Provided for non-commercial research and education use.
Not for reproduction, distribution or commercial use.

DIFFERENTIAL
EQUATIONS

Editors-in-Chief Editarial Board

Jack K. Hale Sigurd Angenent

Shul-Mee Chew John Ball

Johan Mallet-Parel Alberta Brissan

Konstantin Mischaikow Courtney Caleman
Mvner Friedman

Feunding Editor Kening Lu

J. P, LaSalle

Marshal Slesrod
Walter Siraus
Rogar Temam
Yinglei ¥i

This article appeared in a journal published by Elsevier. The attached

copy is furnished to the author for internal non-commercial research

and education use, including for instruction at the authors institution
and sharing with colleagues.

Other uses, including reproduction and distribution, or selling or
licensing copies, or posting to personal, institutional or third party
websites are prohibited.

In most cases authors are permitted to post their version of the
article (e.g. in Word or Tex form) to their personal website or
institutional repository. Authors requiring further information

regarding Elsevier’s archiving and manuscript policies are
encouraged to visit:

http://www.elsevier.com/copyright


http://www.elsevier.com/copyright

]. Differential Equations 246 (2009) 2681-2705

Contents lists available at ScienceDirect

Journal of Differential Equations Do

www.elsevier.com/locate/jde

Resonance bifurcation from homoclinic cycles

Ramon Driesse, Ale Jan Homburg *

KdV Institute for Mathematics, University of Amsterdam, Plantage Muidergracht 24, 1018 TV Amsterdam, Netherlands

ARTICLE INFO ABSTRACT
Article history: Differential equations that are equivariant under the action of
Received 27 February 2008 a finite group can possess robust homoclinic cycles that can

Revised 22 January 2009

! ' moreover be asymptotically stable. For differential equations in R*
Available online 13 February 2009

there exists a classification of different robust homoclinic cycles
for which moreover eigenvalue conditions for asymptotic stability

13\/1:53'7 are known. We study resonance bifurcations that destroy the

37G40 asymptotic stability of robust ‘simple homoclinic cycles’ in four-
dimensional differential equations. We establish that typically

Keywords: a periodic trajectory near the cycle is created, asymptotically stable

Homoclinic cycle in the supercritical case.

Resonant bifurcation © 2009 Elsevier Inc. All rights reserved.

1. Introduction

Consider differential equations that possess a symmetry, or more precisely that are equivariant
under the action of a finite group. It is well known that such equivariant differential equations may
admit homoclinic networks that are possibly asymptotically stable. We study a class of bifurcations
by which asymptotically stable homoclinic networks loose their stability, through bifurcations that
involve the spectra about the equilibria in the homoclinic network. We treat homoclinic networks in
four-dimensional differential equations, for which a classification of the different homoclinic networks
exists. Periodic attractors close to the homoclinic network appear in an unfolding (in a supercritical
bifurcation scenario, in a subcritical bifurcation scenario periodic repellers are obtained). For each of
the possible homoclinic networks, we describe number and type of periodic trajectories that bifur-
cate.
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Let G be a finite group with a linear action (representation) x — gx on R*. By choosing an appro-
priate inner product on R#, the group G may be assumed to be a subgroup of O(4). A differential
equation

x=f(x) (1)

is G-equivariant when x(t) is a solution to (1) if and only if gx(t) is a solution to (1), for all g € G.
Equivalently, if

gf(x) = f(gx), VgeG.

For a subgroup H C G, we write Fix(H) = {x e R" | gx =x, g € H} for the fixed point space of H.
Further, we write Gy = {g € G | gx = x} for the isotropy group of x € R".

Recall that a heteroclinic trajectory y for (1) connecting equilibria p to q is a trajectory y (t), t € R,
with lim;—, _ ¥ (t) = p and lim;_,« Y (t) = q. A heteroclinic cycle I" consists of a collection of disjoint
equilibria p1, ..., pm and heteroclinic trajectories h; connecting p; to pi+1, indices taken modulo m.
A connected invariant set that is a finite union of heteroclinic cycles is called a polycycle.

Definition 1. A homoclinic cycle I" is a polycycle that is equal to a group orbit (h)y, for a heteroclinic
trajectory y connecting equilibria p to hp for some h € G. The element h € G is called the twist for
the homoclinic cycle. A homoclinic network is a connected component of the group orbit GI" of a
homoclinic cycle I".

In this context we note that the group orbit GI" of a homoclinic cycle I" is connected if and only
if

G = (h, Gp),

see Homburg et al. [9]. Throughout the paper we will tacitly assume that G satisfies this identity and
thus that GI" is connected.

Note that the twist is well defined modulo the isotropy group G, of p. Given a homoclinic cycle I”
with twist h and a group element g € G, gI" defines a homoclinic cycle with conjugate twist ghg~!.

Definition 2. A simple homoclinic cycle is a homoclinic cycle (h)y with y connecting p to hp, for
some h € G, so that

1. the unstable manifold WY (p) is one-dimensional,
2. there is a two-dimensional fixed point subspace P of an isotropy subgroup of G, such that y C P
and hp is a sink in P.

A simple homoclinic network is the group orbit of a simple homoclinic cycle.

As a consequence of the continuous dependence of stable and unstable manifolds W*(p), W¥(p)
on the vector field f and invariance of P, a simple homoclinic cycle persists under small G-equivariant
perturbations of f. For more on robust homoclinic networks we refer to Field [7,8], Krupa [11], Chossat
and Lauterbach [3]. Following Chossat et al. [2], simple homoclinic cycles (and networks) in R* are
distinguished in three types:

1. Type A: h~!1P + P is not a fixed point space.
2. Type B: h™'P + P is a (three-dimensional) fixed point space containing the homoclinic cycle.
3. Type C: h™'P + P is a (three-dimensional) fixed point space not containing the homoclinic cycle.



R. Driesse, A,J. Homburg / ]. Differential Equations 246 (2009) 2681-2705 2683

One can also consider homoclinic networks with heteroclinic trajectories lying in three-dimensional
fixed point spaces (and not in two-dimensional fixed point spaces). Although we will concentrate on
simple homoclinic networks, such homoclinic networks will be included in this paper as a variant of
type B homoclinic networks, see Remark 1 below.

