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The present work employs a nonlocal delay reaction-diffusion model to study the impacts of the density
dependent birth function, maturation time delay and population dispersal on single species dynamics
(i.e., extinction, survival, extinction-survival). It is shown that the maturation time and the birth function
are two major factors determining the fate of single species. Whereas the dispersal acts as a subsidiary
factor that only affects the spatial patterns of population densities. When the birth function has a
compensating density dependence, maturation time delay cannot destabilize the population survival at

g?;:’ords" the positive equilibrium. Nevertheless, when the birth function has an over-compensating density
Extigction dependence, the population densities of single species fluctuate in the spatial domain due to the

increased maturation time delay. With the Allee effect and over-compensating density dependence, the
increases in the maturation time may cause extinction of the single species in the entire spatial domain.
The numerical simulations suggest that the solutions of the general model may temporarily remain
nearby a stationary wave pulse or a stationary wavefront of the reduced model. The former indicates the
survival of single species in a narrow region of the spatial domain. Whereas the latter represents the

Reaction-diffusion
Single species
Allee effect

survival in the entire left-half or right-half of the spatial domain.

© 2014 Elsevier B.V. All rights reserved.

1. Introduction

Mathematical models in population biology and epidemiology
are becoming more sophisticated and therefore more challenging.
In the last two decades, there has been a significant progress in
mathematical modeling of spatially structured populations. Two
contemporary modeling approaches that have been the center of
attention are known as Britton’s and Smith-Thieme approaches.
Namely, the Britton’s approach Britton (1989, 1990) takes into
account the aggregation mechanism of the population through a
spatio-temporal convolution, whereas the Smith-Thieme ap-
proach Smith and Thieme (1991) incorporates age structures into
the population models. Employing either of these approaches,
various nonlocal delay diffusive models have been proposed
Gourley et al. (2004), Liang et al. (2005), Weng et al. (2008). Anal-
yses of these models are mainly focused on the existence and
behavior of traveling wave solutions Gourley et al. (2004), Liang
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and Wu (2003), So et al. (2001). Nonetheless, there is a need to
compare the possible outcomes of the new models with those of
the traditional models. Specifically, the spatio-temporal patterns
resulting from the new models may reveal population dynamics
and crucial factors that have been overlooked by the traditional
models.

In the present work we study the possible outcomes of the
general age-structured population model proposed by So et al.
(2001). The model has been developed using the Smith-Thieme
approach for one-dimensional unbounded domain. In particular,
let u(x, a, t) denote the population density of the single species at
time t > 0, age a > 0, and location x € (— oo, c0) . Then the authors
start with the following age-structured model proposed in Metz
and Diekmann (1986).

ou du 8*u

ot taa D@5 —d@u, =
where D(a) and d(a) are the diffusion and death rates, respectively.
Let 7 be the total time spent from birth until becoming a sexually
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mature adult. Then the total mature population at time t and
position x is given by

w(x,t) = /oo u(x, a, t)da. (2)

By taking the integral from both sides of (1) and assuming that
u(t, oo, x)=0, D(a) = D, and d(a) = d,,, we get

ow(x, t) Fw(x, 1)
ot ox?2
where parameters D,, and d,, are diffusion and death rates of
mature population, respectively. Using the method of separation of
variables and Eq. (1), u(x, 7, t) can be replaced with an integral term.
Then the nonlocal delay reaction-diffusion (RD) model of mature

population is given by

=u(x,t,t) + Dn —dmw(x,t), (3)

2 ~00
WD — D D dwi )+ [ bwiy. - o) fatx
— )y, (4)

where x € R and 0 < € < 1. The first term on the right hand side of
(4) reflects the spread of adults in the spatial domain and the
second term corresponds to the mortality of adults. The function
b(w) is known as the birth function and f,,(x) = (1/v4mwa)e—*" /4
is the standard heat kernel which relates to random movement of
individuals. Here « = 7D; > 0, where D; is the diffusion rate of
immature population.

