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We investigate a modified delayed Leslie-Gower model under homogeneous Neumann boundary conditions. We give the stability
analysis of the equilibria of the model and show the existence of Hopf bifurcation at the positive equilibrium under some conditions.
Furthermore, we investigate the stability and direction of bifurcating periodic orbits by using normal form theorem and the center

manifold theorem.

1. Introduction

The dynamic relationship between predators and their preys
haslong been and will continue to be one of dominant themes
in both ecology and mathematical ecology due to its universal
existence and importance. A major trend in theoretical work
on prey-predator dynamics has been to derive more realistic
models, trying to keep to maximum the unavoidable increase
in complexity of their mathematics [1]. In this optic, recent
years, the important Leslie-Gower predator-prey model [2, 3]
has been extensively studied in [4-7]. A modified version
of Leslie-Gower predator-prey model with Holling-type II
functional response takes the form

dH ¢ HP
dt k,+H’

dp P >
Z _p _ ,
dt (“2 k, + H

where H and P represent prey and predator population
densities at time ¢, respectively. a;, a,, b, ¢;, ¢,, k;,and k,
are positive constants. a; is the growth rate of prey H. a,
describes the growth rate of predator P. b measures the
strength of competition among individuals of species H. ¢,
is the maximum value of the per capita reduction of H due to
P, and ¢, is the maximum value of the per capita reduction of
P due to H, which is not available in abundance. k; measures
the extent to which environment provides protection to prey

= H(a, - bH)
@

H. k, measures the extent to which environment provides
protection to the predator P.

On the other hand, time delay plays an important role
in many biological dynamical systems, being particularly
relevant in ecology [1]. For some predator-prey systems, the
rate of the prey population depends on the predation of
predator in the earlier times [8-14]. The results indicated that
delay differential equations exhibit much more complicated
dynamics than ordinary differential equations since a time
delay could cause a stable equilibrium to become unstable and
induce bifurcations.

In this paper, we will focus on the complex dynamics
of the delay effect in the extended reaction-diffusion model.
The reproduction of the individuals is modeled by diffusion
with diffusion coefficients D; > 0 and D, > 0 for the prey
and predator, respectively. This basic model is described by a
system of two partial differential equations:

OH HP(t-1)
at (al ) kl +H
+D,AH, x€Q, t>0,
(2

@=p< __aP >+D2AP, XxeQ, t>0,
ot ky,+H

OH OP

— == =0, €0Q, t>0,

on  0On x

where H = H(t, x), P = P(t, x). A = 3*/0x%, Q is a bounded
open domain in R with boundary 0Q, n is the outward unit
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FIGURE 1: The bifurcation diagram displays the distribute of the pos-
itive roots; the number indicates the number of positive equilibria.

normal vector on 0}, and homogeneous Neumann boundary
conditions reflect the situation where the population cannot
move across the boundary of the domain. And we incorporate
a single discrete delay 7 > 0 in the negative feedback of the
predator’s density.

The rest of the paper is organized as follows. In Section 2,
we give the stability property of the equilibria of model (1). In
Section 3, we mainly analyze the distribution of the roots of
the characteristic equation and show the occurrence of Hopf
bifurcation at the positive equilibrium of model (2) under
some conditions. In Section 4, we investigate the stability and
direction of bifurcating periodic orbits by using normal form
of theorem and the center manifold theorem, corresponding
to theorems we also give some numerical simulations.

2. Equilibria Stability

In this section, we consider the existence and stability of the
equilibria of model (1).
It is easy to verify that model (1) always has three
boundary equilibria:
(i) E; = (0,0) (extinction of prey and predator), which is
a nodal source point;
(ii) E, = (a,/b,0) (extinction of the predator), which is a
saddle point;
(iii) E; = (0,a,k,/c,) (extinction of the prey), which is a
stable node when a,k,/c, > a,k,/c,.

For the positive equilibria, we have
P P

a, —bH - =0,
! k,+H

which yields

be,H” - (a,¢, — ay¢;, — boyk, ) H + ayck, — ajcok, = 0.
(4)
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For simplicity, we define

A = bg,, B =ayc, — aye - bok,,
C = ayqk, — a,6k,, ®
then (4) can be written as
AH* -BH +C =0, (6)
which has two roots given by
2 - S e

Case1(C < 0, ie,k, < ajk,/a,c;). Model (1) has a unique
positive equilibrium E* = (h*, p*) = (h,, (a,/6,)(h, +k;)).

