p{Qo} = p{shivp + chi0n} = p{shio{pr} + chio{pi}}/2
= pf{[o{shl} — o{chi}]T{@1}}/2 = u{ [o{shi} — 6{chi}] T{p1}}/2
= —sp{o{01}7{p1}}/2 = sp{6{p1}01 } /2 = su{6:6'}.
Thus, condition for O(e?)-persistence becomes p{ h}, + 616} } = 0 or, equivalently,
prgz{ho + 07/2} = 0.

Set eli = ¢! £ 1. The Fourier coefficients of the unique smooth 27-periodic solution
of are easily determined: ¢,; = 0 for all [ € ¢Z and

sel_éu = (cel_ — ilse;r)ﬁu, Vi & qZ.
The RHS of this identity vanishes, and 0, itoo,when! = +1.If | & gZ U {—1, 1}, then
tan(lw/2) — ltan(w/2) -

h if 21 & qZ
. c e\ tan(w/2) tan(lw/2) " if20 ¢ gz,
brp=|-—1i—=|h,= A
e 1, .
— f2l € qZ.
tan(w/2)’ e ed
We have used that e,;” = 0 when 2! € ¢Z and | & qZ, whereas e; # 0 for all | € gZ. The

formulas above are equivalent to the expression of O, (t ) given in Theoreml

¢) We know from Lemmalthat Q,, = sh! +Qm, where Qm is a smooth 27-periodic function,
only depending on Ay, ..., h,_1 —since appr0x1mat10ns V<, Vi and 0. are uniquely
determined from hj for any £ = 1,. — 1— that can be explicitly computed from
recurrences given in Appendix I We also know that fT Q,, = 0, and so fT Q,, = 0. This
means that there is a smooth 27-periodic function ¢, such that s¢/, = Q. Finally, the
necessary and sufficient condition for O(e™)-persistence becomes p{h,, + ¢/} = 0 or,
equivalently, gz« {hm + (m} = 0. O

Functions (,, can be recursively computed from the formulas listed in Appendix [B| For
instance, we have already seen that (; = 0 and (, = 6?/2 along the proof of Theorem [1| After
some tedious computations by hand that we do not include here, we get that

Cg = Qleg + h19%/2 - h/I/@Z)%/Z + 00:1))/38 - ch'lﬁltbl/s,

which will allow us to analyze some O(€3)-persistence problems in the future. See Section @
We stress that further expressions for (4, (5, . . . can be obtained using a symbolic algebra sys-
tem, but we have doubts about their practical usefulness.

5. POLYNOMIAL DEFORMATIONS OF THE UNIT CIRCLE

We tackle two problems in this section, both related with polynomial deformations of the
unit circle. First, to prove Theorem [2] Second, to prove that the support function (I)) of any
polynomial deformation (@) with P(x,y;€) = 1+ €Pi(x,y) and P;(z,y) € R, [z, y| satisfies
condition (3); see Lemma[I0] This second result allows us to explain with Theorem [2] some of
the numerical experiments about the polynomial deformations (4)) with P(z,y;¢) = 1 — ey
performed in [37], which was the original motivation of this work.
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To begin with, we check that, once fixed the order m € N and the degree n > 3, all resonant
caustics of high enough period O(e™)-persists under polynomial deformations of degree < n.
We explicitly quantify how high this period g should be. Some resonant caustics become more
persistent in the presence of symmetries.

Theorem 9. Under the hypotheses of Theorem @ the p/q-resonant caustic Q(€™)-persists if
any of the following three conditions are met:

a) g >nm;
b) I'c is centrally symmetric, q is odd and 2q > nm; or
c¢) I is anti-centrally symmetric, ¢ # m mod 2, m > 2 and g > n(m — 1).

Lemma 10. Any deformation of the unit circle expressed in Cartesian coordinates as (4)) for
some P(x,y;¢) = 1+ ePi(x,y) with Pi(z,y) € R,[x,y] is a polynomial deformation of
degree < n in the sense of Definition|[l} If P, is even (respectively, odd), then this deformation
is centrally (respectively, anti-centrally) symmetric.

