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Legendre transform ..

Given is a function f(z) with monotonic derivative f’(z). The goal is to
replace the independent variable x by p = f/(z) with no loss of information.

Note: The function G(p) = f(x) with p = f'(x) is, in general, not invertible.

The Legendre transform solves this task elegantly.

e Forward direction: g(p) = f(x) — zp with p = f'(z).
e Reverse direction: f(x) = g(p) + px with x = —¢'(p)

Example 1: f(z) = 2* + 1.

2
o flz)=2*+1 = fl(z)=22 :>ng :>g(p):1—%.
P’ p
cgp)=1-7 =g =-35 =p=20 = fl@)=2"+1
Example 2: f(z) = e**
2x / 2z 1 p
o f(z)=¢e = fl(v) =2 =p :>x:§1n§
p b, P
_D_ Dy D
= g(p) =5~ 5Ing
p p,. D / 1. p
cy9lp)=5-55 = 40 ng
= p=2" = f(z)=¢"



Hamiltonian and Canonical Equations ..

Hamiltonian from Lagrangian via Legendre transform:

e Given the Lagrangian of a mechanical system: L(qy,...,qn; 1, - -, qn;t).
. . . OL .
e Introduce canonical coordinates: ¢;, p; = 2 1=1,...,n.
d;

e Construct Hamiltonian:
H(qlw'an;pla"'apn;t) :Zq]p]_L(qhaqnaqlaaQnat)a
J

where ¢; = ¢;(q1,...,qn; D1, - -, Pn;t) is inferred from p; = OL/0q;.

Canonical equations from total differential of H:

oH oH oH

J

J

. ) . oL oL . oL
o d (Z 4P — L) = Z [qjdpj + p;dg; — 8—% dq; — a—qj dgi| — e dt:
J

oL _doL_. oL_
8(]j dt@qj J7 (9q] I

. . . oL
= d (Z qjp; — L) = > ldydp; — pydas) — 5 dt;
J

J

e comparison of coefficients yields

) o0H ) o0H 1 ( ical tions)
o = = =1.....n (canonical equations
q] ap] ? p_] aq] Y j ? Y q Y
oH B oL
o ot
Comments:

e The inversion of p; = 0L/0q; as used above requires that

det < gzL ) £0 [mex189)].

quj

e Lagrangian from Hamiltonian: [mex188].



[mex188] Lagrangian from Hamiltonian via Legende transform

Given a Hamiltonian system H(qi,...,qn,P1,---,Pn,t) and the associated canonical equations
4 = OH/0p;, p; = —0H/dq;, i = 1,...,n, find the Lagrangian L(qi,...,qn,q1,...,Gn,t) of the
same system via Legendre transform, derive the Lagrange equations for the generalized coordinates
q1,---,qn and establish the relation L/0t = —90H /0.

Solution:



[mex189] Can you find the Hamiltonian of this system?

Consider the Lagrangian system

.. 1 ) ) 1
L(q1,q2,41,42) = im((h +42)? — §k(Q% +q3).

(a) Find the most general solution ¢ (t), g2(t) of the associated Lagrange equations. (b) Find the
Hamiltonian H (g1, g2, p1,p2) such that the associated canonical equations have the same solution
q1(t),g2(t). (c) Find the most general solution of H(q1,q2,p1,p2).

Solution:



Variational Principle in Phase Space ..

Hamilton’s principle: variations in configuration space.
to
0J = (5/ At L(q1, .-, qn;G1y -, Gn;t) =0,
t1

where d¢; = 0 at t; and 5.

OL d oL 0
dq¢;  dtog
Derivation: [mIn78], [msl20].

= Lagrange equations:

Modified Hamilton’s principle: variations in phase space.

to n
t i=1

where d¢; = 0 and dp; = 0 at t; and t,.
OH . OH

= Canonical equations: ¢ = —, p; = — , 1=1,...,n.
Opi dq;
Derivation:
SR OH OH
0 = / dt |:pi(5q.i + Gi0pi — - 0qi — 5 — 5]%} = 0;
f Zl 9q; Ip;

use /t2 dtzn:pﬁqi = [i pi5qi] — /t2 dt i]ﬁﬂ;qﬁ
t1 i=1 i=1 t i=1

—_——

0
OH ) oOH
api) op; — (Pi + 8_%) 56]@'] =0.

[l
1 i=1

)
t1




Properties of the Hamiltonian .«

How is the Hamiltonian constructed from kinetic energy and potential en-
ergy? When does it represents the total energy? When is it conserved?

Here is a list of some answers:

e If the Hamiltonian does not depend explicitly on time then it is a
conserved quantity: H(qi,...,qn;p1,--.,Pn) = const.

