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Abstract The global dynamics of the Nicholson’s blowfly reaction-diffusion
model with zero Dirichlet boundary condition is less understood. In this paper,
we provide a discrete version of diffusive Nichlson’s blowflies equation with zero
Dirichlet boundary condition. Local and global stability of the equilibria are
obtained by some comparison arguments, fluctuation method and the theory
of exponential ordering. Hopf bifurcation at the positive equilibrium and the
global existence of the periodic solutions are studied by local and global Hopf
bifurcation theory.
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1. Introduction

Gurney et al. [9] proposed the following delayed model

du(t)
dt

to describe the population dynamics of the Australian sheep-blowfly, hoping to
explain the oscillatory phenomena in Nicholson’s laboratory experiments [15]. Here
p is the maximum per capita daily egg production rate, 1/a is the size at which
the blowfly population reproduces at its maximum rate, § is the per capita daily
adult death rate, and 7 is the generation time. Since the numerical solutions of
(1.1) in [9] agree with the real data of the Nicholson’s laboratory experiments [15]
very well, (1.1) has been widely quoted as the Nicholson blowflies equation and has
been extensively studied in the literature, see e.g. [2,12,23] and references therein.
Considering the mobility of the adults and immobility of eggs, Yang and So [27]
extended (1.1) to the following diffusive form

du(t, x)
dt

which is known as the diffusive Nicholson’s blowfly model. For (1.2) with Neumann
boundary condition, Yang and So [27] obtained results on the global attractivity of

= —du(t) + pu(t — 7)e” =) (1.1)

= dAu(t, z) — du(t, z) + pu(t — 7)e” =7 1 e Q, (1.2)
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positive steady state and the existence of Hopf bifurcations. When zero Dirichlet
boundary condition
u(t,z) = 0, on (0,00) x O, (1.3)

is imposed, numerics suggests there is rich dynamics that is less understood. So
and Yang [20] and Yi et al. [28] studied the global attractivity of the steady states.
In particular, they obtained that:

(R) Assume p/d € (1,€?], if p > d)\; +J then there exists a unique positive steady
state which attracts all solutions of (1.2)-(1.3) with the positive initial value,
where )\ is the principle eigenvalue of —A.

This result implies that for any delay 7, the newly bifurcated positive steady state
is globally asymptotically stable when the diffusion coefficient d is small enough.
Then a natural question is : when p > d\; + §, would the stability of the positive
steady state depends on time delay 77 In such a case, So et al. [19] proposed a
numerical scheme to verify that time delay can destabilize the positive steady state
due to the occurrence of periodic solutions.

In 1996, Busenberg and Huang [3] first studied the Hopf bifurcating periodic
solutions arising from the positive steady state of the delayed reaction diffusion
equation with the zero Dirichlet boundary condition. For the following Hutchison
equation:

ou(t,z)  d%u(t,x)
o 022
u(t,0) =wu(t,7) =0, t > 0.

+ ku(t,x)[1 —u(t —r,x)], t >0,

Combining the Lyapunov-Schmidt reduction and the implicit function theorem,
they proved that for each fixed k > 1, 0 < k — 1 <« 1, there is an r(k) > 0 such
that the steady state uy is locally stable if 0 < r < r(k) and unstable if » > r(k).
Moreover, there exists a sequence {rg, }5, 7(k) = ri, < rg, < ---,such that there
is a Hopf bifurcation arising from wu; as the delay r monotonically passes through
each 71,.. Then, motivated by the methods of Busenberg and Huang [3], many
researchers obtained similar results for different delayed population models with
the zero Dirichlet boundary condition( see e.g. [14,21,22,25,26,31]), for the models
with nonlocal or distributed delay (see e.g. [1,5-8,29]) and for reaction-diffusion-
advection models (see [4] and [11]). Note that in the aforementioned works, the
Hopf bifurcation analysis are only available when the bifurcated steady state is
close to zero. Therefore, these methods can not be applied to answer the question
for the Nicholson’s blowflies model, i.e. when p > dA; + §, would the stability of
the positive steady state of (1.2)-(1.3) depends on time delay 77
Liao and Lou [13] proposed a discrete analogue of the Hutchinson equation and
studied the bifurcation problems. The obtained results has deep implications for the
original diffusive equation. This motivates us to consider a two-patch Nicholson’s
blowfly model, as a discretized approximation of (1.2)-(1.3), aiming to understand
the numerical observations for (1.2)-(1.3). With the variable changes @ = au, 7 =
o7, B =p/d, t = 6t for dimensionless, (1.1) can be written as
d%(tt) = —u(t) + Bu(t — 7)e =7, (1.4)
Using the method in [13], we consider a two-patch Nicholson’s blowflies model. Let
u; denote the population density of a single species in patch i (i = 1,2), d denote



694 H. Liu, Y. Cong & Y. Su

the dispersal rate from patch to patch. Corresponding to the Dirichlet boundary
condition, the two-patch model will be

du;t(t) = dlug(t) — 2uy (t)] — uy (t) + Buy (t — 7)e” 177, y
du;t(t) = d[uy (t) — 2us(t)] — ua(t) 4 Bug(t — 7)e 127, (15)

Define the positive parameter
o= dL—il' (1.6)

Given ¢ € C([—,0],R%)\ {0}, we often write ¢ = (¢1, ¢2) when its components are
used. Let u(t,¢) = (ui(t, ¢),ua(t, ¢)) be the solution of (1.5) staring from ¢. The
first result of this paper is about the global convergence of solutions to equilibrium.

