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Global bifurcations in the Takens—Bogdanov
normal form with D, symmetry near the O(2)
limit

A.M. Rucklidge!

Department of Applied Mathematics,
University of Leeds, Leeds, LS2 9JT, UK

Abstract

The dynamics of the normal form of the Takens-Bogdanov bifurcation with Dy
symmetry is governed by a one-dimensional map near the gluing bifurcation and
near the O(2) integrable limit, rather than the three-dimensional map one would
expect. This great simplification allows a quantitative description of the bifurcation
sequence through which stability is transfered between invariant subspaces.

Key words: 05.45+b 47.20.Ky 47.52.+j 47.54.4+r 47.65+a
Gluing bifurcation, symmetry, chaos, magnetoconvection.

1 Introduction

The Takens—Bogdanov bifurcation arises in many physical problems, notably
in convection where the destabilizing temperature gradient competes with a
stabilizing salt gradient, Coriolis force, magnetic field or other effect [1-6]. To
be definite, consider the stabilizing effect to be an imposed vertical magnetic
field: if the field is weak, the initial instability from a state of no motion to
convection is a steady bifurcation (pitchfork); with stronger fields and low
magnetic diffusivity, the primary bifurcation is oscillatory (Hopf) [1]. In con-
strained geometries, there is a codimension-two Takens-Bogdanov bifurcation,
at which the pitchfork and Hopf bifurcations coincide.

The symmetry of the container in which convection takes place plays a key
role in determining the dynamics near the Takens-Bogdanov bifurcation. With
the assumption of a three-dimensional flow confined to an L x L x 1 box with

1 E-mail: A.M.Rucklidge@leeds.ac.uk
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square cross-section, reflections and 90° rotation symmetries (which generate
the group D,) of the container lead to a fourth-order normal form near the
Takens-Bogdanov bifurcation:

i=—\u + ki + Pu® + Qu*t + Rv*u + Sviu + Tv*i + Uvii, (1)
i=—Xv + kO + Pv® + Qu*o + Ru*v + Suiw + Tuo + Ui, (2)

where v and v represent the amplitude of the two marginally stable modes
of convection, P, ..., U are constants, the dot stands for differentiation with
respect to time, and x and A are unfolding parameters that are zero at the
codimension-two bifurcation point [7]. In a typical example, u and v would be
the amplitudes of orthogonal convection rolls with their axes oriented in two
horizontal directions. The two reflections R, and R, that generate the group
D, act on the mode amplitudes as

Ry (u,v) — (—u,v), Ry : (u,v) = (v,u). (3)

Note that the form of the ordinary differential equations (ODEs) (1-2) differs
from that in [7] owing to a different choice of normal form transformations,
but the two are equivalent.

These equations have been known for many years, but progress with their
analysis has been limited. Early numerical work [7] revealed regions in pa-
rameter space in which the equations have chaotic trajectories, as has more
recent work on the hexagonal version of this problem [8]. A natural supposi-
tion is that these chaotic trajectories are associated with global bifurcations of
one type or another. However, a detailed analysis of the dynamics near these
global bifurcations has so far not been carried out (though Matthies [9] has re-
cently made progress on the symbolic dynamics of trajectories near homoclinic
bifurcations in the Dj case).

In order to understand why progress has been held back, it is necessary to
turn briefly to the second-order normal form obtained by restricting to the
invariant subspace v = 0:

i = —Au + ki + Pu® + Qu*a. (4)

(The subspace u = 0 is equivalent, and a similar equation is found in the
invariant subspaces u = +v.) The behaviour of this equation is well under-
stood [2,10]. The primary pitchfork bifurcation occurs when A = 0 and the
primary Hopf bifurcation requires k = 0 and A > 0, and there are a variety of
secondary local and global bifurcations. To be specific, take P to be negative
and () positive, so the pitchfork is supercritical and the Hopf is subcritical.
In this case, the behaviour of the system for (k, ) close to zero is depicted
in figure 1(a): representative phase portraits are shown between the lines of
pitchfork (pf), Hopf, saddle-node and global (gluing) bifurcations. Bifurca-
tions sequences along two cuts across this diagram are shown in figure 1(b,c).