Sottocornola classified type A simple homoclinic cycles in R* up to isomorphisms of groups, see
Sottocornola [18,19]. A description of possible simple homoclinic cycles of type B and C in R* is
contained in Krupa and Melbourne [13]. The following theorem lists the different simple homoclinic
networks GI'. It gives generators for the action of the group G (a minimal admissible group, up to
isomorphisms of groups, for which the homoclinic network occurs, see Sottocornola [18,19]) and the
number of connecting trajectories in the homoclinic cycles contained in GI". The generators for the
action of G will be linear maps with matrices from the following list. Define, for o = =1,

0 0 cos(s) —sin(s)
Ao asin(t) cos(t) 0 0
LS —acos(t) sint) O 0
0 0 sin(s)  cos(s)

(note that det Af’; = ) and the reflections

10 0 O 1 00 O

01 0 O 010 O
5= . R:

00 -1 O 0 01 O

00 0 -1 0 00 —1

Theorem 1. (See Krupa and Melbourne [13], Sottocornola [17-19].) The classification of simple homoclinic
cycles in R% is in Table 1, listing the homoclinic network (with indices indicating its type—added for type A is
a sign indicating whether or not G C SO(4)—and the number of equilibria it contains), generators of G, and
for possible twists h the length (i.e. number of heteroclinic trajectories) of the corresponding homoclinic cycle
I = (h)y. Here y is a heteroclinic trajectory in P = Fix(S), the coordinate plane of the first two coordinates
in R4, connecting equilibriain h"'P N P to P N hP.

For I a homoclinic cycle as in the above theorem with twist h, write p(I") for the homoclinic
cycle with twist Sh.

Remark 1. One can distinguish two different homoclinic networks with heteroclinic trajectories lying
in three-dimensional, but not in two-dimensional, fixed point spaces. These are direct analogues of
type B homoclinic networks, with groups G generated by A}T o» SR or by A}T /2.0° SR.

The geometry given by the subspaces P in the definition of simple homoclinic cycle allows us to
divide the spectrum of Df (p) into four classes:

1. Radial eigenvalue %,: the negative eigenvalue restricted to V (r)=h~1P N P.

2. Contracting eigenvalue A.: the negative eigenvalue restricted to V(c)=h~'P & V (r).
3. Expanding eigenvalue X.: the positive eigenvalue restricted to V(e) =P © V (r).

4. Transverse eigenvalue X,: the negative eigenvalue restricted to V (t) = (h~1P + P)L.

Spectral conditions ensuring asymptotic stability of simple homoclinic networks are given in the
following result by Krupa and Melbourne.

Theorem 2. (See Krupa and Melbourne [12,13].) Let x = f(x) be a G-equivariant ODE on R", for a finite
group G acting linearly. Suppose it admits a simple homoclinic network GI". Assume there are C! linearizing
coordinates near the equilibria in GI.
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Table 1
Classification of simple homoclinic cycles in R?.
type homoclinic network generators twist length cycle
A+ 1 1
A, G CS0(4) It Aro:S Azo 2
SAL o 4
A+ 1 1
Hs Ag,o’ S A%‘0 3
SA! 6
Z0
HEt AL .S Al o SAL - 8
A7 A7 PR
A+ 1 1
A]{ T S A T 12
Mag 77 77
SAL 4 24
77
A, G ¢ SO(4) HE™ A7 S A7, 6
2 2>
SAZ! 3
2,0
Ho k> 1 Azl .,S A7l 4
8 133 133
SAZ' . 2k
k-’ k
B 1 1 1
B HS AL 5. S.R AL o.RAL ¢ 2
SAL . SRAL 4 4
B 1 1 1
HE A%qo,S,R A%VO,RA%’0 3
SAY: ,SRAL 6
Z,0 7,0
C HS AL .S, R AL ,.SAL , 8
PN PR PR
RAL . ,SRAL . 4
2°2 27

Then GI is asymptotically stable precisely if —Ac > le in case GI" is of type Aor Band —A. — A¢ > 1 in
case GI' is of type C.

For asymptotically stable simple homoclinic networks in R* two types of bifurcations through
which the homoclinic network can loose its asymptotic stability, are distinguished. The transverse bi-
furcation occurs when the transverse eigenvalue moves through zero, see Chossat et al. [2], Driesse
and Homburg [6]. In this article we consider the resonance bifurcation, which occurs when the eigen-
value condition for asymptotic stability becomes violated, see Postlethwaite and Dawes [15], Chossat
and Lauterbach [3], Scheel and Chossat [16]. The symmetry, giving the existence of invariant fixed
point spaces, can force heteroclinic trajectories to approach an equilibrium from directions that are
not the leading directions (which would typically hold true for generic, nonsymmetric, differential
equations). Compared to corresponding global bifurcation theory in generic, nonsymmetric, differen-
tial equations, this makes the bifurcation analysis more delicate. Earlier work treating the resonance
bifurcation of homoclinic cycles, Chossat and Lauterbach [3], Scheel and Chossat [16], restricts to spe-
cial cases where such degeneracies do not occur and the bifurcation is in its analysis similar to the
resonant homoclinic bifurcation, see Chow et al. [4]. Using recent classification results for homoclinic
cycles and an adapted normal form theory, we derive reduced bifurcation equations and study those
in order to describe the bifurcations.

We now formulate the bifurcation theorem. A coefficient @ appearing in the formulation will be
made precise in later sections. Let

x=f(x, p (2)

be a one parameter family of smooth differential equations in R*, each vector field being G-
equivariant, and possessing a simple homoclinic cycle I" for u = 0. Define
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Table 2
Periodic trajectories branching from type A homoclinic cycles.
GI || fi periodic trajectories ()] fi periodic trajectories
HEE 2 4 4, 2
HEE 3 8 6, 4
Hyt 8 4 8, 4
Hyt 12 16 24, 8
Hy 4 2k? 2k, ak
Table 3
Periodic trajectories branching from type B, C homoclinic cycles.
Gr || ft periodic trajectories
s 2 4
HE 3 8
HS 4 16
W —Ac/Ae, in case I' is of type A or B, 3)
niw) = . .
(=Ac — At)/Ae, in case I' is of type C.

With this definition, the condition for asymptotic stability from Theorem 2 reads n < 1. We consider
generically unfolding resonance bifurcations where 7(0) =1 and 1’(0) # 0. By reparameterizing if
necessary we may assume that

n0=1,  n'(0)<0. (4)

For a homoclinic cycle or network I, write |I"| for the number of connecting trajectories in I". Note
that |GI'| is two times the number of equilibria in GI', as each equilibrium counts two outgoing
connecting trajectories (from the two unstable separatrices).

Theorem 3. Let X = f(x, jt) be a one parameter family of G-equivariant smooth differential equations in R?,
possessing for . = 0 a simple homoclinic cycle I". Suppose that GI” is asymptotically stable for u < 0 and
undergoes a generically unfolding resonance bifurcation for p = 0; (4) holds.

There is a number @ = 0 depending only on the differential equation for . = 0, so that the following holds.

1. If GI" is of type A and |®@| # 1, then either a periodic trajectory close to I" bifurcates (if @ > 0) or a
periodic trajectory close to p(I") bifurcates (if @ < 0). Table 2 lists the number of heteroclinic trajectories
in the homoclinic cycles I and p(I") (assuming without loss of generality |I"| < |p(I")|), and the number
of branching periodic trajectories near GI.

2. IfGI' isof type Bor C, I' is such that | I"| is minimal (as in Table 3), and |®| # 1, then a periodic trajectory
close to I' bifurcates.