Case 2 (C =0, ie., k, = a;6k,/a,c)).

(i) If B > 0, that is, k; < (a,¢, — a,¢;)/bc,, model (1) has
a unique positive equilibrium E = (h, p) = (h,,(ay/
o)(h, +k,));

(i) If B < 0, that is, k; > (a,¢ — a,¢,)/bc,, (4) has
no positive root; hence model (1) has no positive
equilibrium.

Case 3 (C > 0,i.e, k, > a;6,k,/a,c)).
(i) Suppose that B > 0, thatis, k; < (a,¢c,—a,¢;)/bc,, then

(i1) if B> — 4AC > 0, that is, k, < (a,¢, — a,¢, —
be,k,)? /4a,be,c, + k;, model (1) has two positive
equilibria E, = (h,, p,) = (h,, (a,/c,)(h, + k;))
and E_ = (h_, p_) = (h_, (a,/c,)(h_ + k,));

(i2) if B> — 4AC = 0, that is, k, = (a,¢, — a,¢, —
be,k,)? [4aybe,c, + ki, (4) has a unique positive
root of multiplicity 2 given by h, = B/2A =
h, = h_, then model (1) has a unique positive
equilibrium E, = (h,, p,) = (h,, (a,/¢,)(h,+k,));

(i3) if B* — 4AC = 0, that is, k, > (ay¢, — a;¢, —
be,k,)? /4a,bec, + ki, (4) has no positive root;
hence model (1) has no positive equilibrium;

(ii) if B < 0, that is, k; > (a6, — a,¢)/bc,, (4) has
no positive root; hence model (1) has no positive
equilibrium.

We show the bifurcation diagram to display the distribute
of the positive roots; in Figure 1, the whole region has been
divided into six parts; the number indicates the number of
positive equilibria.

Next, we analyze the stability of these positive equilibria.
Let E = (h, p) be arbitrary positive equilibrium, and the
Jacobian matrix for E = (h, p) is given by

bh+ ¢ hp -qh
2 h+k

1(B) = (k) Bk (8)
é -a,
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FIGURE 2: Phase portraits of model (1) with the parameters a;, = 2,
a, =05b=1,¢ =¢ =2,k =04,and k, = 2.1. In this case,
E, = (0,0) is a nodal source point; E, = (2,0) is a saddle point; E; =
(0, 0.525) is a nodal sink point, which is locally asymptotically stable;
E, =(0.7791,0.7197) is a spiral sink, which is locally asymptotically
stable; and E_ = (0.3208,0.6052) is a saddle point. There exists
a separatrix curve determined by the stable manifold of E_. The
dashed curve is the H-nullcline H(a, — bH) — ¢, HP/(k, + H), and
the dotted curve is the P-nullcline P(a, — ¢,P/(k, + H)).

The corresponding characteristic equation is

A2 —tr (J (E)) A + det (J (E)) = 0, ©
where
w(E) = - o
(h+k)
= h (611 —dy — th) - (a2 + bh) kl )
h+k, ,
det (] (B)) = 2P %6~ @16 + bok, +2b6h)

o (h+k)
And the sign of det(J(E)) is determined by

F, (h) = a,¢; — ay¢, + bgk, + 2bc,h = 2Ah — B. )
Thus,
F, (h*) = 2Ah" =B = VB? —4AC > 0,
F,(h)=2Ah-B=B>0,
F, (h,) = 2Ah, - B = \B? = 4AC > 0; (12)
F,(h.)=2Ah_—B=-VB* - 4AC <,

F, (h,) = 2Ah, - B = 0.

Hence, det (J(E*)) > 0, det(J(E)) > 0, det (J(E,)) > O,
det (J(E_)) < 0, and det(J(E,)) = 0. Obviously, the positive
equilibrium E_ is a saddle point.

In the following, we study the stability of other positive
equilibria. The sign of tr (J(E)) is determined by

G, (h) = h(a, — a, — 2bh) — (a, + bh) k,. (13)
Then we can get

hay(q-c) h VB -4AC

G, (h*) = o o - a4k,
— hae-¢) &
G, (h) = m _hB - a,k,,
) ) (14)
h - h, VB2 - 4AC
G1 (h+) — +a2 (CCZI 02) 0 cz _ azklx

h,a, (¢, -
G, ()= 6= o

1-

Hence, if ¢, < ¢, then tr(J(E*)) < 0, tr(J(E)) < 0, and
tr(J(E,)) < 0 are true. Summarizing the above, we can obtain
the following theorem.