At the gluing bifurcation, two stable periodic orbits created in the Hopf bi-
furcation from the two nontrivial equilibria collide at the origin in a global
bifurcation, and glue together to form a larger periodic orbit that encircles all
three equilibria.

(b)
< _periodic orbit steady .
~ ~e //,
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Fig. 1. Behaviour of (4) with P < 0 and @ > 0 [10]. (a) Unfolding diagram,
with phase portraits in the (u,4) plane inset. (b,c) Bifurcation diagrams along two
one-dimensional sections (dashed lines in (a)) through the (k, A) plane, taken on ei-
ther side of the Takens—Bogdanov (TB) point. Stable steady solutions and periodic
orbits are shown with solid lines; unstable solutions are shown as dashed lines. In
(b,c), local bifurcations are shown as filled circles and global bifurcations as open
circles.

The presence of the gluing bifurcation can be established by considering the
limit of small (k, A) [10]. Scaling (k, A) by €* (e < 1) forces the parameters to
be close to the Takens-Bogdanov point, and an appropriate balance of terms
in the ODEs is obtained by scaling u by € and time by 1/e. In this limit, the
first derivative terms, involving , go to higher order than the other terms
when € — 0, and one obtains ODEs that are Hamiltonian and integrable:

1 A P .
H(u,u) = 517 + §u2 — ZU4’ with  H =e(k+Qu*)i?.  (5)

The ODE H = constant results in trajectories that are all closed loops, with
H =0 corresponding to orbits involved in the gluing bifurcation. The leading
order condition for the gluing bifurcation is that [H d¢ = 0 around one of



these orbits. This can readily be shown to lead to

4Q :
K= _EF)\ + O(e) with A < 0. (6)

Within the v = v invariant subspace, the gluing bifurcation occurs at a similar
value of k, but with P replaced by P+ R and @ replaced by ) + S + T in the
expression above.

In the fully three-dimensional case, the same Hamiltonian limit yields

1 A P 1
H(u,1,v,7) = 5(112 + %) + §(u2 + v?) — Z(u4 + o) — §Ru202, (7)

with H = O(e). The difficulty here is that even in the limit € — 0, the system
is not completely integrable, so trajectories on the surface H = constant need
not be closed. In particular, trajectories that approach one of the equilibrium
points will typically be chaotic (see figure 2), so there is no simple criterion
for the existence of global bifurcations.

(a) (b)
8 R

Fig. 2. Phase portraits of (1-2) in the Hamiltonian limit, starting from two ini-
tial conditions. Parameter values were: A = —0.1, k = Q@ =S =T = U = 0,
P = —1.0378 and R = —1.0686 (derived from L? = 0.01 in (8-10)). (a) Chaotic
trajectory started near the origin; (b) quasi-periodic trajectory.

There are at least three cases in which a second integral can be found, ren-
dering the Hamiltonian limit integrable [7,11]. In two of these cases (R = 0
and R = 3P), the fourth-order ODEs decouple into two sets of second order
ODEs with separate Hamiltonian functions; in the third case (P = R), the
Hamiltonian limit becomes O(2) (circularly) symmetric with a second integral
u® — vt [12]. The O(2) limit is interesting because near the gluing bifurcation,



trajectories leaving a neighbourhood of the origin will all return to the origin
regardless of the direction in which they left — this is not true in general. It is
this observation that allows progress to be made.

This paper focuses on gluing bifurcations near the D,-symmetric Takens—
Bogdanov bifurcation in the nearly-O(2) limit, taking as an example a model
of three-dimensional convection with an imposed vertical magnetic field. Near
the global bifurcation, maps are constructed that describe the dynamics of
trajectories that pass close to the origin, rather than by averaging over tra-
jectories. A three-dimensional map would normally be needed to describe the
dynamics of a fourth-order set of ODEs, but near the O(2) limit, the map
(surprisingly) reduces to one dimension.