For all cases, the following holds on stability of the bifurcating periodic trajectory: If |®| < 1, the bifurcation is
supercritical and the periodic trajectory exists for ;. > 0 and is asymptotically stable. If |®| > 1, the bifurcation
is subcritical and the periodic trajectory exists for y < 0 and is unstable.

Remark 2. The theorem treats bifurcating periodic trajectories that make one round near a homoclinic
cycle, and does not provide statements on possible other recurrent dynamics. The total number of
these periodic trajectories created near a homoclinic network follows from the following observations:
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h=1~

=P

Fig. 1. The homoclinic cycle near P.

1. If GI" is of type A or B: for each heteroclinic trajectory y that generates I', there are 2 periodic
trajectories, ¢, S¢ that pass close to it.

2. If GI'" is of type C: for each heteroclinic trajectory y that generates I", there are 4 periodic
trajectories, ¢, S¢, R¢, SR¢, that pass close to it.

3. The total number of heteroclinic trajectories in GI” is twice the number of equilibria in GI".

Remark 3. The results for homoclinic networks of type B also apply to homoclinic networks with
three-dimensional instead of two-dimensional fixed point spaces (compare Remark 1).

For homoclinic networks of type B or C, three-dimensional fixed point spaces divide state space
in invariant domains and obstructs trajectories to leave these domains. This explains the difference
between homoclinic networks of type A and of type B or C.

In the following sections we will treat homoclinic cycles of type A, B and C separately. The orga-
nization of the proof is the same in all three cases: normal forms, asymptotic expansions, bifurcation
analysis. In short, one takes a cross section X' transverse to a heteroclinic trajectory y in a ho-
moclinic cycle I = (h)y. By identifying X™™ with hX'", the flow from X" to hX'™ defines a return
map

7:xn_ yin

To derive asymptotic expressions for 7, IT is as usual computed as a composition of a local transition
map through a neighborhood of an equilibrium and a global transition map. The global transition map
is a diffeomorphism by the flow box theorem, the symmetry induces various terms in an expansion
to vanish. For the local transition map, workable asymptotic expansions can be obtained when the
vector field is written in a local normal form. We work in local coordinates

x=(u,v,w,2z) (5)

around p so that the u, v, w and z axes are the eigenspaces of respectively the radial, contracting,
expanding and transverse eigenvalue, see Fig. 1. The fixed point space P is spanned by the u and w
coordinates. The action of the twist defines local coordinates near the other equilibria in a homoclinic
cycle.

Periodic trajectories are found by solving bifurcation equations for fixed points of I7, their stability
is analyzed from computing the linearization of /7 about a fixed point. Bifurcation equations for pe-
riodic trajectories are substantially easier to derive if one assumes the vector field near the equilibria
to be smoothly equivalent to linear vector fields. By the resonance conditions among the eigenvalues,
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this will typically not be possible. See also Chow et al. [4]. Much effort therefore goes into the deriva-
tion of local normal forms that are as close as possible to a linear vector field, and the computation of
transition maps that have similar asymptotic expansions as one would obtain from local linear vector
fields.

The simplest case, homoclinic cycles of type B, are considered first in Section 2. Then in Section 3
we consider homoclinic cycles of type C and in Section 4 the more involved case of homoclinic cycles
of type A.

2. Simple homoclinic cycles of type B

We assume in this section the conditions of Theorem 3 for a simple homoclinic network of
type B. That is, given a G-equivariant differential equation x = f(x, u), depending on a parameter
i, with for © =0 a simple homoclinic cycle I" = (h)y of type B. There is in particular an invari-
ant three-dimensional subspace Q, that contains the homoclinic network GI" and is attracting near
GI'. Consequently, a bifurcating periodic trajectory lies inside Q and we may restrict the differential
equations to Q.

As outlined at the end of the previous section, the main bifurcation result, Theorem 3, for simple
homoclinic cycles of type B is proved in two steps: first we discuss asymptotic expansions for a first
return map /7 and then we use these to solve for the existence of a periodic trajectory. The asymptotic
expansions apply in a suitable local normal form near the equilibria. We will start deriving this normal
form. The analysis is fairly straightforward for simple homoclinic cycles in case B, and serves as an
introduction to the more involved reasoning needed for type A and C simple homoclinic cycles.

We mention that the analysis in this section generalizes to homoclinic networks with three in-
stead of two-dimensional fixed point spaces (compare Remarks 1 and 3). For this, in the coordinates
(u, v, w) below one interprets u as a two-dimensional coordinate. Details are left to the reader.

2.1. Normal forms

Recall from the introduction that we express the differential equations X = f(x, u) restricted to Q,
locally around p, as
1.1 =)\4ru + Fu(u’ V7 W)?
V=AV+F'(u,v,w),

W=2xw+F"(u,v,w), (6)

for functions F%, FY, F" that vanish together with derivatives at the origin. The coordinates u, v, w
give respectively the radial, contracting and expanding directions. We do not incorporate the depen-
dence on the parameter i in the notation. The local differential equations will be transformed into
normal form by a smooth (C®) coordinate transformation and a smooth time reparametrization (i.e.
multiplication by a smooth positive function). Recall that such transformations define a smooth equiv-
alence.

Proposition 4. The differential equations (6) are locally smoothly equivalent to differential equations of the
form

u=xu-+Pu,v,w),
V=2AV+vwQu,v,w),

W =)\'€W’ (7)

where P(u,v,w) = O(|(u, v)||(u, v, w)]), Q(u,v,w) = O((u, v)|). These equations are G-equivariant
and smoothly dependent on the parameter ji.
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Proof. We first remark that G-equivariance will follow from the constructions, as the coordinate
changes can be made to be G-equivariant. Invariance of h~'P = -{w =0} and P = {v =0} implies that
F"(u,v,0) =0 and F"(u,0,w) = 0. We write F"(u, v, w) =P, v,w), F'u,v,w)=vQ (u,v,w)
and FW(u,v,w) = wR(u, v, w). It follows that the differential equations can be written as

U=xu+P@u,v,w),
V=2V +vQu, v, w),

W =2iew + WR(u, v, w), (8)

where P(u, v, w) = O(|(u, v, w)|?), Q (u, v, w) =O((u, v, w)|) and R(u, v, w) = O(|(u, v, w))).

Note that G, is generated by a reflection. The unstable manifold W"(p) is Gp-symmetric. It is
easily seen that it can be straightened by a smooth Gp-equivariant coordinate change. In the new
coordinates, P (0,0, w) = 0, implying P(u, v, w) = O(|(u, v)||(u, v, w)|). Multiplying the vector field
with the G-symmetric function (14 R/X.)~!, we obtain w = A,w. To get the desired form we remove
the terms vQ (0, 0, w), vQ(u v, 0) from the equation for v.