We have postponed the proofs of Theorem [9] and Lemma [I0]to Appendix [C| since they are
technically similar. The main difficulty is to check that some recursively computed 27-periodic
trigonometric polynomials have degrees < mn by induction on a recursive index m > 1.

Theorem [2]is a direct consequence of Theorem [9]

Proof of Theorem[2} Let x = x(T'¢,q) € N be the exponent defined in Theorem 2| Let m =
X — 1. We deduce from Theorem 9] that the p/g-resonant caustic O(e™)-persists because:

e If I'. is anti-centrally symmetric, then nm < q or n(m — 1) < g with m # ¢ mod 2
and m > 2;

o If I, is centrally symmetric and g is odd, then nm < 2¢; and

e Otherwise, nm < q. U

The experiments described in [37, Numerical Result 5] suggest that the p/g-resonant caustic
does not O(eX)-persist under the polynomial deformation {@)) with P(z,y;¢) = 1 — ey”. To
prove it, we should check that h, + (, has some non-zero (¢Z \ {0})-harmonic.

6. OPEN PROBLEMS

We describe three open problems that have arisen during the development of our high-order
perturbation theory. We have not addressed them here. Each of them is a nontrivial research
challenge. They are work in progress.

As a general principle, we claim that many billiard computations are greatly simplified
when working with the Bialy-Mironov generating function, so its discovery opens the door to
the resolution of many billiard problems that seemed almost intractable.

We also stress that both our high-order perturbation theory and our list of open problems
can be extended to the setting of dual, symplectic, wire, pensive and coin billiards, provided
we deal with those billiards in deformed circles.

6.1. Co-preservation of resonant caustics. Tabachnikov asked if there are convex domains,
other than circles and ellipses, that possess resonant caustics with different rotation numbers.
See [[13, Question 4.7]. Theorem [I|and Cyr’s result on Gutkin’s equation provide an excellent
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framework to study the co-preservation of resonant caustics under deformations of the unit
circle. We mention two problems about such co-preservation.

Firstly, we consider the co-preservation of caustics with different rotation numbers but equal
periods. Let ¢ # 2, 3,4, 6 be a fixed period, so

Py ={p€N:p/q<1/2, ged(p,q) = 1}
has several elements. If the deformation of the unit circle with support function (1)) preserves
all p/q-resonant caustics with p € P,, then none of the smooth 27-periodic functions h; and

ho + (QEP / q])2 /2 with p € P, have resonant (¢Z \ {0})-harmonics, where

vy = Y erTe™, o = u(p/g)hy,
1¢qZ0{—1,1}
for some functions v; : (0,1/2) — R defined in (2)), which have no rational roots when |/| > 2.
The above necessary conditions for O(€?)-persistence impose rather stringent restrictions on
the first-order coefficient h;. We do not state any specific result because we have not yet found
one satisfactory enough.

Secondly, we consider the co-preservation of caustics with rotation numbers 1/2 and 1/¢
for some fixed period ¢ > 3 under deformations of the unit circle. The preservation of the
1/2-resonant caustic implies that all (2Z \ {0} )-harmonics of the support function (] are zero,
which greatly simplifies the problem. The case ¢ = 3 for centrally symmetric deformations
was studied by J. Zhang [44]]. His method consists in a careful analysis of the obstructions for
O(€?)-persistence of the 1/3-resonant caustic. His computations are more involved than the
ones outlined here because he uses the standard generating function for billiards (that is, the
minus distance between consecutive impacts) and he considers deformations of the unit circle
written in polar coordinates. We plan to extend Zhang’s results to some periods ¢ > 3, starting
with periods ¢ = 4,5 for which it is necessary to study the obstructions for Q(e?)-persistence.