Theorem 1. For model (1),

(i) if ky < a,6k,/a,c, holds, the unique positive equilib-
rium E* is locally asymptotically stable for ¢, < ¢;

(ii) ifky = a,6k, /ayc, and k| < (a,¢, — a,¢,)/bc, hold, the
unique positive equilibrium E is locally asymptotically
stable for ¢, < ¢,;

(iii) if a,,k, Jay¢, < ky < (ay¢; — ay¢, — bo,k,)? /4a,be;c, +
ky and ky < (a,c, — ayc,)/bc, hold, model (1) has two
positive equilibria, the positive equilibrium E, is locally
asymptotically stable for ¢, < c,, and E_ is a saddle
point.

Figure 2 shows the dynamics of model (1). In this case,
E, is a nodal source point; E, is a saddle point; E; is a
nodal sink point, which is locally asymptotically stable; E,
is locally asymptotically stable; E_ is a saddle point. There
exists a separatrix curve determined by the stable manifold
of E_, which divides the behavior of trajectories; that is, the
stable manifold of saddle E_ splits the feasible region into two
parts such that orbits initiating inside tend to the positive
equilibrium E,, while orbits initiating outside tend to E;
except for the stable manifolds of E_. This means that, in
this situation, the trajectories of the model can have different
behavior strongly depending on the initial conditions.

Theorem 2. For model (1), if the unique positive equilibrium
E, = (h,,(a,/c,)(h, + k;)) exists, and k, = (a,c, — a,¢,)(¢; —
6)/bc, (¢, +¢,), then it is a cusp of codimension 2.



Proof. The Jacobian matrix at E, = (h,, p,) is
JE

&G (ay6—a16, +bok) ¢ (a6 —a,6,+bo k)
6 (bok,—ay¢ + ayc)) boky —ayc +arg

2

9

)

-a,

(15)

we have know that det (J(E,)) = 0. Moreover, tr (J(E,)) = 0,
if and only if

k. = (‘1102 _azcl)(cl _Cz)'

= (16)
: b, (¢ + )
Then
@ G 1 _2
_ _ a
]Ee - 022 - a/z % _12 > (17)
G %)
and the associate Jordan matrix is
~ 0 ¢ (a¢ — ay6, + bok,)
J= bok, — a,c +ac . (18)
0 0
Hence, following [15, 16], we know that the unique
positive equilibrium E, is a cusp of codimension 2. O

3. Stability and Hopf Bifurcation Analysis in
Delayed Reaction-Diffusion Model (2)

According to the previous section, for model (1), we know
that E,, E,, and E, are unstable and E_ is a saddle point,
and note that a solution of the model (1) is also a solution
of the model (2), so they are also unstable for model (2). In
the following, we will focus on the dynamics of the positive
equilibria of model (2). As an example, we only give the proof
of the unique positive equilibrium E* of model (2).

Introducing small perturbations H = H — h*,and P =
P — p* and dropping the hats for simplicity of notation, then
we have

U= (1 1) - b (H 4 1))
a(H+h")(P(t-71)+p")
ky+H+h*

+DAH, x€Q, t>0,

. (19)
oP . G (P+p°
at‘(P+p)(“2 k2+H+h*>

+D,AP, x€Q,t>0,
OH oP

—=—=0, €oQ, t>0.
on oOn x
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Denote

X = {H,PeW“(Q);a—H=@=o,xeaQ}. (20)
on  On
In the abstract space C([-7,0],X), model (19) can be
regarded as the following abstract functional differential
equation.
0
a_[tj - DAU+L(U,) + F(U,), 1)

where U = (H,P)", U, =U(t +6), 6 € [-1,0, D= (™ , ),
dom(A) ¢ X,and L : C([-71,0],X) — X,F:C([-7,0], X)
X are given by

L(¢)
E * lh*p*
y c
< +(h* +k1)2> PO

2
L (0) - ar, (0)
G

-oh"
ek, 2 )

F(¢)

kip* k
(ﬁ—b) ¢ (0)- 0 Cih‘*)z $1 0) ¢ (-7)
1 1

26,p"
(ky+h*)?