ZapS (aqj v o, pﬂ) 2, oty + i)

o If T(q1,-.,qn;q1,-- -, qn;t) is the kinetic energy and V(qi, . . ., qn; t) the
potential energy of a Lagrangian L =T — V, then the Hamiltonian is
equal to the total energy:

. OL
H(qi,...,qn;p1,- -, pnit) =T +V = E(t), where p; = %
j
e Suppose that some of the generalized coordinates ¢, ..., g, are subject

to holonomic constraints. Then H = T + V only holds if all those
constraints are scleronomic, i.e. time-independent [mex81].

e Depending on the nature of the dynamical system and the choice of
coordinates, the Hamiltonian may represent the total energy or a con-
served quantity or both or neither [mex77].

e The property H # T + V occurs in the presence of velocity-dependent
potentials [mIn85]. The motion of a charged particle in a static mag-
netic field is a prominent example [mIng86.

e In the presence of time-dependent fields, the conceptual framework
used here quickly shows its limitations, because such fields themselves
can transport momentum and energy.



[mex81] When does the Hamiltonian represent the total energy?

Consider a dynamical system with 3V degrees of freedom subject to & holonomic constraints:
r; =ri(q1,-.-,qn,t),i=1,...,N,n = 3N — k. The kinetic and potential energies are given by the
expressions

N
1 . . .
T:E 5mi|ri|2’ V=V(r1,...,tN,T1,...,IN, ).
i=1

Show that the Hamiltonian H(qy, ..., qn,P1,---,Pn,t) derived from these specifications is equal to
the total energy, E = T + V, only if (i) the potential energy does not depend on the velocities ¥;
and (ii) if the holonomic constraints are not explicitly time-dependent .

Solution:



[mex77] Hamiltonian: conserved quantity or total energy?

A harmonic oscillator (mass m, spring constant k) is attached to a cart that moves with constant
velocity vg. Describe the dynamics in the coordinate system (z) that is at rest and in the coordinate
system (x’) that is moving with the cart.

(a) Construct the Lagrangian L of the oscillator in the rest frame and derive the associated Lagrange
equation. Construct the Hamiltonian H from L.

(b) Construct the Lagrangian L’ of the oscillator in the moving frame and derive the associated
Lagrange equation. Construct the Hamiltonian H’ from L'.

(c) Show that the Lagrange equations obtained in (a) and (b) are equivalent.

(d) Which of the two quantities H, H', if any, represents the total energy of the oscillator?

(e) Which of the two quantities H, H’, if any, represents a conserved quantity?

O O

X

Solution:



[mex78] Bead sliding on rotating rod in vertical plane

The rod AB rotates with constant angular velocity 0 = w at fixed perpendicular distance h about
point O in a vertical plane. A bead of mass m is free to slide along the rod. Its position (relative
to point C) on the rod is described by the variable ¢. (a) Construct the Lagrangian L(q,{,t)
and derive the Lagrange equation for the variable ¢(t). (b) Solve the Lagrange equation for the
following initial conditions: #(0) = ¢(0) = ¢(0) = 0. (c¢) Construct the Hamiltonian H(q,p,t) from
L. Determine whether or not H represents the total energy of the bead.

Solution:



Use of Cyclic Coordinates ..

Lagrangian mechanics:
Lagra‘ngian: L(Qla <y Qn—1; 417 s aQn)

0 d 0L
Cyclic coordinate ¢,: = — =0 = 0.

:> —_—
gy, dt gy,
, oL . . .
Conserved quantity: Er Bolqiy -y qn_1;d1,---,qGn) = const.
Eliminate ¢, = ¢n(q1, .- Gn-1;q1,- - -, Gn_1; Bn) as independent variable.
Do not substitute ¢,(q1,- .-, ¢n-1;G1,---,0dn-1; Bn) into Lagrangian.
Substitute ¢, (q1, .-, qn-1;G1,- -, Gn—1; Fn) into Routhian instead.
Routhian:  R(q1,. .-, qn-1;d1;- -+ Gn-1;50) = L — Budn.
OR dOoR 0
dq;  dtdg;
OR

Supplement: g, (t) = — /dta—ﬁn.

Equations of motion:

Hamiltonian mechanics:

Hamiltonian: H(q1,...,Gn-1;P15- -+ Pn)-

OH
Cyclic coordinate ¢,: = P 0 = p,=0.
dn

Conserved quantity: p, = a, = const.

Reduced Hamiltonian: H(q1,...,¢n_1;P1,- -+ Pn_1; On)-

OH
Angular frequency: w, = Gn(q1, .-, @n-1;P1, - - Pn—1; Qn) = Do
an
0H oOH
Equations of motion: ¢; = ) 1=1,...,n—1.

Supplement: ¢, (t) = /dtwn(t).



Velocity-Dependent Potential Energy .

Lagrange equations in raw form from [mln8]:

dor or

S Q=0 j=1,...
dtaq] aq] Q] 9 j ) 7n7

e kinetic energy: T(q1, .-, qn;q1, -+ qn;t),
o generalized forces: Q;(q1,...,qn;G1, .-, Gn;t).