6.2. A convergence problem. We recall that the function (,,, in Theorem [I| only depends on
hi, ..., hm_1. Hence, if the p/q-resonant caustic O (e™)-persists, but not O (¢™*1)-persists, and
we fix any higher order » > m, then there is a smooth 27-periodic function ng] = Q™)
such that the resonant caustic Q(e")-persists under the new deformation rlil = [+ O(e™t)
with support function R = he + ny}. This function ng] can also be recursively computed and
only contains (¢Z \ {0})-harmonics. See the last item in Proposition

A natural question is: Does hLOO} = lim, o hLT] exist? That is, we look for a corrected
support function > = h, + O(e™*1) such that the p/q-resonant caustic persists at all orders
under the deformation T'™ with support function h!. This problem is closely related to the
density property established in [31].

The first author, in collaboration with V. Kaloshin and K. Zhang, is working on a more
ambitious version of this problem. Namely, once fixed a rational rotation number 1/¢, the goal
is to construct a functional

F1/q
Hongz 2 h = 1€ Hen\(oy
such that: 1) H 4 is a neighborhood of zero in a suitable space of 27-periodic functions with
only A-harmonics; 2) F; /q(O) = 05 3) F1/q is as regular as possible at i1 = 0, and 4) the convex
domain with support function 1 + h + F; /4 [h] has a 1/¢-resonant caustic for any h € Hz\ 4z.
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6.3. Exponentially small phenomena. Let ', be a polynomial deformation of the unit circle
of degree < n in the sense of Definition |1} Let ¢ > 3 be a fixed period. Theorem [2{ implies
that the p/q-resonant caustics O(eX™!)-persist under I, for all p € P,, so there are perturbed

normal functions /% (t) and perturbed incidence-reflection functions gr/a (t) such that the
error

EPIA(1) i= o {L((0) - sin 62/1(8)} — 8 (w0(1)) - cos O2/())

is O(eX) as € — 0. We recall that y =< 2¢/n as odd ¢ — oo for centrally symmetric
deformations, and y < ¢/n as ¢ — +oc otherwise. Let us focus on the second case, which is
the generic one. It is natural to ask whether, in this generic case,

EP/A(t) = O(eX) ~ O(e¥/™) = Qe llosel/m)

as ¢ — +oo for fixed € € [—€g, €]. This is a hard problem. It was partially addressed in [36],
where the authors establish an exponentially small upper bound on the difference of lengths
of 1/¢-periodic billiard trajectories in analytic strictly convex domains as ¢ — +oco. The
numerical experiments described in [37] suggest that these upper bounds can be improved to
exponentially small asymptotic formulas for some deformations. To be precise, we deduce
from the computations about the polynomial deformations () with P(z,y;¢€) = 1 — ey”, that
there are constants £(I'.) with a finite limit as ¢ — 0 such that the error gl (t) has ‘size’
q 3emallloge/m)+EIT)l a5 ¢ — 400 for any fixed € € [—ep, €.

This problem can be addressed by the direct approach used by Wang in [43] or the approach
used by Kaloshin and Zhang in [31]. However, we feel that exponentially small asymptotic
formulas can only be obtained with more refined techniques, like the extension of 1/1£p /dl (t) and
Gip /dl (t) to complex values of ¢, the analysis of their complex singularities, resurgence theory
and complex matching. See [18, 21, 135] for examples of how these refined techniques are
applied in the setting of discrete systems (maps).
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APPENDIX A. SHIFT, SUM, DIFFERENCE AND AVERAGE OPERATORS

Let 0 < p < ¢ integers such that gcd(p, ¢) = 1. Set w = 27p/q. The shift, sum, difference
and average operators act on smooth functions a : T — R as follows

m{a(t)} = alt + w),

ofa(t)} = a(t +w) + a(t),
da(t)} = a(t + w) — a(t),
pla(®)} = 23297 alt + jw).
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They diagonalize in the Fourier basis and the average operator is the projection onto the reso-
nant gZ-harmonics.