Theorem 1.1. (i) If p < 1, then u(t, ) — (0,0) exponentially as t — oo.
(ii) If p =1, then u(t,$) — (0,0) as t — oco.
(iii) If uw > 1, then (1.5) admits a unique positive equilibrium u* with the following
explicit form
w* = (Inp,Inp).
Further, u(t,¢) — u* exponentially as t — oo provided that either of the
following holds:

(a) pe(1,€%;
(b) p > €* and T < T, where TF = max, 54,1 7(n) with T(n) being the
minimal solution to

ne”@HIHMT (1 4 e=247) L 986! = 0.

Clearly, lim,,_,25,-1 7(1) = 0 = lim, ;o 7(7). Hence, 7* = max,~2g,-1 7(n) is
attained at some n* > 2B8ue~!. Further, 7* is decreasing in p with

lim 7%(p) = 0.

pU—00

The second result is about the local and global Hopf bifurcations.

Theorem 1.2. There exists 7, and 7{ (11 > 75 > 7*) such that the following
statements hold.

(i) For p > €%, (1.5) undergoes a Hopf bifurcation at u* when T = 7, . Further, it
is a supercritical (subcritical) Hopf bifurcation if ReC1(0) < 0 (ReC1(0) > 0),
where ReC1(0) will be given in (3.11) in the Appendiz.

(ii) For p € (€2, e%], (1.5) has at least one periodic solution when T > Ty .

The rest of this paper is organized as follows. In Section 2 the local and global
stability of the equilibria are investigated for the two-patch model. Section 3 deals
with the Hopf bifurcations and their global continuation of the branch of periodic
solutions from Hopf bifurcation. The derivation of the results on the direction of
the Hopf bifurcations and the stability of bifurcating periodic solutions are provided
in the Appendix.
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2. Convergence to equilibrium

In this section, we first study the existence of equilibria and their linear stabil-

ity. Then we establish the convergence to equilibrium by appealing to some useful

tools, including the monotone dynamics system theory, super and sub solutions

method, exponential ordering for delay differential equations as well as the fluctu-
ation method.

Clearly, (0,0) is an equilibrium of (1.5). Linearizing it at (0,0) yields

W (¢) = dluat) — 201 ()] — w1 (1) + Bur (¢~ 7), o

ub(t) = dluy (t) — 2uz(t)] — ua(t) + Bua(t — 1), ’

which admits the comparison principle since the quasi-monotone condition for delay
differential equation is satisfied. Thus, the solution of (2.1) provides a super solution
of (1.5) thanks to the inequality 8s > Bse™%,s > 0. Let A\* be the unique real
solution of

A+d+1—pBe M =0.

Consequently, (u1(t),uz(t)) := (le*t,1e*™t),1 > 0 solves (2.1). Moreover, \* < 0 if
1 < 1. As such, we have the following convergence to (0,0).

Lemma 2.1. If p < 1, then u(t, ¢), solution of (1.5), converges to (0,0) exponen-
tially as t — oo.

Proof. Choosel > ||¢||. Then by the comparison principle we obtain 0 < u(t, ¢) <
(I}t 1), Since A* < 0, the proof is complete. O

When p > 1, we see that (0,0) is linearly unstable. This gives rise to the
existence of positive equilibrium.

Lemma 2.2. If p > 1, then (1.5) admits a unique positive equilibrium, having the
explicit form (uf,u3) = (Inp, Inw).

Proof. An equilibrium (uf,u}) must satisfy

dlul — 2u¥] — ul + Bute ™ =0,
{ [u3 1) —ui + Buj (2.2)

du} — 2u3] — ul + Buse 2 = 0.

Assuming u} = u} yields that (Inp,lnpu) is the unique solution of (2.2). It then
suffices to prove that any equilibrium has the same components. Let u}/ub := w.
Next we prove w = 1. Using (2.2) we obtain that (u},w) satisfies the following
system:

dl/w—2] — 14 Be *2* =0,
1w =2 =1+ pe )
dlw—2] —1+4 fe "2 =0.
From the first equation of (2.3) we have u3 = In[3/(1—dw+2d)|, which is increasing
in w. From the second equation of (2.3) we have u5 = In[8/(1—d/w+2d)]/w, which
is decreasing in w. These two functions have only one intersection at w = 1. O

Linearizing (1.5) at (u},u3) = (Iny, ln x) we obtain

{u’l(t) = Z[ug(t) —2u ()] —w(t) + (d+1)(1 = Inp)u (t — 7), (2.4)

[ur () = 2u2(t)] — ua(t) + (d + 1)(1 = Inp)us(t — 1),



696 H. Liu, Y. Cong & Y. Su

of which, the characteristic equation is
A\, 7) :=det(\] — A — He ™) =0,
where

T e T L ex)

)

d -2d-1 0 (d+1)(1 —Inpu)
By direct computations, we obtain
AN T) =N+ Bid+ e M (mA+m0) + e 4 (2.6)
where
B1:=2(2d+ 1),
m=2(d+1)(Inp—1),
v = 3d* + 4d + 1,
no :=2(2d + 1)(d + 1)(Inp — 1),
8o = (d+ 1)2(ln,u — 1)2.
By analyzing the characteristic equation, we obtain the sufficient and necessary
conditions for the linear stability of the positive equilibrium.