This work is relevant not only to three-dimensional magnetoconvection in nar-
row containers, but also to two main classes of other problems. Over the years
there has been a great deal of interest in Takens-Bogdanov bifurcations in
two-dimensional pattern-forming problems with O(2) symmetry arising from
periodic side boundary conditions, cumulating in the work of Dangelmayr &
Knobloch [12]. More recently, it has been realised that breaking a symmetry
can lead to complex dynamics in a system that originally behaved in a simple
fashion: see for example [13-15], where weak symmetry breaking arises as a
result of distant side walls and can lead to bursting dynamics, and [16] where
O(2) symmetry is brought down to D, by externally imposed corrugations
on the lower boundary. In these problems, it is appropriate to consider weak
symmetry-breaking effects: in the example under investigation here, simple
behaviour (a gluing bifurcation of periodic orbits) becomes much more com-
plicated and interesting once the perfect O(2) symmetry is weakly broken.

The second main area of relevance is to problems posed in square containers,
or secondary instabilities of patterns with square symmetry, as in [17,18], for
example. The Dy symmetry of these problems cannot be treated as weakly
broken O(2), but the hope is that the structure that appears in the O(2) limit
acts as an organising centre for the dynamics observed away from this limit.

The magnetoconvection model is presented in section 2, and the derivation of
the one-dimensional map (by first constructing a three-dimensional map) is
in section 3. Bifurcations in the map and in the normal form are analysed in
section 4. Finally, the significance of these results is discussed in section 5.

2 Magnetoconvection in a narrow container

The PDEs describing three-dimensional incompressible convection in the pres-
ence of a vertical magnetic field are well known [4], and the procedure for
computing the coefficients in the normal form (1-2) at the Takens—Bogdanov
point is standard if time-consuming [2,3]. Since this paper is concerned with
the behaviour of the normal form rather than behaviour of a specific con-
vection problem, illustrative parameter values are taken: the Prandtl number



o =1 and the magnetic diffusivity ratio ¢ = 0.8. The linear unfolding param-
eters k and A will then depend on the strength of the magnetic field and the
temperature difference across the layer, but are zero at the Takens-Bogdanov
point [3]. The cubic coefficients P, ..., U can be computed at the Takens—
Bogdanov point and depend only on the size L of the container. General values
of the physical properties result in a normal form without any special features,
but explicit computation of the normal form coefficients reveals that in the
limit L — 0 (i.e., magnetoconvection in a narrow container), the normal form
gains O(2) (circular) symmetry. With L < 1, the normal form coefficients are

4 1
pP= —1—3—L2+(’)(L4), R= —1—@L2+0(L4), (8)
9 243
Q:2—3—73L2+O(L4), 5:2—§L2+0(L4), (9)
2
r--Zriow),  v-2rion. (10

These expressions can also be obtained by taking the limit of a narrow con-
tainer before going to the Takens-Bogdanov point, as in [19,20].

When L = 0, the Dy-symmetric normal form (1-2) acquires O(2) symmetry,
where the rotations in O(2) act as standard rotations in the (u,v) plane.
The O(2) symmetry requires P = R, Q = S+ T and U = 0, although the
O(2)-symmetric normal form would usually have an additional term not found
in (1-2). The aspect ratio L is used to control the degree to which the O(2)
symmetry is broken.

3 Derivation of the one-dimensional map

Gluing bifurcations occur in both the v = 0 and the v = v invariant sub-

spaces (as well as the conjugate v = 0 and u = —v subspaces) at kK =
(8 =B L) A+ O(LY, N?) and at & = (8 — 1EROL*)A+ O(L*, ?). In general,

these bifurcations occur at different parameter values, but in the O(2) limit
(L = 0), the parameter values of the two gluing bifurcations coincide. This
is a consequence of the rotational symmetry: the behaviour of a trajectory
does not depend on the direction in which it leaves the origin, and close to
the gluing bifurcation, all trajectories that leave along W", the unstable man-
ifold of the origin, will return to a neighbourhood of the origin. Close to the
O(2) limit (L < 1), the coincidence of the gluing bifurcations in the v = 0
and v = v invariant subspaces is only weakly broken. Therefore, near the
gluing bifurcations, trajectories that start near the origin will leave along the
two-dimensional unstable manifold YW" and return to a neighbourhood of the
origin even if they are not close to one of the invariant subspaces.