Lemma 11. If a(t) = >, &e" is a smooth 2-periodic function, then

mat)} = Yz e ae”,
o{a(t)} =3 1cz(e e Dae!”,
o{a(t)} = ez (e™ — Dae™,
pla®)} = Yiegz we™.
Hence, jpot = pop = p, poo = 2 and ppod = 0 on the set of smooth 27-periodic functions.

q

Proof. The average . 1 —0 Lelile g equal to one when [ € ¢Z but it vanishes otherwise. U

We deduce from this lemma that persistence condition holds if and only if all resonant
qZ-harmonics of Q. are equal to zero.
Next, we invert operator J, which is the key point in solving (I2)) and (T3).

Lemma 12. Let b(t) be any smooth 27-periodic function. Equation
6{a(t)} = b(t)

has a smooth 2r-periodic solution a(t) if and only if 1{b(t)} = 0, in which case the solution
is unique under the additional condition u{a(t)} = 0. Analogously, equation

5{t +a(t)} = b(t)

has a smooth 2m-periodic solution a(t) if and only if n{b(t)} = w, in which case the solution
is unique under the additional condition u{a(t)} = 0.

Proof. If a(t) is a 2m-periodic solution, then

—_

a(t + qw) — a(t)
q

R0} = pa(t+) —a()} = S lat+ G+ 1) —alt-+ )] = -0

q=0

Conversely, if {b(t)} = 0, then b(t) = >, 5 bie''t, so that
o ="b/(e" —1), VI¢qZ,

defines the Fourier coefficients of the smooth 27-periodic solution a(t) = 3., ae'’t such
that u{a(t)} = 0. Smoothness follows from the bounds ||, < v|b| for all | & ¢Z, where
v =1/l 1| > 0.
If a(t) =t + a(t) is a solution such that a(t) is 27-periodic, then
a(t +qw) —a(t) qw+a(t+ qw) —al(t)

u{b(t)} = - —w.

q q

The converse is obtained with the same argument as before. U
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APPENDIX B. COMPUTATION OF SOME ASYMPTOTIC EXPANSIONS

Recall that w = 27p/q, ¢ = cos(w/2) and s = sin(w/2) > 0, where p/q € (0,1/2) is some
rational number such that ged(p, ¢) = 1. Let us compute the asymptotic expansions of
R :=ho-cosb, Q:="h o1 -sind,

from the asymptotic expansion (I)) of the support function and the asymptotic expansions (10)
of the side, normal and incidence-reflection functions. We assume that all coefficients hy (1)),
ok (t), Yr(t) and Oy (t) are smooth 27-periodic functions.

Lemma 13. The coefficients of the asymptotic expansions
sin&xZSkek, cos@xzckek ase— 0
k>0 k>0

can be computed from the initial values Sy = s and Cy = ¢ by means of the recurrences

k—1 k—1
(16) S = b+ Zzelck 1 Cr=—st — - Zwlsk Lo VE> L
=1 =1

In particular, S, = Si[0<x] = O + Sk[[9<k]] and Cy, = Ci[0<x] = —sbk + Cy [0-k]-

Proof. These recurrences are directly obtained from identities

d6 d do |
—{Slnﬁ} = - cos b, a{cos 0} = e sin 6. O

Definition 4. If o = {ay, o, . . } is a sequence of non-negative integers with a finite number
of non-zero terms and 1 = {11,1s, ...} is a sequence of smooth 2w-periodic functions, then

af = ", ol =) la, ol =]Ja! ¥ =]
1>1 1>1 1>1 1>1
Lemma 14. The coefficients of the asymptotic expansion
ho = 1+Z7—lkek ase — 0
k>1

are given by Hy, = Hy[h<p, v<r] = hy + Hi[h<r, <i] with

??‘

-1 k—i ¢a 4
17) o = vk > 1.