Consider first the term vQ (0, 0, w). By symmetry, Q (0, 0, w) = O(w?2) (in equations without sym-
metry, a term vw from the equation for v can be removed by a polynomial coordinate change
V = v 4+ avw for suitable a). To remove the term vQ (0,0, w) from the equation for v, we apply
an argument in Ovsyannikov and Shil'nikov [14]. Consider a change of coordinates

V=v+r(w)v.

Compute the differential equation for ¥,

V=v+ir(w)v+r(w)v
=AcV + vQ(u, v, W) +r(w)icv + r(w)vQ(u, v, w)+r(w)v

=V +V[Q(u, /(1 +r(W)), w) +F(w)/(1+r(w))].

and solve Q (0,0, w) + r(w)/(1+4r(w)) =0 along the unstable manifold {u = v = 0}. Considering r as
a variable, the unstable manifold of the system

r=0(w?),
W =AW (9)

solves r as a C*°-function of w.

Similarly, to remove the term vQ(u, v, 0), first remove the terms vu from the equation for v
by a coordinate change of the form v = v + avu. As there are no terms v2 in the equation for v
(by symmetry), this makes Q (u, v,0) of quadratic order. Another application of the argument of
Ovsyannikov and Shil'nikov removes the term vQ (u, v, 0) from the differential equation for v. Apply
for this a coordinate change

v=v+vr,v)=v(1+ru,v)).

Compute the differential equation for v,

<l

=V +V[Q(u, v/(1+ 1, v)),0) + i, v)/(1+r@,v)]

Now, considering r as a variable, r is obtained from the local stable manifold of the system
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f=—Q(u,v/(A+r),w)1+r) =ho.t,
= Au+ho.t.,
2.2. Asymptotic expansions

In this section we obtain asymptotic expressions for a first return map on a cross section. We refer
to e.g. Homburg et al. [10] for similar computations. Define cross-sections in a neighborhood of p by

£ = (v =o.wi <5}, T = {lw]=2,

(u, v)| <8},
for § > 0 small. We scale u, v and w so that
sh={lw,v|=11w <1}, Z={lw|=1,|@u,v)|<1}.

Identifying X™ with hX™ through the twist map h, the transition map from ™ to hX™", yields
a “first return map” I7 : X' — X',

Proposition 5. Assume normal form coordinates near p given by Proposition 4. Then IT : ¥ > X" has
asymptotic expansions

u ut 4+ 0w?)
T ELR v+ OWw®) ,
w yvwC + Owto)

for C = —A¢/Ae and some ® > 0.

The expansions apply to derivatives as well: taking derivatives of the higher order terms on the right-hand
side with respect to u, v and (. does not alter the order, while derivatives with respect to w can be taken in the
arguments of the order symbol.

Remark 4. The group G is either Z, x Z3 or Z3z x Z3. With twist h = Al | (with length 2 for the
homoclinic cycle) for I' = Z, x Z2, and twist h = Azlr/z,o (with length 3 for the homoclinic cycle) for

I' =73 X Z%, the coefficient y in Proposition 5 is necessarily positive. This is due to the existence of
fixed point spaces of codimension one, so that along trajectories the perpendicular one-dimensional
coordinate cannot change sign.

Define x* = (u*, v*,0) = I" N X", For initial points xo = (ug, vo, Wwo) in X" close to x* the tra-
jectory will intersect X°U after time T = —log wg/Ae. Using the variation of constants formula, we
compute exponential expansions for the coordinates u and v in trajectories. The solutions for u and v
depend on t, ug, vg and so we write u = u(t, t, ug, vo) and v = v(t, 7, ug, vo). Before computing
exponential expansions, we derive initial bounds for u and v.

Lemma 6. For § small enough and k > 0 there are constants C > 0 such that, for0 <t < 7,

< Cre ™,

dk
‘ u(t, T, uop, vo)

d(t, ug, vo)k
dk
' d(t, up, vo)X

v(t, T, up, vo)| < Cxe™, (10)

where (ug, vo, Wo) € £, @ = min{—A¢, —A;} and t € [0, T].
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Proof. To simplify notation we omit writing dependency of u and v on the variables (7, ug, vg). The
rescaling of (u, v, w) by a factor 1/§ implies that

|P(u, v, w)| < C8(Jul+ [v])(Jul + [v] + |w]),
lvwQ (u, v, w)| < C8|v||w|(Ju] + [v]), (11)
for some C > 0. Expressions for (u(t), v(t)), 0 <t < 7, are obtained from the variation of constants

formula:

t
u(t):uoekrt+/eAT(I_S)P(u(s),v(s),w(s)) ds,
0

t
v(t) = voel! +/ekf(t_s)v(s)w(s)Q(u(s), v(s), w(s))ds. (12)
0

Here, w(s) = e*©~7)_ The right-hand side of (12) defines a map . = (%4, .#2) on a space of contin-
uous functions (u, v) defined for 0 <t < 7. Let

BYM ={(u,v):[0, 7] — R? | [u@®)| < Ce™', |v(t)| < Ce*},
endowed with the supnorm

[, v)| =llull +lIvil= sup |[u@®)|+ sup |v(t)|.
tel0,7] tel0,7]

We claim that there exists C > 0 such that . maps B‘C‘”“ into itself and . is a contraction on B‘C‘”Af.

Using the estimates on P and vwQ we get
(U, v)(t) < (ug + CC8e ! < Ce ",
S (U, v)(t) < (vo + CC8er! < Ce <,

for C large enough and § small enough. This proves the first part of the claim. To prove that . is a
contraction we show that

| i, vi) = Lz, va) | < |1, v1) — (w2, v2)|.

We first estimate

|7y, vi) — Lz, v2) | < | w1, vi) = FL(uz, v || + | (w2, vi) — S (uz, v2) |
Compute

t

|1 (ur, v1) — L1 (uz, vi) | = sup /e‘*f(s‘“|P(u1(S),vl(S),W(S))—P(Uz(S),V1(S),W(5))|ds

te[0,7]

d
@P(p(S), v1(s), w(s))||u1(s) —ua(s)| ds

= sup /e‘*r(s_t)
te[0,7]
0
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%P(p(S), vi(s), w(s))

T
< sup]/e‘“(s_t) lu1(s) — uz(s)|ds

te[0,T
0

< llug —uzll

T
d
‘_P(p,vl,W)H/e—)xr(S—'L')ds’
du
0

where p(s) is a bounded function obtained by applying the mean value theorem. By (11),
I & P(p, v1, w)|| < C8 for some C > 0. We get

|1 (w1, vi) — S (2, vi) | < 1/8llug — uz,
for § small enough. In the same way we can estimate
|1 (2, vi) = F1 2, v2) | < 1/8llvi = val,

|1, vi) — Fa(uz, vi) || < 1/8]lug — uz,
|2z, v1) = Fa(uz, v2) | < 1/8]lvi — val,

for § small enough. Combining these estimates establishes
|7 @1, vi) = S (U2, v2)| < 1/2] (w1, v1) = (u2, v2) |

and so . is a contraction on B‘C‘”A‘. This now implies that there is a fixed point of .¥ in the space
of continuous functions (u, v) defined on [0, t] satisfying the estimates. Estimates on the derivatives
of |u(t, T, ug, vo)l|, |v(t, T, ug, vo)| with respect to ug, vo, t are obtained by similar reasoning as above,
by differentiating the integral formulas accordingly. O

The estimates on u and v yield the following asymptotic expression for v(7).