In the following derivation, attention is confined to trajectories that repeatedly
come within a certain distance h < 1 from the origin. For a fixed value of h,



there will be a range of parameter values close to the gluing bifurcation and
a range of values of L? < 1 in which all trajectories leaving the origin close
enough to the unstable manifold will return to within A of the origin. Thus the
accuracy of the approximations made below is improved by making h smaller,
and by implication choosing parameters closer to the gluing bifurcation and
smaller values of L?.

The construction of a map that describes the dynamics of these trajectories
follows standard methods [10]. It is convenient to change coordinates before
constructing the map. The linearised dynamics near the origin has eigenvalues
Ar = i(k £ Vk? —4)), each of multiplicity two. The eigenvectors form a
basis for a coordinate system, changing from (u,u) to (z,a) and (v,?) to
(y, B), where (x,y) are in the stable direction and (a, 3) are in the unstable
direction. In addition, two polar coordinate systems are useful, with (r,6)
in the (x,y) plane and (p, @) in the (o, 3) plane. In these coordinates, the
linearised equations near the origin take the form:

T=M\_, U= A_y, = A_r, 9=0, (11)

Q= )‘+Oé7 6 = )‘+67 ,0 = )‘+p7 ¢ =0. (12)

Freely switching between coordinate systems keeps the size of later expressions
to a minimum.

The return map will be from a three-dimensional Poincaré section at r = h <
1 to itself, but an intermediate section at p = h is also needed. Close to the
origin, points on r = h are mapped to p = h according to:

)
(h,0,p, &) — (r1, 00, h, d1) = (h (%) 0.h, ¢>, (13)

where § = —A_/A;. This map is O(2)-symmetric since the terms in (1-2)
that break that symmetry are all nonlinear. The second part of the map, from
p = h back to ' = h, must respect the D, symmetry and so takes the form:

o' = wfi(al,yl, of, B, L?) + anfolad, ut, of, 67, L?) (14)
o) = w1 fs(a,y1, 0, BY, L) + o fulad, yi, of, B, L) (15)
yl = ylfl(yfaxfa 5%7 a%a LQ) + 51f2(y%7 l‘%, B127 O‘%? L2) (16)
B, = y1f3(y%,l'%, 5%7 a%a LQ) + 51f4(y%7 SC%, B127 O‘%? L2) (17)
with 2 + ¢y = ¢ = h?, and fi, ..., f1 smooth functions. While (14-17)
has the appearance of being a four-dimensional map, in fact the constraint
r'" = h reduces the dimension to three: this can be brought out by writing

0" = tan='(y'/2') and ' = h instead of equations for 2’ and ¥/’

The usual approach at this stage is to expand the functions fi, ..., f; as
Taylor series in their arguments, which are small for trajectories close to W",
for parameters close to the gluing bifurcation and close to the O(2) limit.



Before doing this, we first recover the map that describes the standard gluing
bifurcation in the O(2) symmetric case, with L? = 0.

Approximating the four functions f;, ..., fi; by their leading-order values
C; = £:(0,0,0,0,0), the maps simplify to:

&' =Cycos ¢+ C1p° cos, o =—pcosd—+ Csp’ cosb, (18)
y' = Cysin¢ + Cyp° sin 6, B = —psing 4+ Csp’ sin b, (19)

where —p = Cy, factors of h are absorbed into the definitions of the C’s, and
(0, p, @) are given by the initial values of (x, v, y, 8) on the section r = h. The
intersection of W" with the Poincaré section r = h can be found by setting
p = 0: this results in (¢, ") = —pu(cos ¢,sin @), a circle with radius ||, so
clearly the global bifurcation occurs when g crosses through zero.