*2
ap

%] 2
_ 0 0)———¢5 (0
o) $1(0)¢, (0) ¢ (0)

ky+h*

(22)
here ¢ = (¢,¢,)" = U, € C([-7,0],X). Then the
linearization of model (19) near (h*, p*) is

%Lt] =DAU + L(U,). (23)

Following [17], we obtain that the characteristic equation for
liner model (23) is

)Ly—DAy—L(e’Ly)zo, yedom(A) c X, y#0. (24)

361 (0+

It is well known that the eigenvalue problem

Ay =py, xe€Q,
F (25)
W 0, x€0Q,
on

has eigenvalues y,= {4/, = -Di*,i = 1,2,andn = 0,1,2,...},
with the corresponding eigenfunctions v, (x) = cosnx (n €
N=1{0,1,2,..}.

Substituting y = Y2 cos nx(yy,, ¥,,)" into characteris-
tic equation (24), we obtain

bkt + ah’p” _ D -qh’ oM
1 *
(h* + k1)2 h* +k, (yln>
2 Yon
(;_2 —a, - D,

=2 (y1n> .
Yon

(26)
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Therefore the characteristic equation (24) is equivalent to

M +AA+Be+C, =0, neN, (27)
where
A, = (D, +D,y)n* +a, + bh* - LPZ’
(h* + k)
B - aeh’
"otk

Cn=D1D2n4+<D1 +D, +a, + bh* —Lpz>n2
(h* +k;)

oo AP
(h* + k)
(28)

The stability of the positive equilibrium E* can be deter-
mined by the distribution of the roots of (27); that is, the
equilibrium E” is locally asymptotically stable if all the roots
of (27) have negative real parts. From the result of [18], the
sum of the multiplicities of the roots of (27) in the open right
half plane changes only if a root appears on or crosses the
imaginary axis. It can be verified that A = 0 is not a root of
(27) forn € N.

Theorem 3. If k, < min{a,ck,/ay,, be,(h* + k,)*/ayc, -
2h* — k,} holds, then the unique positive equilibrium E* of
model (2) is locally asymptotically stable.

Proof. Let tiw (w > 0) be a pair of roots of (27); substituting
iw into (27), then we have

~w* +iA,w+B,e " +C, =0. (29)
Separating the real part from image part, we have
—w’ + B,coswt +C,, =0,
(30)
A,w— B, sinwt =0,
then
w'+(A%-2C,)0* +C. - B, =0, (31)
where
h* * 2
LA TON 7 A Lo A e
(h* + k)
+ (a2 + Dznz)2 >0,
C’ - B} = D,D,n’*
i} h* *
+{ D, +D,+a,+bh _cl—pz n
(h* +k;)
ah’p* agclz(h*)z bh
- 5= 5 +abh”.
(h* + k)" G(h* +ky)
(32)

Obviously, if k, < be,(h* +k;)*/ayc, —2h* —k;, C2 = B2 > 0 is
true. Thus (31) has no positive roots for all n € N. Hence, all
the roots of (27) have negative real part. This completes the
proof. O

If there exists an integer #, € N such that for 0 < n < n,,
C? - B’ < 0, then (31) has a unique positive real root

n \]_ (Ail - 2Cn) + \/(Azn - 2Cn)2 —4 (CEL - Bi)

w, =
0 2
(33)
and (27) has a pair of pure imaginary roots +iwj, and
. 7T i
T,{:TS+—], j=0,1,2,..., 0<n<ng nyeN,
n
(34)

where 1'2 = arccos((wg2 -C,)/B,)/wy.

Let A(t) = y(1) + iw(7) be the root of (24), where y(rrf;) =
0 and w(T,J;) = wj when 7 is close to Tr{. Then we have the
following transversality condition.

Lemma 4. For 0 <n <ny (ny, € N), if

(H1) D, Dyn* + (D, +D, +a, +bh* —ch* p* [(h* +k,))n* <
a, b p*[(h* +k,)* +aict(h*)? /& (h* +k,)* — a,bh*
holds, then (dy/dr)| _; > 0for j=10,1,2,....

From this transversality condition, we know that when
7 passes through these critical values 7/, the sum of the
multiplicities of the roots of (27) in the open right half plane
will increases at least two.

Summarizing the above results, we can obtain the follow-
ing theorem.