Lemma 7. For 6 = min{—A, —X¢, A¢} the asymptotic expression

v(T) = voet<t + O(e?T) (13)
holds.

Proof. Using the estimates of Proposition 6 and also Q (u(s), v(s), w(s)) = O(|(u, v)|), we compute

T

/ e v ()w(s)Q (u(s), v(s), w(s))ds

0

T

< C/eke(s—r)—a)s ds

=0(e7) + 0(e™")
O(e™*").

e—@r)

By the variation of constants formula for v(t) given in (12) we then have

v(T) = voeT + 0(e* 7). o
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Lemmas 6 and 7 give that the transition map [7'°¢: X" > ¥0Ut has an expansion

u Ow)
v | [ vwC +Oowmw O || (14)
w 1

where C = —XA¢/Ae, 2 =—w/ke and ® = —6/%,.

Write 77" ; xout _, 3in for the transition map from X°U to hX™™ with an identification of Xin
and hX™™ through the twist h. By invariance of P and W¥(p) N hX™ = (u*, v*,0), IT" at lowest
order equals

u u*+au+av
v ]| vi+pu+pv|. (15)
w yv

We obtain 7 = [7%" o [7'°¢, proving Proposition 5.
2.3. Bifurcation analysis

The differential equations depend smoothly on a parameter p so that the homoclinic network GI”
(recall that we suppress dependence on u from the notation) is asymptotically stable if & < 0 and
unstable if i > 0. The unfolding condition (4), %n(u)m:o < 0, enables a reparametrization n=1—pu

for pu close to zero. The first return map, see Proposition 5, can now be rewritten as

w*(w) + O(w? ™)
11,
v |5 vE(I) + O(wo W) . (16)
w (v, wl=# 4 O(wl—rto )

Write

Oy, v,w)y=Hu,v,w,w)= (1", v,w, w), 1w, v,w,w), 1% u, v, w, n).

Proposition 8. Assume we have a family of differential equations in R3 depending on w with robust homo-
clinic cycles I" which are stable for . < 0 and unstable for (. > 0. Define

() =W (v(w), ).

If w*(0) < 1 then there is an asymptotically stable periodic trajectory close to the homoclinic cycle for ;. > 0.
If w*(0) > 1 then there is an unstable periodic trajectory for . < 0.

Proof. We find a fixed point of (16) which corresponds to finding a solution of

u—mn"w,v,w,u)=0, v—-rn"@w,v,w,u)=0, w—I"@u,v,w,pu)=0. (17)

-l
I AN 7 AT ) o
By the implicit function theorem, see e.g. Berger [1], we can find expressions for u and v in terms

of w and p that satisfy u(w, u) =u*(u) + O(w? (w)) and v(w, ) = v*(u) + O(w? (w)). Substitution
in (17) yields

Note that

=1.
(u*,v*,0,0)
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w= 11" (u(w, p), viw, ), w, n) = ¥*(yw'#* + h.o.t. (18)
The assumption ¥ (0) < 1 implies that ¥ (u) < 1 for « small and so there is a fixed point
W () ~ (@ ()"

This proves that there is a flat branch of periodic trajectories. We claim that this branch is asymptoti-
cally stable. We will show that the magnitude of the real parts of the eigenvalues of the linearization
of IT,, about the fixed point are smaller than one. Compute

o) T Tw-1
OW*(u) ) OW*(u) # ) OW*(u) # )
( " ) a0 0w ) 0wy (19)
dwvw Mass = | ¥ (u)lm ow w)]u) ow*u ) |-
oW (i oW 1—p

Write (Dj;j) for the right-hand side and compute the characteristic polynomial k(A, (1)

D31 Dy — A Din—XA D1 Dy —A D1y
— D»3 + D33
D3y D3; D34 Ds3; D> Dy — A

=0 (W) T )+ (1 — = (2 + O (k)

k(x, ) = D13

=(1—p—MA%+hot.

Note that the higher order terms are flat terms. Two eigenvalues will be close to zero for n small by
continuity of solutions. Compute

d
—k(A 1. u=0=—1.
o k(A, W) |n=1, u=0

By the implicit function theorem there is a smooth solution A = A(u) with A(0) =1 that exists for u
small. The derivative of k(A (w), n) with respect to u equals zero, i.e.

2001 —p—2) +2%2(=1=21) +hot.=0.

For (1 =0 this reduces to —1 — A’(0) = 0 and thus A’(0) = —1 from which it follows that the third
eigenvalue is smaller than 1 for @ > 0 small enough. This proves the claim that the trajectory is
asymptotically stable. In the case that ¥ (0) > 1 there is a fixed point for u < 0. This point is repelling,
because for small enough initial values the w-coordinate of the first return map blows up. O

3. Simple homoclinic cycles of type C

We follow the setup of the previous section treating homoclinic cycles of type B. The vector field
can now not be reduced to a three-dimensional one. Consider the homoclinic cycle I" of type C,
generated by a heteroclinic trajectory y and a twist

as in Theorem 1. Note that h ¢ SO(4) and |I"| =4.
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3.1. Normal forms

Write the differential equation x = f(x, u) around p in local coordinates, cf. (5),

u=Xxu+F'®u,v,w,2),
V=AV+F'(u,v,w,2z),
W=2xw+F"(u,v,w,2),

z=xz+F*(u,v,w,z). (21)

Proposition 9. The differential equations (21) are locally smoothly equivalent to differential equations of the
form

u=xru+ P, v,w,z u,

v=A()V+vwQu,v,w,z, i) +zRUu,v,w, z, i),

W =2Xe()W,

Z=x(Wz+2zwSU, v, w,z, u), (22)

for smooth functions P, Q, R and S satisfying

P(). Q). SX) = O(|@. v.2)]).

In case Ac < At <0, R(x) = O(|(u, v, 2)|). In case A < Ac < 0, R(x) = O(|w|). The equations are G-
equivariant and smoothly dependent on the parameters.

Proof. As in the proof of Proposition 4, G-equivariance will follow since the coordinate changes can
be made to be G-equivariant. Recall that in the case of a robust homoclinic type C cycle there are
invariant subspaces Q =h~!P + P = {z =0} and the cycle does not entirely lie inside Q. After a
coordinate transformation which straightens the local stable and unstable manifolds we have the
invariant spaces {u =v =z =0} and {w =0} in addition to {w =z=0}, {v=z=0} and {z=0}. By a
reparametrization of time we may assume that w = ew. We can write the differential equations (21)
locally around p as

U=xru-+P@u,v,w,z),
V=Av+vQU,v,w,z)+zRu,v,w,z),
W = )\.eW,

Z=Mz+25,v,w,?2), (23)

where P = O(|(u, v,2)]), Q = O((u,v,w,2)|), R =0(u,w,2)|) and S = O(|(u, v, w,2)|). These
equations are smoothly dependent on the parameters.