1 =1\ Jal=jall=h-i
Analogously, h' o1 < 37, Hi[hey, Voi]€* as e — 0.
Proof. Set Ay :=¢p —t < Y., €"¢); as € — 0. Formula is a direct consequence of the

asymptotic expansions

hi(t + Ay) < Z(

>0

A¢) (Ay)! _ Y o
= 3 Ll

as Ay — 0 and € — 0, respectively. The first expansion is the Taylor theorem. The second
expansion is the multinomial theorem.
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On the one hand, if |a| = j = 0 and ||| = k — i, then i = k and & = {0,0,...}. On the
other hand, if || = j > 1 and |[e]| = k —4,theni < k —1,j < k —iand oy = O for all
[ > k. This justifies that H;, = Hk[[hgk, w<k]] =h, + /Hk[[h<k,¢<k]]. O

The next result is a more informative version of Lemma [7, whose proof was pending.
Lemma 15. The coefficients of the asymptotic expansions

R:how-cosexc—l—ZRkek, Q:h’ow-sinﬁngkek ase —0

k>1 k>1
are given by

Qs = Qullhey, Yr, 0] = shiy + Qi vr O],

O = sHu[(P_p, Vil + 30 Halley, Vi) Skaa0<iil,

Ry = Ri[hers ek, 0<i] = Ri[har, Yk, O<i] — 56,

Ri = cHylhar, var] + Cl0<r] + 0] Halhar, vl Chi[0<ki]-
Proof. Tt is a direct consequence of Lemmas [[3]and O

Finally, we compute the asymptotic expansion of the support function of the deformation of
the unit circle given by (@) in Cartesian coordinates. We assume that P(x,y;€) = 1+€ePi(x,y)
and P (z,y) € R, [z,y].

Lemma 16. If P(z,y;¢) = 1+ ePi(x,y) with Pi(z,y) = 32, 50,1<n PijTy’, then the
coefficients of the asymptotic expansion (1) of the support function of the deformation (@) can
be computed from recurrences

(18) 2y + Gilharl + GelWo] = Gy Tharr Ha ], VE > 1,
where
Gr = 2hi + G = 2hk + 23 0= o B/ X,
g~1: = 221a|:2,||a\\:k(h/)a/a!7
G = Lizoirizn P 3 Dlaesipiz ol +iol-r £°Y" /B,
x =cos-h —siny -k,
y =siny - h +cosvy - h'.

Here, o = {ag,ay,...}, B = {Bo,B1,---}, h = {1,hy,hy,...} and h' = {0, 1}, kY, ...}
Symbol Z"a‘:wa”:k means that we do not include the term with ag = 1 and oy, = 1.

Proof. We know that z(v; €) = (z(¢;€), y(¢; €) ), where
x = x(h;€) = cost - h(1h;€) —sinyp - W' (¢se),
= y(¥;€) = sint - h(s;e) + cos - (¢ e),
is a normal parametrization of I',, so the support function satisfies the implicit equation
R+ (W) =2°+y> =1+ ePi(,y).
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Therefore, recurrence (18)) is a direct consequence of the asymptotic expansions

h2x1+2ggek, (h’)zxZG;ek, Pi(x,y) < Zg

k>1 k>2 £>0

as ¢ — 0, all of which follow from the multinomial theorem. ]

APPENDIX C. PROOFS OF THEOREM [9/AND LEMMA

There are two main tools for both proofs. Firstly, the explicit formulas for the asymptotic
coefficients Sy, = cb;, + Sk, Cr, = Ck — 8Ok, Hip = hy, + Hk, Ri = Rk — s0;, Oy, gk, Qk and
Gy, given in Appendix [B] Secondly, the following elementary properties:

e T} [t] is a real vector space;
a(t) € Ti[t], b(t) € Ti[t] = a(t)b(t) € Trult], d'(t) € Ti[t];
o a={ag,a1,...}and @ = {ag, a1, ...} with a;(t) € T,;[t] = a*(t) € T, t]:
a(t) € Tilt] = o{a(t)}, 6{a(t)}, u{a(t)} € Ty[t]; and
o b(t) € Ti[t], u{b(t)} = 0= Fla(t) € Ty[t] s. t. 6{a(t)} = b(t) and p{a(t)} = 0.
We will use these properties without any explicit mention in what follows.

