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The melting of an ultrathin lubricant film confined between two
atomically flat solid surfaces has been studied. The phase diagram
with the domains of sliding, dry, and intermittent (stick-slip) frictions has been constructed, by taking the additive noises of stress,
strain, and temperature into account. The time series of stresses
have been constructed for the parameters of all the modes within
the Stratonovich calculus. In the case where the temperature noise
intensity exceeds much more the intensities of stress and strain
noises, the self-similar mode is established during the melting of a
lubricant. The multifractality of the stress time series is shown to
be provided by the power-law shape of the distribution function
and by the presence of correlations in the system.

1. Introduction
Interest to sliding friction problems is caused by a large
importance of their application in various scientific and
engineering branches [1]. For last years, the intensive
researches of atomically smooth surfaces separated by
an ultrathin lubricant layer have been carried out. An
anomalous behavior is inherent to such systems which
may manifest itself in that there may exist several kinetic modes of friction. The transitions between these
modes can be interpreted as phase transformations [2].
In this case, a liquid lubricant demonstrates the properties of a solid one [3]. A characteristic feature of such friction systems is an intermittent (stick-slip) motion typical of dry friction [4, 5]. Such a regime is observed,
if the lubricant film thickness is narrower than that of
three molecular layers, and it is explained as a periodic hardening induced by the squeezing action of the
walls. The lubricant melts in the course of shearing, if
the shear stresses σ that arise in the layer exceeds the
critical value σc (the yield point) owing to the “shear
melting” effect. Since the interest in such systems is enhanced, a number of models have been proposed to describe the indicated regularities. In particular, there are
the deterministic mechanistic [4], stochastic mechanistic [6], thermodynamic [7], and rheological [8] models.
In the framework of the latter model, the influence of
ISSN 2071-0194. Ukr. J. Phys. 2009. Vol. 54, No. 11

additive noncorrelated noises of key parameters [9, 10],
as well as correlated temperature fluctuations [11], on
the melting has been studied. The features of the hysteretic behavior of a lubricant [12, 13] and its melting
owing to the dissipative heating [14] have been considered.
It is worth noting that metallic monolayers deposited
onto a mica surface can be used as lubricants in such
systems [15]. In this case, a fractal morphology of the
surface is formed in the boundary friction mode, as was
shown in work [16]. Works [17–19] present the experimental data and theoretical models which evidence for
a self-similar character of the stick-slip mode under dry
friction. In particular, making use of a pin-on-disk tribometer for testing smooth friction surfaces of steel and
aluminum, it was demonstrated [17] that the probability distribution of friction force jumps has a power-law
character with the power exponent in the interval 2.2–
5.4, whereas the power-law spectral density obeys the
dependence 1/f −α , where α falls in the interval from 1
to 2.6. The self-similar mode stimulated by temperature
fluctuations was found in work [10] in the framework of
rheological model and on the basis of a method described
in work [20]. The present work aims at analyzing – in
the framework of a rheological model – the time series
for stresses that arise in the lubricant. The origin of
multifractal behavior of the time series in the course of
boundary friction has been revealed.

2. Basic Equations
In work [8], a system of kinetic equations was obtained
on the basis of the rheological description of a viscoelastic medium characterized by a certain heat conductivity. This system determines a self-consistent behavior of
shear stresses σ and strains ε, as well as the temperature
T , in an ultrathin lubricant film in the process of friction between atomically smooth solid surfaces. In this
approach, the main assumption was that the relaxation
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equation for σ looks like
τσ σ̇ = −σ + Gε,

(1)

where the first term on the right-hand side describes
the Debye relaxation in the time interval τσ ≡ ησ /G,
which is determined by the effective viscosity ησ and
the nonrelaxed shear modulus G≡G(ω)|ω→∞ (ω is the
circular frequency of a periodic external influence). By
substituting ∂ε/∂t for ε/τσ , Eq. (1) is reduced to the
Maxwell relation describing a viscoelastic medium which
is widely used in the boundary friction theory [1]:
∂σ
σ
∂ε
=− +G .
∂t
τσ
∂t