Lemma 2.3. All roots of the characteristic equation (2.6) have negative real parts
if and only if u € (1,€%] or p > €% with 7 < 75 , where
1 1
T, = - arccos T —. (2.7)
(d+1)y/(1-Inp)” 1 e

Proof. We employ a continuation method [16, corollary 2.4] with 7 being the
parameter. As 7 = 0, we see that the characteristic equation reduces to

A2+ (Br+m)A + 1m0+ 80+ =0.
Solving it we obtain two solutions
Ap=-2d—(d+1)lnp, I =-(d+1)Inp.

Clearly A+ < 0. As 7 increases from 0 to oo, a necessary condition to ensure that
(2.6) admits a root with positive real part is the following: there exists 7/ > 0 such
that at 7 = 7/ equation (2.6) admits roots with zero real parts. Next we find the
minimal value of 7 so that this condition holds.

Since A(0,7) = 2d(d+ 1) Inp + (d + 1)?(In )? > 0 for all 7 > 0, it then suffices
to consider the possible purely imaginary roots tw with w > 0.

Note that (2.6) can be factored into

AN T) = A (\T)-A_(\, 1) =0, (2.8)

where
Ar(AT)=A+3d+1—(d+1)(1 —Inp)e 7 (2.9)
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and
A_NT)=A+d+1—(d+1)(1—Inp)e . (2.10)

As such, it remains to study the purely imaginary solutions of AL (A, 7) = 0. Note
that A = iw solves Ay (A, 7) = 0 if and only if

iw+3d+1—(d+1)(1-Inp)e ™ =0,

in which, separating the real and imaginary parts yields
3d+1—(d+1)(1—1Inpu)cos(wr) =0,

w+ (d+1)(1 —Inp)sin(wr) =0,

leading to
Bd+1)2+w? = (d+ 1)2(1 —Inp)?,

and consequently,

w=wh = A+ 1)2(1 - np)? - (3d+1)? (2.11)
subject to the condition
Inp > 4d + 2
=

With such a condition, we compute to have a sequence of values of 7, at which
A (A, 7) = 0 admits purely imaginary solutions iw™:

3d+1
(d+1)(1—Inp)

+
T, = —/
k wT

{arccos + 2/<;7r] , fork=0,1,---. (2.12)

Similarly, we compute to have a sequence of values of 7, at which A_(\,7) =0
admits purely imaginary solutions iw™:

1
T, = w[arccosl +2k‘ﬂ'}, for k=0,1,---, (2.13)

—Inp

where
w” = (d+1)y/(Inp—2)1np, (2.14)

subject to the condition
Inp > 2.

Since for any d > 0,

4d + 2 S
d+1 —

3d+1
(d+1)(1—Inp)

> arccos > 0,

2, w >wt, g > arccos “Ing
we can infer that 7,7 > 7,. Hence, as T increases from zero to infinity, the first
value of 7, at which purely imaginary roots emerges, is 7;". Meanwhile, In g > 2 is
necessary.

Therefore, all roots of (2.6) have negative real parts provided that either In p < 2
or 7 < 7, holds. O

When p = 1, we see from the proof of Lemma 2.2 that no equilibria other than
zero exist. In such a case, below we show that all solutions converges to zero as t
tends to infinity.
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Lemma 2.4. If p =1, then u(t,¢) — (0,0) as t — oo.

Proof. Define an auxiliary function

Bze %, z <1,
h(z) := )
Be ™, z>1.

Clearly, h : Rt — RT is nondecreasing (see Fig. 1).

Be

Figure 1. Function h(z).

Consider

vy (t) = dlva(t) — 2v1(t)] — va(t) + h(ua (t — 7)),
vy (t) = dvi(t) — 20a(t)] — va(t) + h(uz(t — 7)).

By a similar proof to Lemma 2.2 we can show that (2.15) admits a unique equilib-
rium that is (0,0). Then by using the generic convergence theory on the solutions
of delay differential equations [17], we can infer that any solution v(¢,¢) of (2.15)
converges to (0,0). By the comparison principle, 0 < u(t, ¢) < v(t, ¢). The proof is
complete. O

(2.15)

Remark 2.1. For p > 1, the auxiliary equation (2.15) admits a unique positive
equilibrium (v},v3), which equals (Iny,Inu) when p < e and (ue™!, pe™!) when
u > e. By the generic convergence theory again, we infer that any solution v(t, @)
with ¢ # 0 converges to (vf,v3) as ¢ — oo. Then by the comparison principle we
have 0 < u(t, ¢) < v(t, ¢), and hence, we conclude that for any M > v} and ¢ # 0,
there exists tg = to(M, ¢) > 0 such that

0 <wult,g) <[0,M]?, t>to. (2.16)

When p < 1, there is no positive equilibrium and we have established the global
converge to zero in Lemmas 2.1 and 2.4. When p > 1, a unique positive equilibrium
emerges. Next we consider the possible global convergence to it. From Lemma 2.3,
we have seen that it is locally stable if and only if either p € (1,€?] or u > e? with
7 < 75 . Then it is mandatory to restrict our attention on the following two cases:

(a) e (1e;
(b) u>e?and 7 < 75 .
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We employ a fluctuation argument to deal with case (a).

Lemma 2.5. For p € (1,€?] and ¢ # 0, u(t,¢) — (Inp,Inpu) exponentially as
t — oo.