Theorem 5. For 0 < n < ny (n, € N) if (HI) holds, the
following statements are true:

(i) if T € [0, 12), then the equilibrium point E* is locally
asymptotically stable;

(ii) if T > 1'2, then the equilibrium E* is unstable;

(iii) 7 = 7/ (j = 0,1,2,...) are Hopf bifurcation values of
model (2).

4. Direction and Stability of
Spatial Hopf Bifurcation

In the previous section, we have obtained the conditions
under which model (2) undergoes a Hopf bifurcation at the
the equilibrium point E* when 7 crosses though the critical
value 7/ (0 < n < ny,my € N, j = 0,1,2,...). In this
section, we will study the direction of the Hopf bifurcation
and the stability of the bifurcating periodic solutions by
employing the center manifold theorem and normal form
method [17, 19] for partial differential equations with delay.



Then we compute the direction and stability of the Hopf
bifurcation when 7 = 7] for fixed j € {0,1,2,...}.
Define

__Re(q (@)
~ Re(V(®)
B, =2Re(c (0)), (35)
~Im (¢, (0)) + py Im (A (?))
2T wyT ’

where ¢, (0) is defined in the appendix. Then we can get the
following theorem.

Theorem 6. For model (19), if (H1) holds, we have the
following:

(i) p determines the direction of the Hopf bifurcation: if
u > 0 (u < 0), then the bifurcating periodic solutions
exist fort > T (1 < T);

(ii) B, determines the stability of bifurcating periodic solu-
tions: the bifurcating periodic solutions are orbitally
asymptotically stable (unstable) if B, < 0 (5, > 0);

(iii) T, determines the period of the bifurcating periodic
solutions: the period increases (decreases) if T, > 0
(T, < 0).

The proof is deferred to the appendix.

5. Conclusions and Remarks

In this paper, we have considered a modified version of
Leslie-Gower model with Holling-type II functional and
delayed diftusive predator-prey model under homogeneous
Neumann boundary conditions. The value of this study
lies in two folds. First, it presents local asymptotic stability
of the equilibria of model with and without delay and
the existence of Hopf bifurcation, which indicates that the
dynamics induced by time delay are rich and complex.
Second, it give the analysis of direction and stability of
spatial Hopf bifurcation, from which one can find that small
sufficiently delays cannot change the stability of the positive
equilibrium and large delays cannot only destabilize the
positive equilibrium but also induce oscillatory behaviors
near the positive equilibrium.

In the following, we give some numerical examples to
illustrate the dynamical behaviors of model (2). In Figure 3,
T =2 < 1) = 3.435144529, the unique positive equilibrium
E* = (2,1.5) remains the stability; the population of the
predator and the prey will tend to a steady state. However,
in Figure4, 7 = 4 > Tg , the positive equilibrium E* losses
its stability and Hopf bifurcation occurs, which means that
a family of stable periodic solutions bifurcate from E* and
the system goes into oscillations; it means that the predator
coexists with the prey with oscillatory behaviors.

Our results show that time-delay can make a stable equi-
librium to become unstable and induce Hopf bifurcation and
the system goes into oscillations; that’s to say, the dynamical
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behaviors of the delay reaction-diffusion equations are much
more complex and rich than reaction-diffusion equations.

Appendix
A. The Proof of Theorem 6

Setting 7 = T+ «, then « = 0 is the Hopf bifurcation of model
(19). Let H(t, x) = H(tt, x), P(t, x) = P(tt, x), and drop the
tilde for the sake of simplicity, then (19) can be transformed
into

o0H * *
E=T(H+h )(a, —b(H+h"))

g (H+h")(Pt-1)+p")

k,+H+h*
+D,AH, x¢€Q,t>0,
: ) (A1)
oP . o (P+p
= — (P IR S
or =7 +p)<% k2+H+h*)
+D,AP, x€Q, t>0,
OH OP
—=—=0, oQ, t > 0.
on On xe g

And the abstract functional differential equation can also
be written in the form

du

—; =AU 7L U) +G (U, «a), (A2)

where

L(¢)

h* * h*
(‘bh* + M) ¢, (0) - ;T‘bz (-1
1 1

aéﬁb (0) — a,¢, (0)
o 1 1%}

G(¢,a) = aDAP +aL(¢p) + (T+a)F(¢),
F(¢)

k *
<&—b> ¢7 (0)- 21 (0)¢2 (1)

ak
(ky+h*)? (k,+h*)
*2

Qp
(ky+h*)