The integral term is a weighted spatial average that takes into
account the local increase in the mature population due to
migration of all individuals born elsewhere Gourley et al. (2004). In
particular, the current mature population w(x,t) at location x is
increased by the weighted birth rates b(w(y, t — 7)) at the previous
time t— t and all locations yeR. The term € represents the
survivorship of immature individuals from the time of birth until
they are mature. This is given by

(@)

Indefinite Population Growth

Birth and Death Rates

Population size

Overcompensating Density Dependence

w; w,

€ =exp{— /Otd,(e)de}., (5)

where d,(6) is the death rate of the immature population at age
6. Specifically, taking € inside the integral term in (4) and
considering eb(w) as a single term, we may realize that the
portion (1 — €)b(w) of individuals did not survive and therefore
removed from the equation. This is similar to models that consider
the mating probability p(w) as a limiting factor of reproduction
and include p(w)b(w) rather than b(w) Dennis (1989), McCarthy
(1997), Wells et al. (1998).

Considering specific birth functions, the traveling wave solutions
of model (4) have been previously studied Bani-Yaghoub and
Amundsen (2014), Liang and Wu (2003), Liang et al. (2005). More-
over, model (4) has been further extended to RD models with two-
dimensional spatial domains Liang et al. (2005), Weng et al. (2008),
where the existence of traveling wave solutions Liang et al. (2005)
has been investigated. Nevertheless the possible outcomes of model
(4) in regards to extinction, survival or extinction-survival of a
population remain poorly elaborated. The present work studies
these outcomes by considering the general birth function b(w), the
maturation time 7 and the diffusion rate D,, and D,.

Similar to discrete models Anazawa (2009), the behavior of b(w)
can be classified into four categories: Indefinite Population Growth
(IPG), Compensating Density Dependence (CD), Overcompensating
Density Dependence (OCD) and Allee effect (AE), which are shown
in Fig. 1. The OCD and the CD are two self-limiting mechanisms
that arise from scramble competition and contest competition,
respectively Nicholson (1954). The former represents a single
species whose birth rate declines after it reaches a maximum
value. Whereas the latter corresponds to a population with
monotonic increase in the birth rate until it reaches some
asymptotic value. The IPG occurs when b(w) is increasing for all
w > 0. Moreover, b(w) may exhibit an AE Allee (1927, 1933) which
often occurs at low population densities. The main concept of AE is

(b)

Compensating Density Dependence

Wi W, W3

Fig. 1. A schematic representation of the density dependent birth function b(w). Possible behaviors of b(w) are indicated in each panel. The slope (d,/€) of the dashed lines
indicates the ratio of the mature population death rate over immature population survival rate. The constant equilibria of model (4) are shown with wy,w, and ws.
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that the density dependent per capita growth rate increases until
the population reaches an optimal density, thereafter it reduces
due to the increased population density. Mathematically, this
corresponds to a birth function b(w) with consecutive inflection
point and maximum point.

Without considering the diffusion and the maturation time
delay (i.e., D;;,; =0, D;=0 and 7 =0), model (4) is rewritten

M) _ ewiorgwe) ®)

where g(w(t)) = (b(w(t))/w(t)) — (dm/€) is the density dependent
per capita net growth rate and (d,,/€) is the ratio of the mature
population death rate over immature population survival rate.
Similar to Boukal and Berec (2002), the possible outcomes of the
spatially homogeneous model (6) are classified as follows.

i. Extinction (E): The population goes extinct regardless of its
initial size w(0) = wy, when g(w) <0 for all w> 0.

ii. Extinction-Survival (ES): Extinction or survival of the popula-
tion depends on wy. This is when g(w)>0 in the interval
between two positive equilibria and it is negative outside this
interval.

iii. Survival (S): The population establishes at a positive equilibri-
um w;, when g(0) > 0 and g(w) <0 for all w>w;.