As in the proof of Proposition 4 we apply the argument from Ovsyannikov and Shil'nikov [14]. We
start with coordinate changes that can be applied independent of the relative size of XA;, A.. Consider
a change of coordinates

v=v+ p(w)v.
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We demonstrate that a smooth function p(w) can be found that removes terms vQ (0, 0, w, 0) from
the equation for v. The differential equation for v takes the form

v

v(1+p)+vp
= (Acv+vQu,v,w,2) +zR(u, v,w,2))(1 + p) + vp
=¥ +V(Q (1, v/(A+p), w,2) +p/(1+p)) +zR(u, ¥/(1 + p), w, 2).

Along the local stable manifold {u, v,z = 0} we demand the identity p + (1 + p)Q (0,0, w,0) = 0.
With an initial (polynomial) coordinate change that removes terms vw from the equation for v,

Q (0,0, w, 0) is a quadratic function. Thus p as a function of w is found as the local unstable manifold
of the system

W == )\.eW,

p=-(1+p)Q(0,0,w,0)=h.o.t.
Similar arguments remove terms vQ (u, v, 0, z) from the equation for v, here one considers a coordi-
nate change of the form v =v + p(u, v, z)v and obtains p from the local stable manifold of a system
of differential equations for u, v, z (along {w =0}) and p. Likewise one removes terms z5(0, 0, w, 0)
and zS(u, v, 0, z) from the equation for z. The identity P(0,0, w,0) =0 is a consequence of the fact
that the local unstable manifold has been straightened.

_We continue with an additional smooth coordinate change valid for ic < A; < 0, removing
ZR(0, 0, w, 0) from the differential equation for v. Consider for this the change of coordinates

v=v+pw)z

Compute the differential equation for v:

V=V+zp+2p
=AVv+vwQu,v,w,2z) + zR(u, V,W,2) +2zp + Aezp +zwpS(u, v, w, 2)
=AV+vwQ U, v —pz,w,2)
+z((kt —A)P+ R,V —pz,w,2)+p+wpSu, v —pz,w,z) —wpQ (u, vV — pz, w, z)).
Along the local unstable manifold {u, v, z= 0} we require p + (At — Ac)p + wQ (0,0,0, w) + pR(O, 0,
0,w)—-pwQ(0,0,0,w)=0.

Note that terms zw from the equation for v can be removed by a polynomial coordinate change
whenever A; + Ae # A¢ (Which is guaranteed by A, < A¢). With an initial coordinate change that re-
moves terms zw from the equation for v, we get p = (Ac — A:)p + O(|x]?). Since Ac — A <0, p as a
smooth function of w is found as the local unstable manifold of the system of differential equations
for w and p,

W - )\,eW,

P = (e —2)p + O(Ix]?).

The removal of the term zR(u, v,0,z) in case As < Ac proceeds similarly. O
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3.2. Asymptotic expansions

In this section we obtain asymptotic expressions for a first return map on a cross-section. Take a
cross-section, which by using rescaled coordinates we may assume to be near p,

= ={lw,n]=1; |wl, |zl <1}.

Identifying '™ with hX'™™ through the twist map h, a “first return map” I7 : X" > X" is obtained.
Recall the notation T = —A;/Ae, C = —Ac/Xe.

Proposition 10. Assume normal form coordinates near p given by Proposition 9. Then IT : X" > XM hgs
asymptotic expansions

u u* 4+ Ow)

v p v 4+ OwH)

wl| ™ vizw T + O(zw~T+92) ’
z Yovwt + OWEt?) + O(zw—T+2)

for some 2 > 0.

Remark 5. As in Remark 4 the existence of codimension one fixed point spaces implies, for a twist h
as in (20), that 1 >0 and y» > 0.

Consider trajectories from X" to X¥°U' = {w = 1}, starting at a point xo = (ug, Vo, Wo, Zo). Write
T= _xl_e In wq for the transition time. The solution for w is given by

w(t) =e (D, (24)

Lemma 11. There exists w > 0 so that

u(r) =0(e™*7),
v(T) = vt + O (e ™?)7) + 200 (eM~?)7),

2(T) = z0e™" 4+ 20O (e ~)7).

Here u, v, z depend smoothly on ug, vg, zg and t; derivatives of the higher order terms yield terms of the same
order:

k ! -
D'y ve.2o D7 U(T) = O(e™7),

Dk DLv(r) =O(ekf’) +0(eM),

Up,v0,20

DY yo.zoDE2(T) = O(eMT).
Remark 6. Filling in 7 = _xl_e In wg, the expansions yield

u(t) = O(wgw/xe),

(=Ac+w) /e (_)»H‘w)/)‘e)
0 0

v(t):vowa)‘cm + O(w ) + 200 (w

’

z2(t) = zowawxe + zo(’)(wé_xﬁw)/“).
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Proof. Consider a trajectory x(t) = (u(t), v(t),e *T=0D zt)) for 0 <t < 7, with x(0) € X" and
x(T) € XU, Note that u, v and z depend on t, T, ug, vo and zo. We suppress the dependence on
T, Ug, Vo, Zo from the notation and write u(t), v(t), z(t). We write down expressions for u(t), v(t),
z(t), with 0 <t < 7, from the variation of constants formula:

t
u(t) =e*tug + / eI P(x(s)) ds,
0
t
v(t) =etvo + / eI v(s)w(s)Q (x(s)) + z(5)R(x(5))] ds,
0

t
26) = ez + / M9y (5)w(s)S (x(5)) ds.
0

The right-hand side defines a map . on a space of continuous functions (u,v,z) defined for
0 <t < 1. We first obtain exponential bounds for the solutions, before determining more precise
exponential expansions. We claim that for some w >0, 0<t <,

u(t)=0(e""),

v(t) = O(e*") + 200 (™),

z2(t) = 2oO(eM").

This follows from the observation that .¥ maps a space of functions with the prescribed exponential
bounds into itself. More in detail, write

B = {(u, v, w):10, 71> B | [u(®)] < Ce™",

v(t)| < Ce* + Czpe™!,

z(t)| < Czoe'}.

Then, as direct estimates show, for 0 < w < min{—A;, —A¢, —A¢} and large enough C > 0, . maps
B?’AC’M into itself.
Further estimates bound the integrals in the variation of constants formulas:

T

f e Ty (s)w(s)Q (x(s)) ds = O(ete=)T),
0

T

/ e T 9z(s)R(x(s)) ds = gO (e ~)7),
0

/ e Ty (s)w(s)S(x(s)) ds = zo(’)(e(kf_‘”)’).
0

This proves the given expansions. It remains to consider estimates for derivatives of (u, v, w) with
respect to T and the initial data ug, vg, zo. We claim that for some w >0, 0 <t < T,
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DIIflo,Vo,Zou(t) = O(e_a)t),

DX v(t) = O(e*") + O(eMh),

Uop,vo,20

DX z(t) = O(e™").