The standard form of the Lagrange equations,

d oL 0L 1 3
dt aq] aq] Y j ) Y Y
can be inferred from a Lagrangian L(qi,...,qn;d1,---,qGn;t) under the fol-

lowing circumstances:
(a) If the generalized forces can be derived from a position-dependent po-
tential energyV (qq, ..., qn;t),

v

Q(Qha%ut): )
J aqj

then the Lagrangian is L =T — V.

(b) If the generalized forces can be derived from a velocity-dependent po-
tential energy U(qi, ..., qn; q1, - Gn;t),

QU doU

j I na>7n7t = + ==,
Qi1 @ni G1y -+, Gni t) dg, " diog,

then the Lagrangian is L =T — U.

Hamiltonian derived from the Lagrangian via Legendre transform:
~ oL
H(Qla7qnap177pn7t)ZEPJQJ_L> p]:a_qj
Examples of velocity-dependent potential energy:

e Lorentz force [mIn86],

e velocity-dependent central force [mex76].



Charged Particle in Electromagnetic Field ...

Lorentz force: F =¢E + E v X B.

10A
Electric field: E=—-V¢ — _é()’“)_t

Magnetic field: B =V x A.

Velocity-dependent potential energy: U(r,v,t) = ed(r,t) — °yv. A(r,t).
c

1
Lagrangian: L(r,v,t) = §m\vl2 —Ul(r,v,t).

Lagrange equations for r = (z1,x9,23), Vv = (&1, 22, T3):

. € dAl - 8qz5 1’1 aAl 372 8142 l"g 8143
maL+ cdt € ( 6m1 c Oxy T c Ory + ?8_%) ete.
dA; aA1 0A; . 0A 0A, . 8A1
- — A .
Use =5 TV VAi=75th 81+2a T o
S i — _%_1%+' 04y 0A1) 33 (04; 04
L oxry ¢ Ot oxq 0xo 0xy Oxs
= eb,+-(vxB), etc
Generalized momenta: p; = — = ma; + — A;.
0x; c

e p;: canonical momenta.

e mz;: kinetic momenta

e L 1 e 2
Hamiltonian: H(r,p,t) = 5 pit; — L = 5P A(r,t)| +ep(r,t).
m c
i=1

Relativistic mechanics:

e Momenta: [mln63]

e Hamiltonian: H(r,p,t \/’p ——A(r —l— m3ct + eg(r,t).



[mex76] Velocity-dependent central force

A particle moves under the influence of a velocity-dependent central force

. 1 72 — 2rf
F(rﬂ'):ﬂ<1—cg>a

where ¢ is a constant. (a) Show that the Lagrangian and Hamiltonian of this system can be
expressed as follows:

Lo d) = b 2 - L (14T HGp =2 C ]
nnYS =g r 2)’ np 2(m—2/c?r) " 2mr?

(b) Derive the Lagrange equations from L and the canonical equations from H and show that they
are equivalent.

Solution:



[mex190] Charged particle in a uniform magnetic field

Consider a particle with mass m and electric charge ¢ moving in a magnetic field B = Bé,. (a)
Find the Lagrangian L(x,y,z,%,¥, %) and derive the Lagrange equations from it. (b) Find the
Hamiltonian H(x,y, 2, Pz, Py, P~) and derive the canonical equations from it. (c¢) Show that both
sets of equations of motion can be brought into the form & — wy =0, § + wi = 0, Z = 0, where
w = gB/mec is the cyclotron frequency.

Solution:



[mex88] Particle with position-dependent mass moving in 1D potential
Consider a dynamical system with one degree of freedom specified by the equation of motion
i+ G(q)d* — F(q) = 0,

for arbitrary functions of G(gq) and F(g). Show that any such system can be brought into canon-
ical form, i.e. expressed as a pair of canonical equations by choosing the canonical momentum
conjugate to ¢ as follows: p = m(q)¢, m(q) = exp[2 [ dg G(q)]. Express the associated Hamil-
tonian H(gq,p) in terms of the quantities p (momentum), m(q) (position-dependent mass) and
V(q) = — [ dq F(g)m(q) (potential energy).

Solution:



[mex89] Pendulum with string of slowly increasing length

Consider a plane pendulum consisting of a point mass m attached to a string of slowly increasing
length ¢ = ¢y + at. (a) Determine the Lagrangian L(¢, b, t) and the Hamiltonian H (¢, p,t) of this
dynamical system. (b) Evaluate the equation of motion for the variable ¢ in the form of a 2°¢ order
ODE from both L and H. Compare this equation of motion with that of a damped pendulum.

Solution:



[mex259] Libration between inclines

A particles of mass m and energy E =T + V is sliding back and forth without friction along the
two inclines shown under the influence of a uniform gravitational field g.

(a) Construct the Lagrangian L(x, ).

(b) Construct the Hamiltonian H(x,p,).

(c) Derive the Lagrange equation from L.

(d) Derive the canonical equations from H.

(e) Calculate the period of oscillation 7 as a function E.

y
l g

Solution:
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