Dispersal of mature and immature populations are considered in
model (4) by the diffusion coefficients D,, and D, respectively.
Whereas the reproduction and maturation are taken into account by
birth function b(w) and the delay term 7. Using model (4) the main
objective of the present study is to develop a conceptual framework
that expands outcomes (i)—(iii) according to the changes in dispersal,
reproduction and maturation. In particular, how would the behavior
of the birth function b(w), the maturation time delay t and the
diffusion rates D,, and D; affect the fate of the single species? The
present study examines the local and global dynamics of the model
(4) and employs various numerical simulations to unpack the
interrelationships between b(w), 7, D;; and D . It will be shown that
there is an interplay between maturation and reproduction that can
determine the fate of the single species. Although population
dispersal plays arole in the quality of the spatio-temporal patterns, it
can neither change a model outcome to another, nor neutralize the
impacts of maturation and reproduction. The interplay between
the maturation and reproduction will be investigated according to
the outcomes of model (4). Particularly, for species with an OCD birth
function, the observed fluctuations of the spatial population densities
can be as a result of the prolonged maturation time. This is not
possible for species with a CD birth function. When the Allee effect
and OCD are both taken into account, the prolonged maturation time
can also be responsible for extinction of a single species. With a
general birth function b(w), it will be shown that the fate of a single
species population can be determined at the beginning of the
colonization by the ratio eb’(0)/d,,, maturation time delay 7 and the
initial population density in the spatial domain. Moreover, presence
of a single species only in certain regions of the spatial domain can be
explained by the stationary wave solutions of model (4).

Concerning the diffusion of the immature population, we may
note that D; = «¢/t. Hence, the immature population is immobile
when « =0 and the general model (4) is reduced to

ow(x,t) Pw

5% _mefdmw(x, t) + eb(w(x,t — 1)), (7)
which has been extensively studied Memory (1989), So and Yang
(1998), So et al. (2000). A non-constant stationary wave solution

w(x, t) = ¢(x) of the reduced model (7) must satisfy

D¢ (x) — dm@(x) + €b(p(x)) = 0. (8)

Let ¢1, ¢ and ¢3; be three consecutive equilibria of (8). A
solution of (8) that satisfies the boundary conditions ¢(+ o) = ¢y is
called a stationary pulse solution of the reduced model (7). Similarly,
a stationary front solution of (7) satisfies the equation (8) and the
boundary conditions ¢(— co) = ¢; and ¢(+ <) = ¢3. The stationary
front and pulse solutions of (7) are respectively characterized by the
homoclinic and heteroclinic orbits Guckenheimer and Holmes (1983),
Jordan and Smith (1999) of Eq. (8) in their corresponding phase-
planes. It will be numerically shown that these orbits can influence
the solutions of the general model (4).

The rest of this paper is organized as follows. In Section 2 we
study the impacts of dispersal, reproduction and maturation on the
solutions of the reduced and the general model. In Section 3 the
specific birth functions are introduced and the possible outcomes
of model (4) are studied. In Section 4 the numerical simulations of
the general and the reduced models are presented. In Section 5 a
discussion of the main results is provided.

2. Impacts of dispersal, reproduction and maturation

The main objective of this section is to investigate the impacts
of dispersal D, and Dj, reproduction b(w) and maturation time
delay T on dynamics of single species population. Depending on the
behavior of the birth function b(w), it is shown that the solution
w(x,t) of model (4) become oscillatory due to increased maturation
time 7; both D,, and D; can qualitatively change the spatio-
temporal patterns of model (4); and D,, affects the stationary
spatial patterns of the reduced model (7).

2.1. Stationary solutions influenced by dispersal

The energy function method Jordan and Smith (1999) can be
applied to investigate the impacts of dispersal on the stationary
solutions of the reduced model (7). Since the immature population
is considered immobile (i.e., D; = 0), we are only concerned with the
impacts of D,, . Eq. (8) is written

do

- ¢ 9)
do_ 14 ¢ — €b(¢))

dx — Dm( m ’

It can be verified that system (9) is a Hamiltonian system with
the Hamiltonian function

2

H(b.0) =2+ V(9), (10)
where
Vig) = [ (@~ ebig)dg (11)

is the potential energy function. Using (10) the solution curves of
the system (9) must satisfy

(@) = +4/2(s = V(9)), (12)

where s is an arbitrary constant. Suppose that the solution (12)
consists of a homoclinic or a heteroclinic orbit I'(¢), and the
solution of model (4) or model (7) remains a neighborhood of I'(¢)
for a long period of time. Then the survival or extinction of the
single species is determined by the stationary pulse or front
solution ¢(x) corresponding to I'(¢). In Section 3 we will use
specific birth functions to derive the exact homoclinic and
heteroclinic orbits corresponding to the spatially dependent ES
outcome. Moreover, Eq. (8) may admit periodic solutions, which
represent a spatially dependent S outcome. If the solution of the
reduced model (7) is attracted by a stationary periodic solution,
then the population density varies periodically in the spatial
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domain without going extinct. The following theorem provides
orbital and sinusoidal approximations of such periodic solutions.