Uop,v0,20

Derivatives are treated by differentiating the variation of constants formulas. In a similar way one
treats derivatives with respect to t, providing bounds

DK DLu(t) = Oe™ e~ =),

Up,Vo,20

DY vy DEV(E) = O(e*fe e (T=0) L O(ehtere(r—D),
DIl{*O’Vo,ZO DY z(t) = O(e)‘fte*)te(fft))

and thus proving the statement if we fillint=7t. O

Proposition 10 follows by composing the local and global transition maps.
3.3. Bifurcation analysis
Proposition 12. Assume we have a family of differential equations in R* depending smoothly on . with ro-
bust homoclinic cycles I" of type C which are stable for ;t > 0 and unstable for i < 0. Assume the unfolding
condition (4) and the nondegeneracy condition @ = y1(0)y2(0)v*(0) # 1. If @ < 1 then there exists an at-

tracting periodic trajectory close to the homoclinic cycle for it > 0 small enough. If @ > 1 then there exists a
repelling periodic trajectory for (. < 0 small enough.

Proof. By the unfolding condition (4), after a reparametrization we may assume C — T =1 — u for i
close to zero. By the implicit function theorem we can find u and v as functions of w and z and then
the fixed point problem reduces to finding a solution of

w=y(Wzw T + O(zw_”g),
2=V (WS + O (W) + O(zwT+9).

First we solve z in terms of w from the second equation

2=y (v () wE (14 0(w?))

and then put this into the first equation

w=y1(Wy2 (v (w " +ho.t.

If y1(0)y2(0)v*(0) < 1, there is a solution for u > 0 small enough. We prove stability in the same
way as in Proposition 8. The fixed point is given by

(@, v, w,2) ~ (u*, v, Bu)*, ya (u)v* () B(u) /),

where B(it) = y1()y2(u)v*(u) < 1. From the linearization of the first return map about the fixed
point, compute that the characteristic polynomial is given by

k(h, ) = 2*(A* + Tr — C) + ho.t.,
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where the higher order terms are flat terms in w. It follows by continuity of solutions of this equation
that there are two eigenvalues close to zero. The other two eigenvalues are close to the nonzero
solutions of k(A, 0) = 0. We solve

—T+T2+4C
5 )

A+(0) =

While C—T=1 for £ =0, 2+(0) =1 and A_(0) = —C. We assumed that T # 0 and thus it follows
that |A_(u)| <1 for p small. We will now show that |A; ()| <1 for u > 0 small enough. Compute

d
d_)\k(/\’ Wlh=1,u=0=2+T > 1.

The implicit function theorem implies that we can express A as a smooth function of & for © small
with A(0) = 1. Derivation of k(A, ;) = 0 with respect to « in the point (A, u) = (1, 0) yields

co-TO -1

X (0) = = <
443T(0)—2C(0) 2+T(0)

and thus |A(u)| <1 for w small and positive. This concludes the proof that the periodic trajectory
is stable.

If ¥1(0)y2(0)v*(0) > 1 and w < 0 small enough there also exists a periodic trajectory. Note that
B(uw)V/* is flat in u <O for B(u) > 1. It follows directly from the proof above that this periodic
trajectory is unstable. O

4. Simple homoclinic cycles of type A

Groups that admit homoclinic cycles of type A do not possess three-dimensional fixed point spaces.
As a consequence, an appropriate normal form near equilibria in homoclinic cycles of type A is more
sophisticated then near equilibria in homoclinic cycles of type B or C. The techniques used in the
derivation, and following that in the bifurcation analysis, are not different. We will therefore at some
points be brief and refer to similar computations in the earlier sections.

4.1. Normal forms
Write the differential equation near p, in coordinates (5), as
u=xu+F'u,v,w,z2),
V=AV+F'(u,v,w,2z),

Ww=2Xxw+FY(u,v,w,2),

z=Mz+ F*(u,v,w,2). (25)

We consider a homoclinic cycle of type A. We will assume that we are close to the resonance
—Ac = Xe. In particular this assumption guarantees that

A — he < Ac. (26)

This estimate will be assumed throughout this section.
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Proposition 13. For homoclinic cycles of type A the differential equations (25) are smoothly equivalent to
differential equations of the form

u=xi(Wu+Pu,v,w,z,u,
‘./ = )\‘C(M)V + VWQ(U, vV, W,Z, M) +ZR(U7 vV, W,Z, M)a
W - )\'E(M)W’

z=ra(Wz+zwSu,v,w,z, u) + vwT(u, v, w, z, L),

for smooth functions P, Q, R, S, T satisfying
P(x), Q(x), S(x), T(x)=O(|(u, v, 2)|).

In case Ac < At <0, R(X) = O(|(u, v, 2)|). In case s < Ac < 0, R(x) = O(|w]). The differential equations are
G-equivariant and depend smoothly on L.

Proof. Take coordinates in which local stable and unstable manifolds are linear. By a reparametriza-
tion of time we may assume that w = A.w. From invariance of {w, z =0}, {v,z =0}, it follows that
the differential equations are given by a set of equations

U=xu+P@u,v,w,z2),
V=Av+vQU,v,w,z)+zRu,v,w,z),
W == )\,eW,

Z=Mz+2zSW,v,w,z) +vwT(u,v,w,?2).

The statements on P, Q,R,S are proved as before. For the statement on T consider a coordinate
change of the form z=2z+ vwH(w). Then

Z=74 (he + 2e)vWH + vwH + h.o.t.

=22+ vW(T + (Ac + e — A)H + H) + h.o.t.

Along the unstable manifold {(u, v, z) = 0}, we add to the differential equation w = A.w the differ-
ential equation

H=0¢—% —A2)H+T(0,0, w,0).

Under the nonresonance condition A; — Ae # A (which is met by (26)) terms vw from the equation
for z can be removed. This guarantees T(0, 0, w,0) = O(|w|). Note that A; — A, < A.. We therefore
obtain H as a smooth function of w as the unstable manifold. Finally, G-equivariance follows since
the coordinate changes can be made to be G-equivariant. O
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4.2. Asymptotic expansions

Lemma 14. Suppose A; < A < 0. There exists w > 0 and a smooth function ¢ (xg) so that

u(r) =0(e™"),
v(T) = ¢ (x0)e™T + O(ee~T),
2(7) = O(e=27),

Remark 7. Filling in 7 = _xl_e In wo, the expansions yield

u(f) = O(Wg)/)"e)’
v(T) = ¢(XO)W6AC/M + O(W(()—)\C—H,))/)\e)’

z2(t) = O(WB_M’L‘”)/“). (27)

Proof. The proof mostly follows the reasoning from earlier sections, details are left to the reader. We
consider exponential expansions for v(t). Following Deng [5], define

V(T) = v(T)e M.