Proof. We first write (1.5) as the following integral form:
A " a
— t SF e
u(t) = e™*u(0) —|—/0 e F(u(t—s—7))ds, t>0, (2.17)
U(t) = ¢(t)ﬂ t e [*T, O]
where A is the 2 x 2 matrix defined as in (2.5) and F : R? — R? is defined by

F(v) = (f(v1), f(v2))", with f(s) = fse™™. (2.18)
Define g : R — Ry by

g(z,y) = infcpy f(2), <y,
’ SUPze(y,a] f(2), y<ua.

Clearly, g(x,y) is non-decreasing in x and non-increasing in y. Moreover, g(z,z) =
f(x). Define

u® =limsupu;(t), Ui = liminfu,(t), i=1,2.
t—o0 t—o0

Note that all eigenvalues of matrix A are negative. It then follows that tlim eMu(0)—
—00

(0,0)T as t — oco. Hence, from (2.17) we have

t
u® = lim sup/ (eASF(u(t —5—7));)ds.
0

t—o0

In view of the positivity of e4* and the property of ¢, we employ the Fatou lemma
to obtain

u® © u®, u
! g/ oo [0 me)) (2.19)
0

ugo g(ugovu&)o)

Define w* := max{u$°, u5°} and w, := min{u o, U2+, }. By using the symmetry of
A, we combine the two components of inequality (2.19) to obtain

w < gl ) [ (), 4 (1) ] ds

A

where (eAS)ij is the entry of matrix e in the i-th row and j-th column. By virtue

of the Cayley-Hamilton theorem, we compute to have e* = ag(s)I +a;(s)A, where

a (s) _ )\16)\25 _ )\26>\18 u (s) _ e)\ls _ e/\QS
0 M- A1 — A2

with A; and A2 being the two distinct eigenvalues of matrix A. As such,

(GAS)H + (eAS)12 =ap(s) — (d+ Day(s).
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Consequently,

/OOO [(eAs)u n (eAs)u] ds = /000 agp(s) — (d+ 1)ayi(s)ds

EEP.SIIP.V) 1 1

+ + L
A A A A
— 2 1_d 1 1 2
SV v G vy v

_)\1+)\2+d+1
A1)g

Therefore, we have
w* < ——g(w*, w,), (2.20)

and similarly,

w

> — W), 2.21
_d+1g(w w™) ( )

By the definition of g, inequalities (2.20) and (2.21) become, respectively,

1
L — s> —— inf .
VTR T 2 e )
Thus, there exist z,y € [w.,w"| such that f(z) = sup,epy,, -+ f(s) and f(y) =
infyepw, we f(5), and hence, w* < ﬁf(m) and w* > d—ilf(y) This implies that

d+1 =z

L fl) gwt oy L [y o 1 [ we
x d+1 Inp d+1 y Y

Note that @ is decreasing. It then follows that w* >y > Inu > x > w,. Finally,
by the same arguments as in page 279 of [30], we obtain that w* = w, = lnpu
provided that u € (1,e2]. Therefore, u(t, ) — (Inp,In i) ast — oo, which, together
with the local stability established in Lemma 2.3, completes the proof. O

Remark 2.2. Tt is unclear whether such a fluctuation method is extendable to the
diffusive Nicholson blowfly equation with zero Dirichlet boundary condition since
the solutions vanish in the boundary.

Case (b) in general is hard to be completely solved. It is related to the long-
standing open conjecture by Wright. Here we try to construct an exponential
ordering to cast (1.5) into the monotone dynamical system framework, in order to
verify the folklore in delay differential equations that small delay does not influence
the generic convergence to equilibria.

By Remark 2.1, we see that all solutions will eventually stay in the box [0, M]?
with M > pe~!. And by the comparison principle, [0, M]? is positively invariant for
the solution semiflow of (1.5). For the sake of convenience, we pick up M = pe~1+1.
Define

S:={¢ e C(]-7,0], [O,M]Q) : tlim u(t, @) is an equilibrium of (1.5)}. (2.22)

By appealing to [18, Theorem 4.1], we obtain the following result.
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Lemma 2.6. Assume that p > e?. Then there exists T* > 0 such that the interior
of S is dense in C([—,0], [0, M]?).

Proof. Recall that the nonlinearity G of (1.5) is

Glol = Ad(0) + F(¢(=7)),

where A is defined in (2.5) and F is defined in (2.18). Clearly, the functional G
is of C'. By Remark 2.1, we see that all solutions eventually will stay in the box
[0, M]? with M > pe~!. This implies that condition (T) of [18, Theorem 4.1] holds
for (1.5). It then remains to construct a 2 x 2 cooperative matrix B such that
conditions (I) and (SMp) of [18, Theorem 4.1] hold.