Theorem 1. Let ¢; be a positive equilibrium of (8), then the orbits of
(9) near (¢, 0) are approximated by

2H(¢;,0) + ¢ + y(p — $))* =k, (13)

where ke (—oco, oo) is any constant and y=(eb/(¢;)— dm)/
Dp,. Furthermore if y >0, then orbits near (¢, 0) are closed and
the periodic solutions are given by

P(x) = Jf/sin(m) + b, (14)

where c is a positive constant.

The proof is given in Appendix B. Note that the existence of closed
orbits and the periodic stationary solution ¢(x) is possible when
y>0 or equivalently dpn/e <b/(¢;) for ¢ >0. To satisfy this
condition we need to have b'(¢) > d,,/€ for some ¢ > 0. Otherwise,
the following theorem indicates that the periodic solution ¢(x)
does not exist.

Theorem 2. Let b'(¢) < dp/€ for all ¢ € [0, o), then the system (9)
has no closed orbit in [0,00) x R and therefore the Eq. (8) has no

per décpsroggfz f4"based on Dulac’s criterion (see Appendix B). The

Eq. (8) and system (9) are independent of D; and t. Therefore,
dispersal of immature population and maturation time delay have
no impact of the stationary spatial patters of the reduced model
(7). Theorem 1 and Eq. (14) indicate that the stationary solution
¢(x) is influenced by the dispersal of mature population.
Specifically, the amplitude and the frequency of ¢(x) are
proportional to D,,, and 1/v/Dp,, respectively.

Although ¢(x) is the stationary solution of the reduced model
(7), in Section 4 it will be numerically shown that the solutions of
general model (4) can be initially attracted by the stationary pulse
or front solutions of the reduced model (7). This is part of the bigger
picture, where several dynamics of the reduced model are passed
to the general model. In particular the next subsection addresses
the stability of the equilibria, where the stability results are valid
for both reduced and general models.

2.2. Delay-induced bifurcation

The linear stability analysis is applied to investigate the impacts
of maturation time delay on the local dynamics of the general
model (4). Let the solution w(x, t) of model (4) in a neighborhood of
the equilibrium w; be in the form of w(x,t) = w; + W(x, t). Then
substituting this form into (4), using the Taylor expansion of b(w)
about w;, dropping nonlinear terms, and noting that eb(w;) —
dmw; = 0, the model linearized about w; is given by

FWw(x, t _ . o
‘g’g )—dmw(x, t)+eb (Wj)[ w(y,t

= 7) fo(Xx—y)dy. (15)

By letting w(t,x) = e*+i the last integral is calculated and the
linearized model (15) is rewritten

ow(x, t)
ot

=Dy,

(1) *W(x, t)
ot o2

Moreover, the corresponding characteristic equation is given by

— Dy — dnW(x, t) + €b' (w))e ¥ W(x,t — 7). (16)

A + Dk? — €b' (wj)e @+ 4 g, — 0, (17)

where k € R is the wave number.

Assuming the initial history function w(x,t) = g(x)for — v <
t < 0, the general solution of the linearized model (16) is given by

w(x, t) = / " A(kyeH ek (18)

where the A(k) is determined by a Fourier transform of g(x) . Here,
we are concerned with the asymptotic solutions of Eq. (16) and
there is no need to determine A(k) . If all eigenvalues have negative
real parts, then w; is a locally asymptotically stable equilibrium of
the models (4) and (7).

The notation A(k, ) indicates that A is a function of both kand t.
However, using the characteristic Eq. (17) it can be shown that for
Re(A) < 0 and k =0, the magnitude of Re(1) will increase as the
wave number k changes from zero. Hence the diffusion of the
mature population can only increase the rate of convergence to w;j,
but it will not result in loss of stability. The next Theorem classifies
the local stability of w; according to the behavior of the birth
function b(w).

Theorem 3. Let w; be a constant equilibrium of the model (4).