Close enough to the global bifurcation, the p? terms will be small compared
to Cy so, dropping these terms from the (z',4') equations, there is a single
equation for the angle 6':

I ¢ if Cy > 0,
9_{¢+7r if Cy < 0, (20)
and the map for («, ) is:
o = —pcos ¢+ Cp’ cos, B = —psing+ Cp’sin b, (21)

where C' = C5.

The map (20-21) is the O(2)-symmetric version of the map describing the
standard gluing bifurcation (see [21]): subspaces with § = ¢ mod 7 are invari-
ant and can be seen to be attracting at least when |u| is small and § > 1.
Restricting to the invariant subspace v = 0 implies y = = 0, cos§ = sgn(x)
and cos¢ = sgn(a), where sgn(z) is 1 if x > 0 and —1 if < 0. In this
subspace, the gluing map is:

cos @' = sgn(Char), o/ = —psgn(a) + Clal’ cosf. (22)

In the normal form (1-2), the value of the eigenvalue ratio 0 at the gluing
bifurcations is 1 4+ 1.64/—\ close to the Takens-Bogdanov point, with P = —1
and ) = 2, so 0 > 1 for all parameters of interest. When § > 1, the fixed
points of the map (22) are approximately o = +p for || < 1 and < 0. As u
increases through zero, these fixed points are replaced at the gluing bifurcation
by period-two points oo = p, o« = —p.

Moving away from L? = 0 breaks the O(2) symmetry of the map (20-21).
The parameters p and C' will become functions of the angles § and ¢ (as well
as L?) and the # map (20) will also be modified:



0'=¢+r+D(¢,0, L%, (23)
o/ = —p(,0, L) cos ¢ + C(¢,6, L?)p’ cos, (24)

B=—n(5 = 6.5 —0,L)sing+C(5 = 6,5 — 0, L*)p"sind, (25)

where C5 has been taken to be negative. The reflections that generate D, act
on the variables (0, «, 3, ¢) as

Rli(g,a,ﬁ,¢)—>(71'_9,—01,6,7T—¢), (26)
R2:(Haaaﬁaqs)_)(g_eaﬁaaag_¢)7 (27)

so the functions u(¢, @), C(4,0) and D(¢, ) must take the form

= figo + 120 COS 2¢ + pi11 €08(P + ) + 102 €08 20 + piggcos 4+ ... (28)
C' = Coyo + Cogcos 2¢ + Cyq cos(¢p + 0) + Coa cos 20 + Cyg cos 4o + ... (29)
D = Dyysin4¢ + D3y sin(3¢p +6) + ... (30)

where all coefficients in the expressions above are of order L? apart from i
and Cpy. The map (23-25) is the general form of the three-dimensional map
that describes the dynamics near the gluing bifurcations in the normal form of
the Dy-symmetric Takens-Bogdanov bifurcation, near the O(2) limit. It con-
tains many unknown parameters, and is quite unmanageable as it stands, but
it can be reduced to a one-dimensional map by making further simplifications.

The two angles § and ¢ refer respectively to the coordinates in the stable (z, y)
and unstable (a, 3) directions at the origin. Close to the gluing bifurcation,
trajectories arrive at the origin with p &~ pu, with p < h < 1. It follows from
the map near the origin (13), and from the fact that ¢ > 1, that trajectories
leave the neighbourhood of the origin with r < h, while the exit value of p
is p = h. By making the additional restriction that u < h (i.e., close enough
to the gluing bifurcation), it follows that the exit value of r satisfies r < h,
so the values of the stable coordinates («, ) are very much larger than the
values of the stable coordinates (x,y) on leaving the origin. The fate of global
part, of the trajectory will then depend mainly on («, 8) = h(cos ¢, sin ¢), and
so at leading order the three parameters p, C' and D will be functions of ¢
(and L?) only, and not of . This surprising result is confirmed numerically in
section 4.