Indeed, for n > 0, define 2 x 2 irreducible and cooperative matrix B by

—@2d+1+7), d
B—| " . (2.23)

d —(2d+1+1n)

Since B is irreducible, we see that (SMy) implies (I5). It then remains to find
1 > 0 such that (SM}) holds. As in [18], we define

K= {6 € C([-m, 0L R2) : 6(t) = B~ (s),7 < s <t <0},

We write ¢ >p ¢ iff ¢ — ¢ € K and ¢ > 0 iff ¢;(0) > 0 for i = 1,2,0 € [-7,0].
Differentiating the functional G we obtain the differential operator DG below:

. e T1 = 1 (~7) 0
(¢l = Ap(0) + 8 P(=T).
0 e~ T[1 = 3(~)

Clearly, for every ¢ € C([—7,0],R%) and ¢ € Kp with ¢ > 0, we have

DG¢]e = e~ [1 = ¢y (—7)] 0
6] = (A — B)ib(0) + ) B W(=r)
e” 72T — @o(—7
> (A-Byefrpn+p| 0
0 —[1= o (—7)]
_pebry(ry 45| 1T ’ »(—7).
0 —[1= go(=7)]

Thus, for ¢ € [0, M]? we obtain

DG[¢lp > [ne”™ + Bue™ Iy (—7).

Since eP7 is positive, it follows that DG[¢]i) > 0 provided that the two diagonal
entries of ne®” — Bue~1I are positive. Note that

—(d+1+n) 0 —d d
B= + =—(d+1+n)I+P
0 —(d+1+n) d —d
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and IP = PI. Thus, by virtue of the Cayley-Hamilton theorem we compute to
have

—2dT
BT = (1N I+P)T _ —(dH14n)T (Pr _ —(d 1) <I+ 1 —26d P) .

It then remains to check

ne—(d+1+7))T(1 +e—2dr) +2ﬂﬂe_1 >0,

which is true for every n > 28ue~! and 7 < 7(n), where 7(n) is the minimal value

of 7 such that ne~(+1+M7(1 4 e7247) 4+ 284e~1 = 0. Clearly, lim,, o 7(17) = 0 and
lim,, 08,1 7(n) = 0. Therefore, 7% := max, ;55,1 7(n) is positive and achieved
at some 1* > 2Bue~". The proof is complete. O

Proof of Theorem 1.1. (i) It follows from Lemma 2.1 and 2.4. (ii) The exis-
tence and uniqueness of positive equilibrium follow from Lemma 2.2. The global
convergence to (In u, In u) when p € (1, e?] follows from (2.5). Finally we show that
for 4 > e? and 7 < 7, any solution u(t, ) with ¢ > 0,# 0 tends to (Iny,In p)
as t — 0o. Indeed, we have established in Lemma 2.6 the generic convergence to
(In gz, In g) in [0, M]2. Since in [0, M]? there are only two equilibria that are ordered
with respect to Kp. By [17, Remark 1.4.2] we then can conclude that every solu-
tion converges to one of the two equilibria. Meanwhile, by the eventually strong
monotonicity we infer that u(t,¢) > 0 for all large t. Hence, u(t, ) converges to
(In g, In @), which, together with Remark 2.1, complete the proof. O

3. Bifurcated periodic solutions and their global con-
tinuation

In the previous section, we have obtained the global convergence to equilibrium if
u € (0,e?]. For pu > €2, using delay 7 as the parameter, we have seen that the
positive equilibrium u* is linearly stable when 7 < 7; and linearly unstable when
T > 7, . In such a case, we have also shown that u* is globally asymptotically
stable when 7 € [0, 7*] for some 7* < 7. In this section, we seek for time periodic
solutions when u* lose its linear stability by analyzing the local Hopf bifurcations
and their global continuation as 7 is far away from 7 .

From the proof of Lemma 2.3, we see that the characteristic equation admits
pure imaginary roots if and only if 7 = Tét, which are defined by (2.12) and (2.13),
and the corresponding imaginary roots are +iw® that are given in (2.11) and (2.14).
Let \F(7) = aj (1) £ ia,:f(T) be the root of (2.6) when 7 is near T]j:, respectively,
such that i (775) = 0 and o (1) = w*.

By appealing to the standard Hopf bifurcation theory, we can infer that the
following transversality property guarantees the bifurcated time periodic solutions
when 7 is close to 7',€i from left-hand side or right-hand side.

+ _

d d
Lemma 3.1. ﬂ| __+>0and S > 0.
dr Tk dr

|T:TI;
Proof. Differentiating both sides of (2.6) with respect to 7, we have

ax Ae AT (A 4+ 10) + 260 e ™27
dr 2\ + B1 — 1e AT (ny + 1) + me AT — 275pe AT
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By direct computations, we have

daj | B 4(wt)2d?
dr = 2d+ 277 d(3d + 1)]? + 4(77 )2 (w )22

and
doy; | B 4(w™)2%d?
dr "= [2d 4 27, d(3d + 1)]2 + (1 )2 (w™)2d?
dagt dog;
Clearly, both ﬂ| _.+and &| __- are positive. O
dr =" dr ="

Remark 3.1. (i) If u € (€, 645%2], then there exists only one sequence {7, }/°0

such that the characteristic equation (2.6) has a pair of purely imaginary roots
+iw™.

(ii) If p > e%, then there exist two sequences {7, }/ 20 and {7;" }} 20, such that
the characteristic equation (2.6) has a pair of purely imaginary roots fiw™
and +iwT, respectively. Moreover, {7, }/20 and {r; }/25 are in following
order:

TO_<Tf,TJ<TQ_,Tf<~-~<T,€_,T,j+1<--~.

With the transversal property in Lemma 3.1, we are led to the following results
about local Hopf bifurcations, as an application of Hopf bifurcation theory in [10].