(i) if |b'(w))| < dm/€, then w; is locally asymptotically stable,
(ii) if b'(w;) — dm/€ >0, then w; is unstable,
(iii) if b’ (Wj) + dm /€ <0, then w; loses its stability when t exceeds 1,
where

% = (m — arccos(—dm /b (w))))/\/€2b* (w;) — &2, (19)
is a Hopf bifurcation point.

The proof is given in Appendix A. Part (i) of Theorem 3 shows
that the stability is delay independent if the slope of the birth
function at w; has a magnitude less than the ratio d,,/€. This occurs
for a positive equilibrium when a CD birth function is considered.
Part (ii) is possible when an OCD birth function with AE is
considered. Hence, a threshold value is defined for the ES outcome
as follows. If 0, w, and ws are three consecutive equilibria, where
w;, is the only unstable equilibrium. Then w, will be a threshold
value and S is the outcome of the general model with an initial
history function w(x, t) >w;, for t € [- 7, 0] and x € R. The outcome
is E when the last inequality is reversed. Part (iii) is an extension to
the Theorem 2.5.1 of Gyori and Ladas (1991) and the stability result
provided in Faria et al. (2006). Eq. (19) defines a different threshold
based on the maturation time delay t. In Section 4 we will
numerically show that the spatio-temporal patterns near w; will
undergo several fluctuations when an OCD birth function is
considered and the value of 7 exceeds 7. Furthermore, the survival
region in the spatial domain may shrink due to increased values of
T and an OCD birth function with AE.

Theorem 4. If b’'(0) < d,,/€ then the trivial solution of model (4) is
locally asymptotically stable. Moreover, if in addition D,, D;=0 and
0 <b(w(t)) < b'(0)w(t) forall t > — 7, then all positive solutions of (4)
have asymptotic behavior lim; . ., w(t) = 0.

Hence, regardless of any initial population density, a single
species population will locally go extinct when b’(0) < d,/€ . The
second part of Theorem 4 implies the global extinction however in
the absence of diffusion (see Appendix B for the proof).

3. Possible outcomes of the general model

Using specific birth functions, we will investigate the possible
outcomes of the general model (4). In addition to the classical
outcomes, it will be shown that model (4) can provide space, time
and delay dependent forms E, S and ES. Therefore, the complex
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Table 1

List of the density dependent birth functions. The behavior of these birth functions are classified into four categories: overcompensating density dependence (OCD),
compensating density dependence (CD), Allee Effect (AE) and indefinite population growth (IPG). See Fig. 1 for the schematic graph of these functions.

Birth function Behavior (Fig. 1)

Case study Refs.

by (w) = pwe-a! OCD (ch Blowfly density oscillations Gurney et al. (1980), Nicholson (1957)
by (w) = pw/(1 + aw?) ifg<1,IPG (a) -
ifg=1,CD (b) Exploited fish populations Beverton and Holt (1957)
if g>1, OCD (c) Traveling wavefronts Liang and Wu (2003), Liang et al. (2005)
by (w) — {pw(] —wA/k9) ocD (c) Whaling/fisheries management Liang and Wu (2003), May (1980)
0if w> k.
b4(w) pw2e~w 0OCD, AE (d) Nonlinear population dynamics Asmussen (1979), So et al. (2001)
bs(w) = pw?/(1 + aw) IPG (a) - Eskola and Parvinen (2007)
bs(w) = pw? /(1 + aw)? CD, AE (d) Models with Allee effect Eskola and Parvinen (2007)
Notes. ! Parameters p, q, k. and a and are all positive constants. 2 The notation " indicates the curves in Fig. 1 with right tail; > Birth functions bs(w) and bg(w) are special cases of the

birth function used in the model proposed by Eskola and Parvinen (2007).

dynamics of single species can be investigated with respect to the
changes in dispersal, reproduction and maturation.

3.1. Spatio-temporal patterns and wave solutions

Table 1 represents the specific birth functions employed in this
study. See also the corresponding schematic graphs shown in
Fig. 1. As described below, these birth functions have been
frequently used in various studies of single species. The birth
function b;(w) was initially proposed by Nicholson Nicholson
(1954, 1957) to study the oscillatory fluctuations in population
density of sheep blowfly Lucilia cuprina. Later Gurney, Blythe and
Nisbet Gurney et al. (1980) used b;(w) and extended the basic
model (6) by including a discrete delay term. They showed a
“humped” relationship between future adult recruitment and
current adult population of blowflies. Moreover, b; (w) has been
used in the reduced model (7) to investigate the asymptotic
solutions Memory (1989), the numerical Hopf bifurcation So et al.
(2000), solutions of the Dirichlet problem So and Yang (1998) and
the traveling wave solutions Li et al. (2007), So and Zou (2001).