In addition, with § > 1, the p’ terms in the map will be small compared to s,
close enough to the gluing bifurcation, and so can be dropped. Effectively this
assumes that all trajectories leave on W"; the assumption is equivalent to that
made when writing & = —p as the fixed point of the map (22).

With these two simplifications (which can be justified when L? < 1 and
p < h < 1), the map (23-25) reduces to

o =—(pu+ Acos2¢ + Bceosdo + ...) cos ¢, (31)



f'=—(u— Acos2¢ + Bcosdp+...)sin ¢, (32)

where 1 = oo, A = 99 and B = p49. This map is actually a one-dimensional
circle map, as (¢, '), which lies on the circle p' = h, determines the value of
¢’ for the next iterate:

p— Acos2¢p+ Bcosdo
i+ Acos2¢ + Bcosdo

¢' = tan! ( tan ¢> = g(9), (33)

where the branch of tan™! is chosen so that ¢’ is in the correct quadrant,

as specified by the signs of o/ and 3'. The Fourier series for p(¢) has been
truncated to the first three terms, which is sufficient to include the range of
possible behaviour observed in the ODEs below.

4 Bifurcations in the map and normal form

The map g(¢), illustrated in figure 3, has D4 symmetry, where the two reflec-
tions act on ¢ as specified in (26-27). The gluing bifurcation occurs in the
v = 0 subspace when 4 = —B — A and in the u = v subspace when y = B.
With the illustrative choice of parameters A = —1.8 and B = 1.2 (guided by
numerical results presented below), the gluing bifurcation occurs in the v = 0
subspace first as yu is increased. These two subspaces are forward-invariant
but, within the context of the one-dimensional map, the subspaces have lost
the reverse-invariance that would normally be inherited from the ODEs.

It is readily apparent that the values ¢ = 0 (in the v = 0 subspace) and ¢ = ;7
(in the u = v subspace) etc. are either fixed points or period-two points of the
map (33). The slope of the map at 0 and 7 is

_p+B-A

_ —p+B—-24
u+B+ A -

!
0
g'(0) i+ B

q'(5) : (34)
so there are symmetry-breaking bifurcations from the ¢ = 0 fixed point, when
it loses stability at © = —B, and from the ¢ = iﬂ period-two point, when it
gains stability at 4 = B — A. Thus within the invariant subspaces, there are
gluing bifurcations as usual, but there is a range of parameters —B < p <

B — A in which neither subspace is stable.

The mechanism by which stability is transfered from one subspace to the other
is summarised in figure 4. This bifurcation diagram corresponds to the same
cut through parameter space as in figure 1(c). The details are quite involved
because of the period-doubling cascades, chaotic trajectories and periodic win-
dows expected in multi-modal maps of this type, and could be analysed using
techniques described in [22]. There are parameter intervals with chaotic trajec-
tories of five different symmetry types. The transfer of stability is illustrated
using a sequence of parameters in figure 5. These show intersections of chaotic

10
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Fig. 3. The one-dimensional map: (a,c,e): (¢/, (') as a function of ¢, from (31-32);
(b,d,f): g(¢), from (33). Illustrative values are chosen: A = —1.8, B = 1.2, and
(a,b): p = —0.3 (before both gluing bifurcations); (c,d): p = 0.9 (between the two
gluing bifurcations); (e,f): p = 2.1 (after both gluing bifurcations). Fixed points
of the map are indicated by filled circles and period-two points by open circles.
The lines in the (o, ') plane in (a,c,e) represent the intersection of the unstable
manifold of the origin W" with the Poincaré plane r = h.

trajectories of the ODEs (1-2) with the Poincaré plane r = h = 2 x 1072,
as well as the one-dimensional map (33) with parameters (given in table 1)
determined from the ODE data by least-squares fitting. The ODEs were inte-
grated using the Bulirsch-Stoer method [23] with a relative local truncation
error of 1072, sufficient to provide accurate solutions in spite of the very small

11



periodic orbit (v=0)