η0
,
T /Tc − 1

(3)

(4)

where η0 is the characteristic value of shear viscosity η
at T = 2Tc . It stems from the fact that the parameters
Gε , G, and ησ depend very weakly on the temperature,
whereas the actual viscosity η diverges, when the temperature decreases to its critical value Tc [23, 24]. The
system of equations (1), (3), and (4) composes a new
rheological model. The rheological properties of lubricant films are studied experimentally, which allows the
phase diagram to be constructed [3].
According to the synergetic concept [25, 26], the system of equations (1) and (3), which include the order
parameter σ, the conjugate field ε, and the control parameter T , should be appended by a kinetic equation for
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dU
dε
dS
=
− σel .
dt
dt
dt

(5)

This is no more than the second principle of thermodynamics written down in the case of the mechanical
loading of a solid (in the equilibrium, the heat variation
is δQ = T dS). In the nonequilibrium case where the
medium is heated non-uniformly, this relation looks like
−div q =

where τε is the strain relaxation time, and η is the shear
viscosity. The second term on the right-hand side describes a viscous liquid flow under the action of the stress
shear component. In the stationary case, ε̇ = 0, and we
have an expression similar to the Hooke law, σ = Gε ε,
where Gε ≡η/τε ≡G(ω)|ω→0 is the relaxed value of the
shear modulus. Since Eq. (1) cannot be formally reduced to the Kelvin–Voigt equation (3) [21, 22], we supposed that the effective viscosity ησ ≡τσ G does not equal
to the actual value of η. In addition, the simplest approximation for the temperature dependences should be
adopted: Gε (T ), G(T ), ησ (T ) = const, and
η=

T

(2)

In the stationary case, σ̇ = 0, and Eq. (1) gives rise to
the Hooke law σ = Gε.
The relaxation behavior of a viscoelastic lubricant in
the process of friction is described also by the Kelvin–
Voigt equation [21]
ε̇ = −ε/τε + σ/η,

the temperature. Such an equation can be derived from
the basic relations of elasticity theory [22]. We proceed
from the expression that couples the time derivatives of
the entropy S and the internal energy U with the equilibrium elastic stress σel :

dU
dε
−σ .
dt
dt

(6)

Here, the heat flux is determined by the Onsager relation
q = −κ∇T,

(7)

where κ is the heat conduction, and the total stress
σ = σel + σv includes also the viscous component σv .
Subtracting Eq. (6) from Eq. (5), taking into account
the expression
µ
¶
µ ¶
dS
∂S ∂U
dT
∂S ∂U dε
∂S
dε
=
+
+
=
dt
∂U dT ε dt
∂U ∂ε dt
∂ε U dt
=

1 ∂U dε σel dε
ρcv dT
+
−
,
T dt
T ∂ε dt
T dt

(8)

and supposing that the lubricant layer and the atomically smooth friction surfaces have different temperatures – T and Te , respectively – we obtain [8]
ρcv Ṫ =

κ
∂σel
(Te − T ) + σv ε̇ + T
ε̇.
2
l
∂T

(9)

In this equation, ρ is the lubricant density, cv is its specific heat capacity, and l is the thickness of a lubricant
layer or the distance between friction surfaces. Here, we
also used the approximations (κ/l2 )(Te − T ) ≈ −div q
and ∂U/∂ε = σel − T ∂σel /∂T . The first term on the
right-hand side of Eq. (9) describes the heat transfer
from the lubricant layer to the friction surfaces, the second one makes allowance for the dissipative heating of
the viscous liquid that flows under the stress action [27],
and the third one stands for a heat source associated
with the reversible mechanocalorific effect, for which we
have T (∂σel /∂T )ε̇ ≈ σel ε̇ in the linear approximation.
As a result, the heat conductivity equation looks like
ρcv Ṫ =