The lowest order term in the exponential expansion for v (the term ¢ (xp)e *<% in the statement of
the proposition) is obtained as the limit lim;_, o V(7). For existence of this limit, consider

T

i' — p ATV —)Lcsi v —Ae(T—S5)
s V(@ =e"F (x(t))~|—fe oo F (v(s), w(s),e ,2(s)) ds,
0

and recall that FV(x) = vwO(|(u, v)|) + zO(|(u, v, 2)|). Straightforward estimates show that %\7(1’)
converges exponentially fast to 0, implying that lim;_, o V(T) exists. Similarly one proves that the
limit depends smoothly on the initial conditions. O

Lemma 15. Suppose that L. < A+ < 0. There is a smooth nonvanishing function ¢ (xg) and an w > 0, so that
u(r) =0(e™"),

V(T) = $(x0)e*" + 29O (e —OT) 4 O(ee—)T),

z(t) = Zoe}htf + ZOO(e(/\f—w)r) + O(e(kc—a))r)‘
Remark 8. Plugging in 7 = _xl_e In wg, the expansions read
u(r) = 0(wg'™),

v(T) = (o)W /e + O(wy F ) 4 200 (wy M),

2(1) = ZOW(;M/M + ZOO(WE(M_C")/M) + O(w(()_kﬁw)/ke). (28)
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Proof. We write down expressions for a trajectory from the variation of constants formula for 0 <
t <t and x(t) = (u(t), v(t),e %D z(t)),

t
u(t) = e*‘uo + / e =IP(x(s)) ds
0

VO =€+ [ I [uwsQ (1) + 2O R(E) ] ds
0

t
20 =20+ [ I 2w S(x9) + VOWEST (x6)]ds
0

The right-hand side defines a map ¥ on a space of continuous functions (u, v, z) defined for 0 <
t<r.

We first obtain exponential bounds for the solutions, before determining more precise exponential
expansions. We claim that for some v >0, 0<t <7,

u(t) =0(e™*"),
v(t) = O(e*) + 2O (et =t),
z(t) = O(e®) + zo0(eM").

This follows from the observation that . maps a space of functions with the prescribed exponential
bounds into itself. A key estimate here uses

t t
/ )y (5)w(s)T (x(5)) ds /em 292 (T=0 1y (5)T (x(s)) ds
0 0

and As — Ae < Ac. Similarly one shows for derivatives

D’;,O Vo U(®) =O(e™®"),

Dll{lo Vo, zov(t) = O(e)‘ct) + O(e()\t—a))t)’
Dk

ug,vo, zoz(t) = O(e“f‘w)f) 4 O(e)‘ft)

and

DY, vp.zo D u(t) = O(e™ et =T)),

Up,v0,20

Dﬁo vo. ZODlrv(t) = O(e*e™ D) 1 zoO (et~ 1)),
DX o2 D52(t) = 29O (€Mt~ D).

To derive an exponential expansion for v(t) (i.e. to compute the function ¢ (xg)), consider

V(T) = v(T)e 7.

Compute
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d _
o V(T) =e *Tv(D)w(T)Q (x(1)) + e T z(T)R(x(7))

T

+ / e‘“sa%(v@w(s)(z (u(s), v(s), e 4T, 2(5))) ds

+/e‘kfs (z()R(u(s), v(s),e 49 z(s))) ds

0

Straightforward estimates show that - v(r) converges exponentially fast to 0 as T — oo, implying
that lim;_, o V(T) exists. Formulas for derlvatlves are obtained by taking derivatives of the equations
obtained from the variation of constants formula. This shows that lim;_, o, V(7) is a smooth function
of the initial conditions and the parameters. As ¢(xp) is within order § of 1, it is a nonvanishing
function. A straightforward estimate shows

t
fekf(t Iv($)w(s)S(x(s)) + V()W) T (x(s)) | ds = 0O (e*~?)7) + O (eP<2)7),
0

providing the expansion for z(t). O

4.3. Bifurcation analysis

Write x* for the point of intersection of I with X', at u =0.

Proposition 16. Assume we have a family of differential equations in R* depending smoothly on p with
robust homoclinic cycles I" of type A which are stable for ;« > 0 and unstable for (1 < 0. Assume the unfolding
condition (4) and the nondegeneracy condition @ = y1(0)¢ (x*) # 1. If @ < 1, then there exists an attracting
periodic trajectory close to the homoclinic cycle for ;> 0 small enough. If @ > 1, then there exists a repelling
periodic trajectory for 1 < 0 small enough.

Proof. Again we assume that we have a family of differential equations depending on @ for which
there is a homoclinic cycle I" of type C. We assume that it is stable for u > 0 and unstable for u < 0.
After a reparametrization C =1 — u for u close to zero.

We can use the normal form from Proposition 13. Depending on the relative magnitude of A,
and A; we can then write the local transition map as (27) or (28). By the implicit function the-
orem we can write the (u,v) coordinates of the fixed point of the first return map as (u,v) =
W* + Ow*?), v + O(w*)). First we consider the case where A; < Ac. Using the expressions for
u and v the fixed point satisfies

w= qub(x)wc +h.o.t.,
z=1p ()W +h.o.t. (29)
We solve w and z from these equations, i.e.
w~ B(u)'/*, (30)
2% 72¢(X") B0 /1, (31)

where B(u) = y1¢(x*, n). From the linearization of the first return map about the fixed point, com-
pute that the characteristic polynomial is given by
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k(x, w) =—23(C —2) +h.o.t.,

where the higher order terms are flat in . By continuity it follows that there are three eigenvalues
close to zero for p small enough. The fourth eigenvalue is approximately 1 and we must show that it
is smaller than 1 for u > 0. Compute therefore

d
—k(X, —1u=0=4—-3C0)=1.
o (A, )]5=1,n=0 0)

By the implicit function theorem we can express A as a smooth function of u with A(0) =1 for
o small. Taking the derivative at both sides of the equation k(A(u), i) =0 with respect to u yields:

4330 =300 — A3 =o.

When p =0 we find A/(0) = —1 and thus for © small and positive, A(it) < 1. So the periodic trajec-
tory is asymptotically stable for p small enough. For y1(0)¢(x,0) > 1 we can find a fixed point for
i < 0 which by the reasoning above is repelling.

In the case A; > A, it follows that the fixed point satisfies

w= y1¢(x)wc + B1zw~ T +h.o.t.,

z=120 X)W + Bozw™T +h.o.t.

If we solve w and z from these equations it follows that they are also given by expressions of the
form (31). Further analysis shows that also the characteristic equation is of the same form and thus
all results for A; < A¢ also apply for A > Ac. O
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