Fig. 4. Bifurcation diagram of the Takens—Bogdanov normal form (1-2) near the
O(2) limit — see figure 1(c). The initial pitchfork bifurcation yields stable equilib-
ria in the v = 0 subspace and unstable equilibria in the u = v subspace. These
undergo Hopf bifurcations and the resulting periodic orbits undergo gluing bifurca-
tions within the subspaces. Stability is transfered from one to the other via symme-
try-breaking (sb) bifurcations, period-doubling (pd) bifurcations and an interval of
chaotic dynamics involving chaotic attractors with five different symmetry types.
The picture of the dynamics between the leftmost and rightmost symmetry-breaking
bifurcations is derived from the one-dimensional map (33).

differences in the parameter values.

We have not included in figure 4 any details about other periodic orbits that
are created in the primary Hopf bifurcation with D, symmetry, such as rotat-
ing waves [24]. Any such orbits will not participate in the dynamics close to
the global bifurcations of interest here.

With u very negative, the fixed point ¢ = 0 in the v = 0 subspace is stable, and
it loses stability in a supercritical symmetry-breaking bifurcation (sbl in fig-
ure 4) as the Floquet multiplier passes through —1. The spatio-temporal sym-
metry of the new orbit is lost in another symmetry-breaking bifurcation (sh2),
which is followed by a period-doubling cascade, ending up as in figure 5(a,b)
with chaotic trajectories that have no symmetry even when considered as a
set. Set-wise reflection symmetry is gained when this chaotic attractor crosses
the v = 0 subspace (figure 5c,d), and the full Dy symmetry is achieved when
this new chaotic set in turn crosses the u = v subspace (figure 5e,f). The Dy
symmetry is retained as p is increased through the two gluing bifurcations
within the invariant subspaces (compare figure 5g,h and 3¢,d). D, symmetry
is then lost as the chaotic trajectory ceases to intersect the v = 0 subspace
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Fig. 5. Comparing the one-dimensional map to the dynamics of the normal
form (1-2), with L? = 1078, A = —0.1 and: (a,b): kK = —0.1611146069; (c,d):
k = —0.1611146056; (e,f): k = —0.1611146055. The + symbols in the left pan-
els represent intersections of a single chaotic trajectory with the Poincaré plane
h =2 x 107>, while in the right panels, successive values of ¢ for the ODE trajec-
tory are plotted against each other. The solid lines are a least-squares fit of (33)
to the ODE data, with fitted parameters given in table 1. The lines have the same

significance as in figure 3.
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Fig. 6. continued from figure 5. (g,h): K = —0.1611146030; (i,j): = —0.1611146000;

(k,1): & = —0.1611145992.

(figure 5i,j) and then reflection symmetry is lost in figure 5(k,1). An inverse
period-doubling cascade, followed by two inverse symmetry-breaking bifur-
cations (sb3 and sb4), leads to the period-two orbit in the u = v subspace
gaining stability. This sequence, along with the other bifurcations known from

the ODEs, is summarised in figure 4.
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Figure 5 : w/(L2N) | AJ(E2/N)) | B/(Z2|A)
(a,b) —0.1611146069 —77.6 | —1812.660 1212.380
(c,d) —0.1611146056 242.2 | —1812.667 1212.311
(e,f) —0.1611146055 266.8 | —1812.668 1212.359
(g,h) —0.1611146030 882.0 | —1812.664 1212.351
(i,j) —0.1611146000 1620.2 | —1812.670 1212.355
(k,1) —0.1611145992 1817.1 | —1812.676 1212.261

Table 1

Parameters in the one-dimensional map (33) determined from the ODE data in
figure 5 by least-squares fitting. The parameters scale with L? and |A| and depend
on the choice of Poincaré plane h. The ODE data is fitted to within one part in 10%,
which is consistent with the simplifications made in deriving the map. Note that u
increases linearly with x while A and B are nearly independent of k. The excellent
fit of the one-dimensional map to the ODE data confirms that p, C and D in (28-30)
do not depend on € at leading order.