κ
(Te − T ) + σ ε̇.
l2

(10)
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Now, the system of Eqs. (1), (3), and (10) is complete
and is characterized by three degrees of freedom, which
allows one to describe a non-trivial behavior of a thin
lubricant film at its melting [25].
The reduction of Eqs. (1), (3), and (10) to the dimensionless form allows one to decrease the number of
constants under consideration. We now introduce the
following measurement units for the variables σ, ε, and
T:
¶1/2
µ
σs
ρcv η0 Tc
, εs =
, Tc ,
(11)
σs =
τT
G0
where G0 ≡ η0 /τε is the characteristic value of the shear
modulus, and τT ≡ ρl2 cv /κ is the heat conduction duration. Then, after the substitution of the derivative ε̇
from formula (3) into Eq. (10), Eqs. (1), (3), and (10)
acquire the form
p
τσ σ̇ = −σ + gε + Iσ ξ1 (t),
(12)
τε ε̇ = −ε + (T − 1)σ +

p
Iε ξ2 (t),

τT Ṫ = (Te − T ) − σε + σ 2 +

p

IT ξ3 (t),

(13)
(14)

where the constant g = G/G0 < 1. The equations obtained formally coincide with the Lorenz synergetic system [28], in which the shear stresses play the role of order parameter, the conjugate field is reduced to a shear
strain, and the temperature is a control parameter. Such
a system is known to be used for the description of both
thermodynamic [25] and kinetic [26] phase transformations.
In Eqs. (12)–(14), the δ-correlated Gaussian stochastic
sources ξi (t) with the intensities Iσ , Iε , and IT , measured
2
in the units of σs2 , ε2s τε−2 , and (Tc κ/l) , respectively, were
introduced in order to take the influence of key parameter fluctuations into account [9]. The moments of the
functions ξi (t) are defined as follows1 :
hξi (t)i = 0,

hξi (t)ξj (t0 )i = 2δij δ(t − t0 ).

(15)

In work [8], the lubricant melting was interpreted as a
result of the spontaneous emergence of shear stresses,
when the friction surfaces became heated above the critical temperature Tc0 = 1 + g −1 . The primary origin of
the self-organization process is a positive feedback of T
and σ with ε [see Eq. (13)] related to the temperature
1

The factor of 2 was chosen in order to make the corresponding
Fokker–Planck equation (FPE) look simpler.
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dependence of the shear viscosity (4), which results in
the divergence of the latter. On the other hand, the
negative feedback of σ and ε with T in Eq. (14) plays an
important role, because it provides the system stability.
In accordance with such an approach, the lubricant
is a very viscous liquid which behaves as an amorphous
solid; it has a large effective viscosity, being still characterized by a certain fluidity threshold [3, 21]. Its solidlike state corresponds to shear stresses σ = 0, because
Eq. (12) drops out of consideration at that (σ̇ = 0).
Equation (13) which contains viscous stresses can be
reduced to the Debye law describing the fast relaxation of a shear strain in the microscopic time interval
τε ≈ a/c ∼ 10−12 s, where a ∼ 1 nm is the lattice constant or the intermolecular distance, and c ∼ 103 m/s
is the speed of sound. In this case, the heat equation
(14) acquires the simplest form for the temperature relaxation to Te , because the terms that correspond to the
dissipative heating and the mechanocalorific effect in a
viscous liquid disappear from it.
At nonzero stress values σ, Eqs. (12)–(14) describe
the properties indicated above as for the lubricant in a
liquid-like state. Such a behavior strongly differs from
that of bulk lubricants and requires a detailed explanation. According to Eq. (13), the appearance of viscous
stresses σv results in a plastic flow of the liquid-like lubricant with the velocity V = l∂ε/∂t. In particular, in
the case of surface force apparatus [29, 30], the effective
amplitude of deformation ε = xmax /l in Eqs. (12)–(14) is
determined through the ratio between the deformation
amplitude (deviation) xmax and the lubricant thickness
l. The effective shear velocity ε̇ = εω = V /l = ε/τσ is a
product of the strain ε and the oscillation frequency ω.
In work [7], the plastic flow was demonstrated to be realized in a lubricant layer, provided that elastic stresses
are available in the latter. In this case, the shear stresses
reduce the shear modulus of the lubricant [31]. In accordance with the results of work [32], the increase of
viscous stresses
σv =

Fv
A

(16)

in the boundary friction mode is accompanied by an increase of the viscous friction force:
Fv =