Lemma 3.2. (i) Ife? < pu < e%, then (1.5) undergoes a Hopf bifurcation at
(uf,u3) whent =71,_, k=0,1,---; When p > e%, if T, # T,jjrl for any
fized k, then (1.5) undergoes a Hopf bifurcation at (u},us) when T =1, and
T =Ty

(ii) (1.5) undergoes a Hopf bifurcation at (ui,us) when T = 7, . Further, it is
a supercritical (subcritical) Hopf bifurcation if ReC1(0) < 0 (ReC1(0) > 0),
where ReC1(0) will be given in (3.11) in the Appendiz.

Next, we shall study global continuation of periodic solutions bifurcating at
T=1,k=0,1,2, .. for (1.5) using global Hopf bifurcation theorem given by
[24]. We closely follow the notions used in [24] and assume p € (62,6%]. Let
x(t) = (u1(7t), u2(7t)), the (1.5) can be rewritten as a general functional differential
equation in the following form

(t) = F(z', 7, p) (3.1)

with

Pl py (071220 2040 =720 s ¢~ e
yT,P) = dT[l’1(t) - 21’2(”] - TCL'Q(t) + ﬂsz(t o 1)67w2(t71) )

where #'(s) = (a4(s),zb(s)) = (21(t + 8),22(t + 5)) € X, X = C(I-1,0},R2),
F: X xR, xRy — R2 Identifying the subspace of X consisting of all constant
mappings with R? , we obtain a mapping F' = Flgz xr, xr, R3 xRy x Ry — R?.

Obviously, F' is twice continuously differentiable, i.e. the assumption (Al) in [24]
holds. Denote & = (u},u3) = (Inp,Inu), then (&, 7, p) is the stationary solution of
(3.1). Define

A(i:,‘?,;ﬁ) (’Y) = ’}/Id - DF(IA:) 7A-Ja)(e’y'ld)a (32)
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then detA; + 5)(v) = 0 if and only is v = 7X which A and 7 satisfying the char-
acteristic equation (2.6). Therefore, the assumption (A2) and (A3) hold duo to
the properties of the eigenvalues of the characteristic equation (2.6). Moreover
(&, 7, ,w™ T, ), k = 0,1,---, are the isolated centers defined as in [24]. By the
definitions of 7, and w, and Lemma 3.1, (A4) in [24] hold for m = 1, and the
corresponding
(&, 7w T, ) = —L

As in [24], let

Y(F) = Cl{(z,7,p); = is a p-periodic solution of (3.1)} C X x Ry x Ry,
N(F) ={(&,7,p); F(&,7,p)=0}.
We are now in the position to state the following global Hopf bifurcation theorem.

Theorem 3.1. For each fized k, k = 0,1,---, denote by C(z, 1, ,w™ T, ) the con-
nected component of (Z,7, ,w™ 7, ) in X(F), then C(&, 1, , w7, ) is unbounded.

Proof. From Theorem 3.3 in [24], one of the follwing holds:
(i) C(z, 7, ,w™ 7, ) is unbounded, or
(i) C(&,7, ,w™ T, ) is bounded, C(&, 7, ,w™ 7, ) N N(F) is finite and

> Yo (#,7,p) = 0 (3.3)

(#,7,p)€C(&,7, w1, NN (F)

forallm=1,2,---, where u,,(&,7,p) is the m-th crossing number of (Z, 7, p)
if m € J(&,1,p), J(& 7,p) denote the set of all positie integers m suth that
i 27" is a characteristic value of (&, 7,p), or it is zero if otherwise.

Note that v1(#, 7, ,w™ 7, ) = —1, we have that for each fixed k, k =0,1,-- -,
Z v (&, 7,p) <O.
(&,7,p)€C(&,7, ;w1 )NN(F)

This is a contradiction to (3.3) with m = 1. Therefore the second alternative could
not happen, and C(Z, 7, ,w™ 7, ) is unbounded for any k. O

For the further structure of each C(&,7, ,w™7, ), we prove the following prop-
erties of solutions of (1.5).

Theorem 3.2. (1.5) has no nontrivial positive periodic solution of period .

Proof. Note that any nontrivial positive 7-periodic solution of (1.5) is also a
nontrivial positive solution of the following ordinary differential system

du;;t) = dfus(t) — 2uy (t)] — ur (t) + 5U1(t)e_u1(t)’
dua(t) (3.4)
u;t = dluy(t) — 2ua(t)] — ua(t) + Bua(t)e 2.

In the following, we prove that (3.4) has no periodic solution in Ri using Bendixson-
Dulac theorem. Let (f(u1,u2),g(u1,uz2)) denote the vector field of (3.4) and define
the following Dulac function

=1, -1 _uj+u
Bluy,ug) = uy “uy e,
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Then by direct computations we have

o(Bf) , 9(Bg)

Duy Dty — eu1+u2[_du;2 _ du52 —(d+ l)ufl - (d + 1)u51] (3.5)

which is less than 0 duo to d > 0, (u1,us) € R%. Therefore, the classical Bendixson-
Dulac theorem implies that (3.4) has no periodic solutions in R?. It follows that
(1.5) has no nontrivial positive periodic solution of period 7. O

Remark 3.2. (i) The proof of Theorem 3.2 implies that when 7 = 0, (1.5) (or
equivalent (3.1)) has no any periodic solution.

(ii) Theorem 3.2 derives that (3.1) has no nontrivial positive periodic solution of
period 1. Since any nontrivial 1/m-periodic solution (m € N) is also a non-
trivial 1-periodic solution, then (3.1) has no nontrivial positive 1/m-periodic
solution as well.