As an interesting aside, note that the sequence of symmetry groups displayed
by the chaotic sets as a whole in figure 5(a,c,g,i,k) is: no symmetry, Z5, Dy,
Dy and Z,. Changes of symmetry occur when the chaotic attractor collides
with an invariant subspace [25]. However, in figure 5(a,i,k), the chaotic set
is made up of two disjoint parts: trajectories alternate between them, so for
the second iterate of the map, the symmetry types of the chaotic sets would
be: no symmetry, Z,, D,, Z> and no symmetry. The last two of these have
chaotic versions of spatio-temporal symmetries. The map has periodic orbits
with Z, symmetry, but no examples of chaotic sets with this symmetry have
been found, consistent with the analysis of [26].

The entire sequence of bifurcations described here depends (in the one-dimen-
sional map) only on the relative positions of the parameters A and B (one of
which can be scaled to be equal to 1). There are other possible orders of the
bifurcations, but overall these will be broadly similar to the one already de-
scribed, at least in the cases where one or other of the two invariant subspaces
is stable for p large enough.

In the Z,- and O(2)-symmetric problems, the unfolding diagram of the Takens—
Bogdanov bifurcation has a single line of gluing bifurcations (as in figure 1a).
In the D4 case near the O(2) integrable limit, this single line splits into two
lines whose slopes differ by an amount of order L?. At a fixed small value of A,
the map bifurcation parameter u depends linearly on x. Three pieces of infor-
mation are required to establish the values of A and B along with the relation
between p and k. Two of these are provided by the known locations of the
gluing bifurcations (6), along with the relation between p, A and B at the two
gluing bifurcations in the map. The third could be provided by, for instance,
the location of the symmetry-breaking bifurcation at which the periodic orbit
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in the v = 0 subspace loses stability to transverse perturbations; determining
this would require evaluations of elliptic integrals and is in principle do-able
by hand [12], or the bifurcation could be located numerically. With this third
piece of information, the scale is set, and the locations of all the other bi-
furcations found in the map can be predicted for the ODEs. In particular,
the wedge of parameters between the two gluing bifurcations, extending right
to the Takens—Bogdanov codimension-two point, contains chaotic trajectories
that are set-wise D symmetric.

5 Discussion

The main conclusion of this work is that the dynamics of the normal form of
the Takens-Bogdanov bifurcation with D, symmetry appears to be governed
by a one-dimensional map near the gluing bifurcation and near the O(2) inte-
grable limit, rather than the three-dimensional map one would expect. This is
a great simplification, and it allows a quantitative description of the bifurca-
tion sequence through which stability is transfered from one subspace (v = 0)
to the other (u = v), through a sequence of symmetry-breaking and period-
doubling bifurcations and chaotic sets with five different symmetry types. The
arguments made in deriving the one-dimensional map apply in general, not
just to the specific model of magnetoconvection considered here. This work
provides at least a starting point for understanding the complications inherent
in the Ds-symmetric Takens-Bogdanov bifurcation.

The arguments made in this paper for reducing the map from three to one
dimension are persuasive rather than rigorous. More work is needed to put
the simplifications outlined here on a firmer footing. Further from the O(2)
limit, when the gluing bifurcations in the invariant subspaces are not quite so
close together, the order L? corrections cannot be neglected and there will be
a transition from one-dimensional to three-dimensional dynamics.

This work is complementary to the approach taken for the Djz-symmetric
Takens—Bogdanov bifurcation by Matthies [9], who did not assume proximity
to the O(2) limit (the approach could readily be modified for the D, case).
Matthies was able to prove the existence of a subshift of finite type, for those
trajectories that repeatedly visit the neighbourhood of the origin; however,
such trajectories are not stable, and almost all trajectories eventually stop
returning to a neighbourhood of the origin. The advantage of taking the O(2)
limit is that near the gluing bifurcations, all trajectories leaving a neighbour-
hood of the origin will return there, so the dynamics described here can be
observed in ODEs and physical systems.
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