ηeff V A
,
l

(17)

where ηeff is the effective viscosity which does not coincide with the actual viscosity and can be found only
experimentally [32], and A is the contact area. Combining Eqs. (16) and (17), we obtain an expression for the
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velocity in terms of stresses:
V =

σv l
.
ηeff

(18)

Hence, the growth of shear stresses gives rise to an increase of the relative velocity of motion of contacting
surfaces, and the lubricant melts.
Moreover, according to the results of work [5], in the
absence of a shear deformation, the heat-induced rootmean-square deviation of molecules
(atoms) is deter®
mined by the equality u2 = T /(Ga). The average
deviation, which the shearing
 is® responsible for, is determined from the relation u2 = σ 2 a2 /G2 . The total root-mean-square deviation is equal to the sum of
those expressions, provided that thermal fluctuations
and stresses are not interconnected. This means that
the lubricant melting originates from both heating and
the influence of stresses created by the solid surfaces in
the course of friction. The latter conclusion agrees with
the consideration of an unstable solid-like state in the
framework of a model, where the shear dynamic melting
occurs in the absence of thermal fluctuations. Therefore, the strain fluctuations associated with stresses and
thermal fluctuations have to be analyzed separately. We
assume that the lubricant film becomes more liquid-like
and the friction force decreases with the temperature
growth due to a reduction of the activation energy of
molecular jumps.
3. Dynamic Phase Diagram
To analyze the system further, we will operate in the
framework of a method described in work [20]. Using
the adiabatic approximation τσ À τε , τT [8, 10], we may
put τε ε̇ ≈ 0 and τT Ṫ ≈ 0 in Eqs. (13) and (14). Then,
these equations give rise to the dependences
ε(t) = ε̄ + ε̃ξ4 (t),

T (t) = T̄ + Teξ5 (t),

(19)

p
¡
¢
ε̄ ≡ σ Te − 1 + σ 2 d(σ), ε̃≡ Iε + IT σ 2 d(σ),
p
¡
¢
T̄ ≡ Te + 2σ 2 d(σ), Te ≡ IT + Iε σ 2 d(σ),

(20)

where d(σ) ≡ (1+σ 2 )−1 . Here, the deterministic components can be reduced to the equalities obtained in work
[8]. At the same time, the fluctuation components originate from the known property of dispersion additivity
for Gaussian random variables [33]. Hence, the synergetic principle of subordination [25, 26] transforms the
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additive noises of strain ε and temperature T into multiplicative ones. As a result, expressions (12), (19), and
(20) lead to the Langevin equation [9, 10, 14]
p
(21)
σ̇ = f (σ) + I(σ) ξ(t),
where the time t is measured in stress relaxation time
units τσ .
The generalized force f (σ) and the effective noise intensity I(σ) are given by the equalities [9]
¤
£
f (σ) ≡ −σ + gσ 1 − (2 − Te )(1 + σ 2 )−1 ,
I(σ) ≡ Iσ + g 2 (Iε + IT σ 2 )(1 + σ 2 )−2 .

(22)

To prevent any misunderstanding, it should be noted
that a direct substitution of Eqs. (19), and (20) into
Eq. (12) generates a stochastic additive
´¡
³
h
¢−1 i
1/2
ξ(t),
(23)
Iσ1/2 + g Iε1/2 + IT σ 1 + σ 2
the squared amplitude of which differs from the effective noise intensity (22). Moreover, the direct use of the
adiabatic approximation in Eqs. (13) and (14) results
1/2
1/2
in fluctuation terms of the form εe ≡ (Iε + IT σ)d(σ)
1/2
1/2
and Te ≡ (IT − Iε σ)d(σ) in dependences (19). The
latter fluctuation term is evidently unphysical, because
the effective temperature
noise Te disappears completely
p
at stresses σ =
IT /Iε . A formal reason for such a
contradiction is the fact that the conventional methods
of analysis cannot be applied to the Langevin equation
[33].
For a further consideration, let us multiply Eq. (21)
by dt to obtain the differential Langevin relation
p
dσ = f (σ)dt + I(σ)dW (t),
(24)
where dW (t) = W (t + dt) − W (t) ≡ ξ(t)dt is a Wiener
process with the properties [35]
hdW (t)i = 0;

h(dW (t))2 i = 2dt.