Lemma 17. If condition (3)) holds and q > nm, then we can compute the Q(€™)-corrections
O<in(t;€), w<m(t;€) and <, (t;€) by solving the compatible equations and for
= 1,...,m. Compatibility is guaranteed because all necessary and sufficient persistence

conditions hold fork =1,...,m

Proof. 1t suffices to check that

1) Hp = h, +Hy € Tnk[t];

ii) R, Qr € Thi[t] —so condition (TT)) holds because ¢ > nm and Qj = 0—;
111) Gk, POk, Q/Jk € Tnk [t], and

v) Sk,Ck € Tk [t];
for k =1,...,m. We prove it by induction over m.

The base case m = 1 is trivial. Namely, H; = h;y € T,[t] by condition (3), Ry = chy €
T,[t], Q1 = shi € T,[t], 61 € T,[t] is the unique solution of problem (I3), v € T,[t] is
the unique solution of equation 6{¢;} = 26, such that u{x1} = 0, ¥, = ¢1 + 01 € T,[t],
S =cb, € Tn[t] and C; = —sb; € Tn[t]

Next, let us assume that properties i)-iv) hold for £ = 1,...,m — 1. We need to prove that
they also hold for £k = m. Property i) follows from and condition (3)). Property ii) follows
from the recurrences given in Lemma Then 6,, € T,,,[t] is the unique solution of equation
50{0pn} = 0{Rm} — 0{Qp} such that {6,,} = 0, ¢, € T,m[t] is the unique solution of
equation d{¢,,} = 260,, such that u{p,,} = 0, and ¥, = @, + 6,, € Tpn[t]. This proves
property iii). Property iv) follows from recurrences (16)). U

Lemma 18. If condition (3) holds, T is centrally symmetric, q is odd and 2q > nm, then we
can compute all O(e™)-corrections too.

Proof. Tf T, is centrally symmetric, then its support function h(v; €) is m-periodic in ). In that
case, it is not hard to prove by induction over m that objects i)—iv) listed in the proof of the
previous lemma are also w-periodic for £ = 1, ..., m. In particular, if ¢ is odd and 2q > nm,
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then persistence condition holds because all resonant gZ-harmonics of the m-periodic
trigonometric polynomial @ € T,,.[t] are equal to zero for k = 1,...,m. U

Lemma 19. If condition (3)) holds, T, is anti-centrally symmetric, ¢ # m mod 2, m > 2 and
q > n(m — 1), then we can compute all Q(€™)-corrections too.

Proof. We already know from Lemma that we can compute the O(e™!)-corrections, since
q > n(m — 1). Therefore, we only need to check that the last persistence condition

N{Qm} =0

holds. That is, we need to check that all resonant ¢Z-harmonics of Q,,, are equal to zero.
If the perturbation I'. is anti-centrally symmetric, then its support function satisfies that
h(;€) = h(y 4 m; —e) and its asymptotic coefficients satisfy that

hi( +7) = (=1)"h(v), Vk €N,

In that case, it is not hard to prove by induction over m that objects 1)—iv) listed in the proof
of Lemma |17| satisfy the same property. Namely, that they are m-periodic and 7-antiperiodic
functions for even and odd indexes k, respectively. In particular, if m is even (respectively,
odd), then Q,,, only contains even (respectively, odd) harmonics. Hence, Q,,, does not contain
harmonics e1%, because ¢ # m mod 2, and it does not contain any harmonic e/ with
[ > 2 either, because lq > 2qg > 2n(m — 1) > nm and Q,, € T,,[t]. We have used that
m > 2 in the last inequality. 0

Theorem [J]is a direct consequence of the previous three lemmas.

Proof of Lemma[I0, We have to check that G}, Gr G2 | hy € Ty for all k > 1. We prove

it by induction over k. The base case k = 1 is trivial, because Q{ = 0, Q~1’ = 0,65 =
Pi(cos,sine) and hy = $Pi(cost,siny). The induction step follows from the explicit
formulas given in Lemma [16] and the elementary properties listed at the beginning of this
appendix. The claims about symmetries are trivial. 0
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