%]
ky +h*

3 (0)
(A.3)

260"
3 ¢% (O) + h*)

oy + 5 ¢1(0) ¢, (0)-
2

fOr ¢ = ((/51: (/52) = Ut € C([_l) 0]: X)
From Section 2, we know that +iw;T are a pair of simple
purely imaginary eigenvalues of the liner system

i—('t] = 7L (U,) + TDAU, (A.4)
where U(t) = (H(t),P(t))T € R* and U,(0) is defined by

U,(6) = U(t +6).
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FIGURE 3: The solutions of model (2) tends to aperiodically oscillatory orbit. The parameters are taken as D, = 0.01, D, =0.1,4, = 2,4, = 1,
b=05,¢ =¢ =2,k =k, =1, and the initial values H(x,t) = 2 + 0.1t sin x, P(x,t) = 1.5+ 0.1t cos x. t € [-2,0], x € [0,7]. In this case,

T=4>1.

()

- . 3000 10000
- 40006000
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FIGURE 4: The solutions of model (2) tends to aperiodically oscillatory orbit. The parameters are taken as D; = 0.01,D, =0.1,4, = 2,a, = 1,
b=0.5,¢ =¢ =2,k =k, =1, and the initial values H(x,t) = 2 + 0.1t sinx, P(x,t) = 1.5+ 0.1 cos x. t € [-4,0], x € [0,7]. In this case,

T=4>1.

By using the Riesz representation theorem [20], we have
a function #(0, «) of bounded variation for 6 € [-1,0] such
that

0
L($)+ DB (0) = | dn(©0.0)4(0).

for ¢ (6) € C([-1,0],R?).

(A.5)

Because in this paper, we discuss the existence of the
Hopf bifurcation when 7 = 7J, that is 7 = 0; here we choose

o+ P
06,0 - (" + ki) 5(0)
0_2 —a,
; (A6)
0 _Clh*
+ h* + kl 6 (9 + 1) 5
0 0

where 8 is the Dirac delta function. For ¢(8) € CY([-1,0],R?),
define A(x) as

%ém, 0 € [-1,0),
A@e=1 . (A7)
| arewg@. o-0
and for v = (v, y,) € C'([0,1], (R*)"), define
A ) se[-1,0),
A () =10 F (A8)
[ vepaneo. s-o



Then A(0) and A™ are adjoint operators under the bilinear
form

(v (5),9()

0 (0
7090~ | [ TE-0d@.a¢@d
(A9)

We know that +iwj are eigenvalues of A(0). Since A(0)
and A*(0) are two adjoint operators, then tiwj are also
eigenvalue of A*; we shall first try to obtain eigenvector of

A(0) and A" corresponding to the eigenvalues iw] and —iw{,

respectively. Let g(0) = (1, p)Tei‘“ge be the eigenvector of A(0)

corresponding to the eigenvalue iw;. Then by definition of
eigenvector we have A(0)g(0) = g(0)iw,. Therefore, from
(A.5), (A.6), and definition of A(0) we get

qh™p* . —qh*

i
n —iwy T

—— — 1w,
(h* +k) btk (1)_ 0
af p) \0)’

. N
—a, — iw
G

-bh* +

(A.10)

we choose p = a%/cz(a2 + iwy), and then we get g(0). On

the other hand, g*(s) = M(1, y)eiwgs is the eigenvector of A*
corresponding to the eigenvalue —iwy. From the definition of
A*, we have

*

2
_bh*+clh—p+'n &

1w,
AT S Y
_Clh* —iwpT . n M)) 0/’
m 0 —a2+1w0
1
(A.11)
where
. ah'pt ) g
(on - 9P )2 (A1)
! < (h* +k1)2 0) @

We also assume that (" (s), g(9)) = 1. To obtain the value of
M, from (A.9) we have

(" (5),9()
=M{ 19 (Lp)

R T i
1, L:o“’”e dn (0) (1,p)"e °df},
(A.13)

then we choose

* -1
= _ pah ) il
M=|(1 0
( +py+ Wik, e
such that (g"(s),q(6)) = 0 and (g"(s),q(6)) = 1. In other

words, let ® = ((6),(6)), ¥ = (°(s),§"(s))", then (¥, @) =
I, and I is unit matrix.