(25)

In the general case, a number of FPE forms can correspond to Eq. (24). In works [10, 14], the FPE in the Itô
form was used, because it has a simpler form. In what
follows, we proceed from the Stratonovich calculus, since
it allows the memory effects, which occur at the melting
of ultrathin lubricant films owing to their small dimensions, to be taken into consideration automatically. The
corresponding FPE, which makes allowance for Eq. (25),
reads
∂
∂P (σ, t)
=−
[f (σ)P (σ, t)] +
∂t
∂σ
ISSN 2071-0194. Ukr. J. Phys. 2009. Vol. 54, No. 11

SELF-SIMILAR PHASE DYNAMICS OF BOUNDARY FRICTION

+

·
¸
∂ p
∂ p
I(σ)
I(σ)P (σ, t) .
∂σ
∂σ

(26)

In due course, the distribution of solutions of Eq. (24)
becomes stationary, and its explicit form can be found
from Eq. (26), where ∂P (σ, t)/∂t = 0 should be put. We
obtain
P (σ) = Z −1 exp{−U (σ)},

(27)

where the effective potential is determined by the equality
1
U (σ) = ln I(σ) −
2

Zσ
0

f (σ 0 ) 0
dσ .
I(σ 0 )

(28)

The extremum points of distribution (27) are defined by
the condition dU/dσ ≡ dI/dσ −2f = 0 or, in the explicit
form, by the equation
(1 − g)x3 +g(2−Te )x2 −g 2 IT x+2g 2 (IT −Iε )=0,

(29)

where x ≡ 1 + σ 2 . Expression (29) differs from its counterpart obtained in work [9, 10]. However, if the noise
intensities IT and Iε in Eq. (29) become two times larger,
the discrepancy disappears. Therefore, the results of the
further analysis, which is based on studying the extrema
of distribution functions (plotting the phase diagram and
the interpretation of stationary states) making use of the
Stratonovich calculus, coincide with those obtained in
the framework of the Itô approach [10]. However, potential (28) cannot be reduced to that obtained earlier
[10], if a simple renormalization of noise intensities is carried out, because those two potentials differ from each
other by their first terms only (the presence of the coefficient of 1/2). Therefore, the time series for stresses are
also different. Since the presented work aims at studying
the features of the stress evolution in time, we use the
Stratonovich calculus.
At a fixed intensity Iε , the phase diagram looks like
that depicted in Fig. 1,a, and, at a fixed intensity IT ,
like that depicted in Fig. 1,b. Curves 1 0 and 2 0 on the
diagrams correspond to the system stability thresholds.
The straight line 1 0 is defined by the equality
Te = 1 + g −1 + g(IT − 2Iε )

(30)

which follows from Eq. (29) and denotes the existence
threshold for the nonzero stationary solution σ0 = 0.
Below this straight line, the maximum of P (σ) is always realized at σ = 0, and there is no maximum
above it. The diagram demonstrates three regions which
ISSN 2071-0194. Ukr. J. Phys. 2009. Vol. 54, No. 11

Fig. 1. Phase diagrams with the regions of liquid (SF ), dry (DF ),
and stick-slip (SS) frictions at (a) Iε = 0 and (b) IT = 100.
Parameter g = 0.2

correspond to different friction modes. Actually, both
panels are plane cross-sections of the three-dimensional
phase diagram in the Te − Iε − IT coordinates. Therefore, points 1 to 3 on both diagrams, which were selected for further analysis, were chosen at the intersection of both secant planes in such a manner that
they correspond to identical parameters of the system.
Figure 2 illustrates non-normalized probability distributions (27), which correspond to points in Fig. 1.
Point 1 is located in the dry friction region DF of the
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1011
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105
102