We now have the following global existence result for the periodic solution of
(1.5).

Lemma 3.3. When 7 > 7, (1.5) with u € (62,6%] has at least one periodic
solution.

Proof. We have demonstrated that the connected component C(&, 7, ,w™ 7, ) is un-
bounded for any k=0, 1,---. Remark 2.1 implies that the projection of C(&, 7, ,w™ ;)
onto the a-space is bounded. Near the bifurcation point (&, 7, ,w™ 7 ), the period
p of periodic solution is close to 2m/(w™7, ). According to the definition of w™ and
T, » we have

2 27 < 2m < 2m 4
2k+1  w+2kr " wor,  w/24+2kr 4k + 1

which derives that

1 < s <1
k+1 wTTy, K’

for k > 1. From Remark 3.2-(ii) and the continuity of p on the connected component
C(z, 7, ,w™T, ), 1/(k+1) <p < 1/k for any (x,7,p) € C(Z,7, ,w 7, ) with k > 1
which implies that the projection of C(#, 7, ,w™7, ) onto the p-space is bounded for
k > 1. Therefore, for the projection of C(Z, 7, ,w™ 7, ) with & > 1 onto the 7-space
must be unbounded. From Remark 3.2-(i) and the continuity, the projection of
C(&,7, , w7, ) with k£ > 1 onto the 7-space includes [7, ,400). Duo to the order
of 7, for k > 1, the proof is completed. O

Proof of Theorem 1.2. (i) It follows from Lemma 3.2; (ii) It follows from Lemma
3.3. O
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Appendix: Derivation details of the explicit expres-
sion of C(0)

Normalizing the time delay and transforming the equilibrium (uf, u}) to the origin,
(1.5) is transformed to

u) (t) =drua(t) — 2uq (t)] — Tus(t) + (d + 1)T(u1 (t—1)4+W[8/(d+ 1)])6_“1(t_1)
—(d+ 1)rIn[g/(d+ 1)],
ub(t) =drlu(t) — 2ua(t)] — Tus(t) + (d + 1)7(ua(t — 1) + In[B/(d + 1)]) e 2=

—(d+1)rIn[g/(d+1)].
(3.6)
Let 7 =7, + u, p € R, then p = 0 is a Hopf bifurcation point for (1.5).
For (b = (¢1,¢2) S C([—1,0}7R2), let

L(p)¢ = (1 + 1) Bo(0) + (15 + ) Co(-1),

where B, C is defined in Section 2. By the Riesz Representation Theorem, there
exists a function 7(6, ) of bounded variation for § € [—1,0], such that

0
Lo = [ dn(6.o(6), for ¢ C([-1,0LR2)
-1
In fact, we can choose

(TO_ +/U')B7 020,
n(0, 1) =40, e (—1,0),

—(1g +)C, 0=-1.

For ¢ = (¢1,¢2) € C([~1,0],R?), define

deo(0)/d6, 6 €[-1,0),
Ao = { / 01 dn(t (1), =0,
and
i) = {?;0 ) f (1, ). Z i[o_,m)’
where
fps ¢) ==

((d + D[(n[8/(d + 1)]/2 = D)¢i(=1) + (1/2 = In[B/(d + 1)]/6)}

2
1
(d+1)[(In[B/(d + 1)]/2 = 1)¢3(-1) + (1/2 — n[B/(d + 1)]/6)

[ V]S —C
Py
|
iR
=
o O
— —
o
S
Pl
|
AR
=
=

Then we can rewrite (3.6) as
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where y!(0) = y(t + 0) for 6 € [-1,0). For ¢ € C*([0,1],R?), define

(s)/ds, s € (0,1],

/dntO —t), s=0.

For ¢ € C([-1,0],R?), ¢ € C(]0,1],R?), define a bilinear form

(6.9) = 6(0 / HM 0)dn(0)(€)de

where n(0) = 1(6,0). In the following, we use similar notations in [10]. Note that
+iw™ 7, are also eigenvalues of A* and it can be verified that ¢(0) := (¢1(6), ¢2(0))*
e 0% = (1,1)Te™ 70 ¢ is an eigenvector of eigenvector of A(0) with respect to
the eigenvalue iw™7; , and ¢*(s) := 5(q;(s),q3(s))Te™ 705 = L(1,1)Tel 70 ¢
is an eigenvector of A* with respect to the eigenvalue —iw™7; . Then by direct
computations we have

(¢,q) =1, (¢",q) =0,
and

D =201+ (d+1)ry +iw 75 ]

We now compute the center manifold Cy at 4 = 0. Let y* be the solution of
(3.7) when p = 0. Define

2(t) = (g, y"), W(t.0) =y (6) — 2Re{=(t)q(0)},
then we have
2(t) =iw Ty 2+ ¢ (0) f(W + 2Re{z(t)q(0)}). (3.8)
For simplicity of notation, denote fo(z,2) := f(W + 2Re{z(t)q(8)}). Let

2 52 2

_ « _ z -~ z°z
9(2,2) == q"(0) fo(z, 2) := 9205 + 91122 + 902? +g0—7+--

2
Then, the Poincaré normal form for (3.7) has the following form:
2(t) = Mu) + C1(p)2*2 + ho.t.,

and

921
28

_ i _ 2 |902|2
C1(0) = — (920911 — 2lgn1|* — —— (3.9)