(A.14)

Discrete Dynamics in Nature and Society

Then the center subspace of model (A.4) is P=span{q(6),
g(6)}, and the adjoint subspace is P* =span{gq”(s),g" (s)}. Let
v =" )T, where

V=108, =01 (A.I5)
Let m - v be defined by
m-v= mlv1 + mzvz, (A.16)

form = (m,, mz)T € ([-1,0], X). Hence the center subspace
of linear system (A.4) is given by PG, where

Peng = (D(\Ij)<¢>v>)'v, ¢ G,
Pen€ ={(q0)z+7q(0)Z) v, z € C},

and € = PG @ PG, where P is the stable subspace.

From [17], we know that the infinitesimal generator A,
of linear model (A.4) satisfies A,y = y(0); moreover ¢ €
dom(Ay) if and only if

¥ €%, y(0)edom(d),
1 (6) (0) = 7oAy (0) + 7oL, (v).

First we define the coordinate to describe the center
manifold at & = 0; from center manifold we have

w(t,0)=w(z(),z(t),0)

Z2 _ ZZ
:wZO(G)?‘qu (O)ZZ-{—U)OZ(G)?-{—..._

(A.19)

(A.17)

(A.18)

The flow of model (A.2) in the center manifold can be written
as follows:

U =022 v+w(z2), (A.20)
where
z=iwyz+q" (0)(F(®(z2) v+w(z72),0),v)
(A.21)
=iwyz + g (2,2)
with
g(z,z2)=q" (0) <F (CD(Z,E)T U+ w(z,E),O),v>
z* _ z 2’z
= 920? T 91172 +9027 +921T LI
(A.22)
Let
f'=(H+h")(a,-b(H+h"))
qH+R)(PE-1+p")
k,+H+h* ’
2 _ * _ @) (P + p*)
f_(P+P)<% k2+H+h*>‘
(A.23)
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From above equations, we have

90
2
p (f111o + 7f1210) + Pe_iwo (f1101 + 7_’f1201)

+ple (folu + 7f0211)

=M +f2100+7f2200 N p’ (folzo*'?fozzo)
2 2
+P2‘3_2iw0 (foloz + ?fozoz)
2

911 (0)

P (flllo + ?flzlo) +p (flllo + 7f1210)
+§eiwg (fll()l + ?flzm) + Pe_iwsl (f1101 +?f1201)
+5Pe_iwg (foln +7f0211) +5Peiwg (foln +?f0211)

+ (leoo +7f2200) + Pﬁ(folzo "’?fozzo) + Pﬁ(folu + fozu)

92
2
P (flllo + 7f1210) + ﬁe_iwo (f1101 + ?flzol)
+ple (folu + 7_/f0211)
=M +f2100+7f2200 N /_)2 (folzo*'?fozzo) >
2 2
+,32€2sz (f 0102 +Vf 0202)
2
g
2
puwy, (0)

(f1110 +7f1210) (Pwil 0) + 2

+w202(0) +wl, (0))

pw} (0) et
2

+ (f1101 + ?f1201) <Peiw3wh 0) +

2
S o)

iwg

— 2
S = —iw) pw (0)6
=M +(f0111+)’f0211)<Pe 0wf1 (0)"'20#
2
_wy, (-1)
+p 5

+ wfl (_1) P)

+5 (o + 7 ) (20 0) 4w}y 0)

| P 2 2 _
+5 (fozo + ¥ So20) (207, (0) p + w3, (0) p)

1 > —iwg
+E (foloz + onzoz) (zwfl (-De™p

+w§0 (-1) ﬁeii“’g)
(A.24)

9
From [17], we can know that w(z, Z) satisfies
w=Ayw+H(z,%2), (A.25)
where
z? z
H (z,z) = Hy, (0) 5 + Hy; (0) zz + Hy, (0) 5 CRRE
= X,F (U,,0) - @ (¥, (X,F (U,,0),v)) - v.
(A.26)
Again we write near the origin on C,
w=zw, + sz. (A.27)
By comparing (A.21) and (A.25) we get
(Ay — 2iwg ) wyy (0) = —Hy, (6),
(A.28)

Aywy, (0) = —Hy, (6).