DF

-1

10

10-4
10-7
1x10-5 1x10-4 1x10-3 1x10-2 1x10-1 1x100

V

Fig. 2. Distribution function (27) at Iσ = 10−20 , Iε = 0, and
IT = 100, in the modes denoted by points in Fig. 1: 1 – Te = 5
(DF ), 2 – Te = 15 (SS), 3 – Te = 32.5 (SF )

phase diagram; therefore, a single maximum of the distribution function σ0 = 0 is observed.
The biphase region SS of the diagram is characterized by the coexistence of P (σ)-distribution maxima at
the zero and nonzero stress values (point 2). Point 3 is
located in the region, where a single maximum of the
probability distribution at σ0 6= 0 is observed, which
corresponds to the liquid friction mode or sliding.
The dependences P (σ) in Fig. 2 are plotted in the
log-log scale. The figure shows that the distributions for
curves DF and SS acquire a decaying power-law dependence. This mode corresponds to such values of σ ¿ 1
and Iσ , Iε ¿ IT , at which Eq. (27) can be reduced to
the form
P (σ) = σ −1 P(σ),

(31)

where the function P(σ) is defined by the expression
−1/2

P(σ) = Z −1 g −1 IT
½
× exp

·
IT−1 g −1

(1 + σ 2 )×

σ4
(1 − g −1 )+
4
µ

+(Te − 1 − g −1 ) ln σ + σ 2

Te
− g −1
2

4. Time Series for Stresses
In order to solve Eq. (24) numerically, let us take advantage of the Euler method. However, since this equation
is a Stratonovich stochastic differential equation (SDE)
in our case, the iteration procedure differs from that used
in work [14]. To use an ordinary iteration procedure, a
transformation from the Stratonovich SDE to an equivalent Itô SDE is necessary. Equation (24), together with
Eq. (25), gives rise to the Itô SDE in the form [35, 36]
·
¸
p
p
∂ p
dσ = f (σ) + I(σ)
I(σ) dt + I(σ)dW (t). (33)
∂σ
Taking the definition of a discrete
analog of the random
√
force differential dW (t) ≡ ∆tWi and Eq. (22) into account, we obtain the iterative procedure for the solution
of Eq. (33):
µ
¶
g 2 σi [IT (1 − σi2 ) − 2Iε ]
σi+1 = σi + f (σi ) +
∆t+
(1 + σi2 )3
+

¶¸¾
.

(32)

Self-similar systems are known to be described by a homogeneous distribution function [34]. Distribution (31)
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is homogeneous in the case where function (32) is constant. At small stress values, the preexponential multiplier 1 + σ 2 → 1. Let us analyze the terms in the
exponent which contribute to the distribution. The first
term, owing to the fourth power, makes an insignificant
contribution, when the stresses are low, and, since g < 1,
it is always negative, which means that the distribution
has an exponentially decaying character at high stresses.
The second and third terms also grow at high temperatures, if the stresses increase. Therefore, as is seen from
Fig. 2, the power-law asymptotics P (σ) ∝ σ −1 is not observed in mode SF , and the probability becomes a growing function at small σ-values. Thus, the available selfsimilar behavior should be expected at temperatures, for
which the second and third terms decrease in the range
σ < 1 with the stress growth, i.e. at Te < 1 + g −1 .
The Stratonovich calculus revealed a first considerable
difference in comparison with the Itô approach: the distribution index is equal to −1 in Eq. (31) and to −2 in
the relevant expression of work [10].

p

I(σi )∆tWi .

(34)

This equation is solved in the time interval t ∈ [0, T ].
Provided that the number of iterations N (the number of
points in the time series) is given, the time increment is
determined as ∆t = T /N . The force Wi is characterized
by the following properties (cf. with Eq. (25)):
hWi i = 0,

hWi Wi0 i = 0,

hWi2 i → 2.