2w T, 3 ) +

The remaining thing is the calculations of Cy(0).
Using the centre manifold theorem given in [10], we know that on the centre
manifold W (¢, z) has the following form

2 52

W(t,z) = WQO(e)% + Wi (0)27 + Woz(e)%

w

R
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and we denote W;;(0) = (Wig,”(ewaf)(e)) here. By expanding the series and
comparing the corresponding coefficients, we obtain
920=275 (d + 1)(In[3/(d + 1)] — 2)e~** T /D,
g11=27; (d+ 1)(In[8/(d + 1)] — 2)/D,
goa=27, (d + 1)(ln [8/(d+1)] ) 2“"77'07/D,
g21=75 (d+1)[B/(d+1) = 2ol (007 ()W (= D™ 041 (0)g7 (0)Wo (- 1)e ™0

+ a1 (07 OWP(~1)e™™ ™ +a@(0)g (OWS (~De™™ % ]/D

+2(d+1)(3 = [B/(d+ D)) giqgie™™ ™.

By (3.7) and (3.8), we have
W =yt — 2q — 2q
{AW 2Re{7*(0) foq(0)}, 6 c[-1,0),
AW — 2Re{q*(0) foq(0) + fo}, 0 =0.
=AW + H(z,%,0)

where
=2

2
]‘I(Z,Z7 0) = Hzo(e)% + H11(9)2’5 + HQQ(H)% + e

Expanding the above series and comparing the corresponding coefficients, we obtain
(A — 2iw*T*)W20(9) = H20(0)a
AW11(9) == _Hll(g)a
(A — 21w, ) Wo2(0) = Ho2(0),

(3.10)

Since, for 6 € [—1,0),

H(z,%,0) = —q"(0) foa(0) — ¢"(0) foq(0) = —g(z,2)q(0) — g(2, 2)a(0),
comparing the coefficients, we have
Hy(0) = —g20q(0) — g02q(0) and H11(0) = —g119(0) — 11q(0).
Substituting these relations into (3.10) we can derive the following equation
W20(9) = 2iw™ 15 Wao(0) + 9209(0) + Go2q(0).

Solving for Wag () we obtain

WQO(O) = 2920_ q(O)eiw—To_e + Zgiq(o)e*iw_‘ro_e + Elein_TO_G’

w™ Ty 3woTo

and similarly,

i L ia o
911_ q(o)ezw 75 9+ 911_ q(o)efzw 7 0+E2,

Wi (0) =

wiTO w Ty
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where E7 and Fy are constants and will be determined in the following. From

H(z,2,0) = —2Re{q"(0) foq(0)} + fo,
we have
Hao = —g204(0) — §02d(0) + o(d + 1) (In[B/(d + 1) — 2)e~ > 70 7,
and
Hip = —g119(0) — g114(0) + m0(d + 1)(111[5/(51 +1) — 2)~
Using (3.10) and the definition of A, we obtain

0 . o

—— 0) e o

/ dn(9) [Zgwq(o)ew oy 190200) ivmrro g i TO}
-1

W™ Ty 3w~ T,
:2iw_7'0{ 2?20, (0) + i§_027 + E1| + 9209(0) 4+ go2q(0)
w Ty 3w )
— 75 (d+1)(In[B/(d + 1)] — 2)e 2 o ?
and
0 . i
/ dn(9) [Zihl_q(())ei“’%f? + %efiw*rge " Eg]
-1 w™ Ty W
=9114(0) + g11(0) — 75 (d+ 1)(In[B/(d + 1)] — 2).
Thus,
B (d+1)(In[B/(d+1)] —2)e 2™ 70 ¢ 1
YT i+ (d+ 1)1+ ([B/(d+ 1)] — 1)e— 7 0] \1
and

g, mB/d+1)] -2 (1
2 mp/(d+1)] \1/°

We now are in the position to substitute expressions for gsg, g11, go2 and go1 into
(3.9) and obtain

ReC1(0)
7o (In[8/(d+1)]* =5Wm[3/(d+ 1)] +8)[(d + (1 + (d + 1)75 ) + (w™)*7q |
In[8/(d+ 1)](1 —n[8/(d + D])[(L + (d + )75 ) + (w75 )?]
2w‘[d+1+(d+1)2(1—ln[6/(d+1)]) 75 |
|D|2(d+1)%(1 — 1n6/d+1)])
2w (d+1)? (1—ln[5/(d+1)]) 7o = 2(w )2 (d+1)(1 — In[B/(d + 1)])?
+2(d+ 1P (1—[B/(d+ 1))y — (d+ 1)>(1 = I[B/(d + 1)) 7y
— (d+1)°(1—In[B/(dv +1)]) 7o —2(w™) (d+1)2—(d+1)4(1—ln[ﬂ/(d+1)])2

5] 275 (d+1)*(In[3/(d+1)]~2)* (1-n[B/(d+1)])
(14 (d+1)75 )2+ (w—Ty )2 M ’

+ 18w ) (d+1)% +2(d + 1)*

— (d+1)*(1-In[B/(d+1)))
(3.11)
where
M =[4(w™)2(d+1) + (d+1)® — (d+ 1) (w ) = (d+1)*(1 = In[8/(d + 1)])°]?
+ 2w (d+1)* = 2(w™ ) = 2(d + 1)%w™ %
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