When -1 < 0 < 0, H(z,z) = —-®(0)¥Y(0)(F(U,,0),v) - v.
Therefore, for -1 < 0 < 0,

Hy, (0) = —[9209 (0) + 9024 @] - v,
Hy (0) = - [921q 0)+91,9 (9)] s

and for 6 = 0, H(z,z)(0) = F(U,,0) — (¥, (F(U,, 0),v)) - v,
then we obtain

H,, (0)

(A.29)

= —[9209(0) + G, 4 (0)] - v

(P (flllo) + Pe_iwg (f1101) + Pze_iwg (folu)

N A P
2 2 2 diafl £l

+ 200 + 200 +EP e onfooz)

(P)_’flzlo + Peiiw0 (?fIZOI) + Pzeiiwo ()_’fozu)
— 02 — 2. ’
Vo | VP fo2o | 1 2 —aili—

N 22()0Jr 2020+§pze 2 Oonzoz)

Hy, (0)

=~ [9119(0) +39,,4(0)] -v
(f1110 (P+p)+ fin (ﬁeiwg + Pe_iwg)
+T +fon (Pﬁeiwg + PI_Je_iwg) + faoo
+fo20PP + f 0102/3/_))
(f1210 (p+p)+ f1201 (ﬁeiwg + Pe_iwg)
+f0211 (Pﬁeiwg + Pﬁe_iwg) + fzzoo

+f 0220/35 + f 0202PI3)
(A.30)
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By the definition of A;, we have from (A.28)

Wy, (0) = Iizno q-(0) S0, ;g_orzj (0) e 0 . 4 B2t
0 ’ (A.31)

where E = (E', E*) € R? is a constant vector.
Similarly, we get

=24(0) ey 4 g“q(O)e 09 .y + E,
0 Wy

wy; (0) =
(A.32)

where E = (E', E?) € R? is a constant vector.
Combining (A.5) and (A.28), we obtain

Hy, (0) = 2iw(r;"f’i’zo (0) = TDAw,, (0) - 7L (wzo (9)) >

(A.33)

therefore

P (flllo) + Pe_iwg (fIIOI) + Pze_iwg (folu)

1 2 /1
+% + P .2020 + %Pzezmgfoloz)
(P?flzlo + Peiiwg ()_’f1201) + Pzeiiwg (?fozn)

— 2 — 2.2
Vo | YP Joro | 1 2 —siei— 2
Tt T TP “0Y foo

= 9209 (0) + §,q (0) + 2iwjw,, (6)

0
- L dn (6) iy, (60)

9., (0
=—-9,09 (0) + —gOZz( ) + EZI(Ug

1920 igos — 2i0]!
- d’l(e)[ =-q0) - —.q(0) - Ee °]
J wy 3wy

0 o
=E (21’ng - J dn (6) ez'e“"’)
1

= 2iEw, <(1) ?)

—bh 2iw,
" (b + k) hotky
— ) E

a

2 -a,

G

21(4)3 + bh+ _ Clh+P+ - Clh+ 2iw,
(h, +k,)" hi+k
= E.

% .

-—= 2iwy + a,
)
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From the above equation we can find the values of E'
and E%. From (A.28) we have .[_01 dn(@w;,(0) = —Hy,(0).
Therefore

(flllo (p+p)+ f1lo1 (ﬁeiwg + Pe_iwg)
+ four (PPE'S + pPe™®) + froq + foroPP + foraPP)
(f20 (P +p) + floy (Pe'S + peh)

+f0211 (Pl_Jeiwg + Pﬁe_iwg) + f2200 + fozzopﬁ + fozozpﬁ)
= 019 +3,30 [ dn@uy, ©

= 9119(0) + g,,9(0)

0
_ gll 1w0
| ane [ g0

gll —uuo +E
0 wo

_ —I_Ol dn 6) E

ah.p, ahy
(h, +k,)* hy+k g
a '

)

+

(A.35)

In a similar manner we can compute the corresponding
results in E' and E*. Then g,, can be determined. Based on
the above analysis, we can see that each g;; can be determined
by the parameters. Thus we can computer the following values
which determine the direction and stability of bifurcating
periodic orbits:

2
¢ (0) = (gugzo 2|911| B |g032| > " %’
_Re(q(0) B, = 2Re(c, (0)) (A.36)
Re (A’ (?)) > 2 1 > .
m (¢ (0)) + ¢, Im (A/ (?)>
T2 = - wni: ’
0
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