(35)

ISSN 2071-0194. Ukr. J. Phys. 2009. Vol. 54, No. 11
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The Box–Muller model [37] allows a stochastic force that
has white-noise properties to be presented adequately:
p p
Wi = µ2 −2 ln r1 cos(2πr2 ), rn ∈ (0, 1].
(36)
Here, in accordance with Eqs. (35), the dispersion µ2 =
2, and Wi is an absolutely random number, the properties of which are characterized by Eqs. (35). Pseudorandom numbers r1 and r2 have uniform distributions.
Effective potential (28) possesses minima at both positive and negative stress values σ. Therefore, when
Eq. (33) is solved numerically, transitions of the system
between states that correspond to the minima indicated
are possible due to fluctuations. By examining the motion of the upper surface that moves unidirectionally,
we will analyze the behavior of |σ|(t) in what follows.
Typical realizations of |σ|(t) for the modes under consideration are exhibited in Fig. 3.
In the case of dry friction (mode DF ), the dependence
|σ|(t) demonstrates long-term sections, where stresses
are close to zero and which are separated by narrow
peaks. In the inset, the same dependence |σ|(t) is shown
scaled-up. One can see that the behavior does no change
its character at scaling, i.e. it is self-similar. In the parameter range of stick-slip friction (mode SS), stochastic transitions occur between the zero and nonzero stress
values σ. In the liquid friction mode (SF ), stresses fluctuate near a nonzero average value.
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5. Multifractal Fluctuation Analysis of
Self-Similar Time Series

0
0

The multifractal fluctuation analysis allows the basic
multifractal characteristics [38] used for the description
of self-similar systems to be calculated numerically. Such
an analysis is carried out in the framework of a method
that was suggested for the first time in work [39]. For
self-similar time series, the essence of the method consists in the numerical calculation of the fluctuation function Fq (s) associated with the scale parameter s by the
scaling relation [39]
Fq ∼ s

h(q)

,

(37)

where h(q) is the generalized Hurst exponent depending
on the parameter q, which can accept any real value (it is
worth noting that h(q) at q = 2 corresponds to the classical Hurst exponent H [40]). Hence, the function h(q) is
calculated as a slope of Fq (s) in logarithmic coordinates,
where it should be linear.
It is more convenient to describe the self-similar properties of time series by making use of a multifractal specISSN 2071-0194. Ukr. J. Phys. 2009. Vol. 54, No. 11

20

40

60

80

t

Fig. 3. Time series for stresses |σ|(t) obtained by iterative procedure (34) at N = 104 , t = 100, and ∆t = 0.01. The indicated
modes correspond to the points on the phase diagram (Fig. 1)

trum function f (α) [38, 39],
f (α) = q[α − h(q)] + 1,

(38)

where α is the Hölder exponent which is calculated by
the formula
α = h(q) + q

dh(q)
.
dq

(39)

The form of the indicated dependences characterizes the
time series properties. For instance, a constant value,
h(q) = const, corresponds to a simple monofractal series.
A reduction of the function h(q) with the growth of q is
inherent to more complicated multifractal series which
are characterized by a spectrum of fractal dimensions. In
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Fig. 4. Multifractal characteristics h(q) and f (α) corresponding to
the parameters of the series shown in Fig. 3. The group of curves 1
corresponds to series obtained directly by the iteration procedure
(34), whereas the group of curves 2 to the same “shuffled” series

this case, there is a single value of the Hölder exponent
α for monofractal objects, so that the dependence f (α)
is the delta-function. In the case of multifractal series,
a spectrum of f (α)-values is realized.
Two reasons are adopted to be responsible for the multifractal properties of time series in the general case.
First, the multifractality can be caused by a wide probability distribution function for elements in the series.
Second, it can be a result of time correlations between
the series terms. If the series terms are shuffled, so that
they become rearranged in a random order, the multifractal properties will not be violated for the series of
the first type. But, in the second case, such a regrouping of terms will destroy available correlations. Since the
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“origin” of multifractality disappears at that, a strongly
correlated complicated series transforms into a simpler
monofractal one. In the case where both origins of multifractal properties are inherent to a time series, the corresponding “shuffled” series will be characterized by weaker
self-similar properties and, respectively, by a narrower
spectrum of fractal dimensions f (α) than the “original”
one [39]. Therefore, by studying the original and corresponding shuffled time series by the method of work [39],
one can reveal the presence of time correlations and the
origin of self-similar properties.
Taking advantage of the method described above, let
us analyze the time series for stresses |σ|(t) depicted in
Fig. 3. For this purpose, let us calculate the dependences h(q) and f (α) for the parameter values N = 105 ,
t = 5 × 103 , and ∆t = 0.052 . On the basis of the dependences shown in Fig. 4, it is evident that multifractal properties manifest themselves most pronouncedly in
the series that corresponds to mode SS. The series that
corresponds to mode SF is characterized by a weak dependence of the parameter h on q; however, this series
is also multifractal.
The well-pronounced multifractality for mode SS is
explained by the fact that, in this mode, the distribution function has a decaying power-law dependence at
small stresses, which corresponds to self-similar systems.
In mode SF , the multifractality is expressed weaker,
because the specified P (σ)-feature is not realized. On
the basis of the given description, a conclusion can be
drawn that a pronounced multifractality originates from
the power-law dependence of the distribution function.
To trace whether the power-law form of P (σ) is a sufficient condition for the multifractality to exist, it is necessary to “shuffle” the studied time series and to find
the fractal characteristics of the system once more. At
the “shuffling” of the series, the correlations disappeared;
however, since the characteristic values of series terms
do not change at a random rearrangement of the latter, the form of the distribution function remains intact.
The group of curves 2 in Fig. 4 corresponds to the
analysis of time series after the arrangement of their elements. One can see that the dependence h(q) is the same
straight line h = 0.5 for the parameters of all series, and
2

Further calculations are not presented for mode DF , since the
method produces a substantial error for series similar to the DF
one exhibited in Fig. 3 (sparse peaks separated by values close
to zero). In particular, the function h(q) becomes growing in
some q-range, which is unphysical. However, even in this case,
one can assert unambiguously that the series for mode DF is
multifractal, because h(q) falls down at large q-values.
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the dependence f (α) is a delta-like function with a small
width. Such features correspond to monofractal series
with the value h = 0.5 being typical of series without
correlations. Thus, for the system under investigation,
the self-similar properties of the corresponding time series for stresses are associated with a power-law form of
the distribution function, as well as with correlations. If
the power-law form of the dependence P (σ) is violated
or the correlations are absent, the multifractality disappears.
6. Conclusions
The melting of an ultrathin lubricant film has been studied in the framework of a rheological model which is
parametrized by shear stresses and strains, as well as
the temperature. Three modes of the lubricant behavior
have been found, and they are characterized by different
sets of maxima for the distribution functions of stresses.
By analyzing the Langevin equation in the framework
of a numerical simulation approach, the time series for
stresses have been constructed for each mode. The basic multifractal characteristics have been calculated, and
the origin of self-similar properties has been found to be
associated with correlations in the time series and the
power-law dependence of the distribution function. The
power-law distribution is observed in the case where the
temperature noise intensity is much higher than the intensities of stress and strain noises. The results of our
consideration of the time series at various parameter values testify that the series are multifractal for all friction
modes. It is probable that the multifractality of the
series that corresponds to mode SF is caused by the
growing power-law dependence P (σ). In this case, since
the realization probability for stresses corresponding to
the power-law form of P (σ) is low, a weakly pronounced
multifractality is observed.
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САМОПОДIБНА ФАЗОВА ДИНАМIКА
МЕЖОВОГО ТЕРТЯ
О.В. Хоменко, Я.О. Ляшенко, В.М. Борисюк
Резюме
Дослiджено плавлення ультратонкої плiвки мастила, затиснутої мiж двома атомарно-гладкими твердими поверхнями. При
врахуваннi адитивних шумiв напружень, деформацiї i температури побудовано фазову дiаграму з областями рiдинного, сухого i переривчастого тертя. Для параметрiв усiх режимiв у
межах числення Стратоновича побудовано часовi ряди напружень. У випадку, коли iнтенсивнiсть шуму температури набагато перевищує iнтенсивностi шумiв напружень i деформацiї,
встановлюється самоподiбний режим при плавленнi мастила.
Показано, що мультифрактальнiсть часових рядiв напружень
забезпечується степеневим виглядом функцiї розподiлу i наявнiстю в системi кореляцiй.
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