The birth function b,(w) with g=1 was first proposed by
Beverton & Holt Beverton and Holt (1957) to study the dynamics of
exploited fish populations. It can be shown that the birth function
bs(w) is basically the same as the birth function proposed by May
May (1980) which was used in studies of fisheries and whaling
management. The work of Liang and Wu Liang and Wu (2003)
considers the birth functions, b;(w)— bs(w) to examine the
traveling wave solutions and numerical approximations of model
(4) with an extra advection term. The birth function b4 (w) was first
introduced by Asmussen Asmussen (1979) to study density
dependent selection associated with Allee effect. Later Aviles
Aviles (1999) used b4(w) to study the relation of nonlinearity and

Table 2

cooperation to evolution of sociality. The birth functions bs(w) and
bg(w) are special cases of the birth function used in the model
proposed by Eskola and Parvinen Eskola and Parvinen (2007).

The non-constant stationary solutions of the reduced model (7)
include the homoclinic and heteroclinic orbits of the system
(9). Specifically, a homoclinic orbit of system (9) represents a
stationary pulse solution of the reduced model (7), whereas a
heteroclinic orbit represents a stationary front. The following two
theorems establish the conditions for existence of the homoclinic
and heteroclinic orbits of the system (9).

Theorem 5. The system (9) admits a homoclinic orbit if either of the
conditions (i)-(iii) is satisfied.

(i) ae < ep/dy and b($) = ba(¢) .
(ii) a < ep/dp and b(¢) = bs(¢) .
(iii) 4a < ep/dm and b(¢) = be(¢p) .

Theorem 6. Let ep/d,, = e"a/r, where r ~ 1.451 is the root of —2eX|
k+ k2|2 + k+ 2 +2/k . Then system (9) with birth function b4(¢) has a
heteroclinic orbit. Moreover, there exists no heteroclinic orbit when
be(¢) is considered.

See Appendix B for the proofs of Theorems 5 and 6.

The general model (4) has the same constant equilibria as the
reduced model (7), and the system (9). The expressions for these
equilibria are indicated in the second column of Table 2. The third
column of Table 2 provides the conditions for existence of the
constant equilibria. Moreover, the conditions inside the parenthe-
ses are for existence of the stationary pulses and the stationary
front of the reduced model (7) characterized by the homoclinic and

The nontrivial equilibria of the models (4) and (7). The existence conditions for the stationary pulse and front are indicated in the parentheses. The last three columns indicate
the stability of constant equilibria. Those shown inside parentheses relate to the system (9)

Function Positive equilibria Existence conditions wyq Wy w3

by (w) w; = (In(ep/dm)/a)'/? epldm>1 U AS -

by (w) W = ((€p — dm)/ady) "/ epldn>1 u As -

by (w) wy = ke(1 — dm/€p)"/? epldy>1 u AS -
ba(w) wy = —Wo(—adn/€p)/a epldy, > ae AS (S) U (C) AS (S)

w3 = —W_;(—adn/€p)/a (cond' or cond?)

bs(w) Wy =dm/(€p — adm) €p/dm > a (cond?) AS (S) U (C) -
bs(w) Wy, W3 = (€p — 2adm=+ ep/dy, > 4a (cond*) AS (S) U (C) AS (S)

\Vep(ep —4adn))/2a*dn

Notes: Wo(x) and W_4(x) represent the real-valued principal and the lower branches of Lambert W(x) function, forx € (—

e~ 1,0). Formodels (4) and (7) the equilibria are classified as

AS: locally asymptotically stable and U: unstable. By Theorem 3 stability of w; can be delay dependent. The equilibria of system (9) are classified as (S): saddle and (C): center. For the
existence of the stationary pulse, cond': ep/d,, > ae, cond>: ep/d, > a and cond®: ep/d,, > 4a (Theorem 5). For the existence of the stationary front, cond?: % =~ 2.94a (Theorem 6).
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the heteroclinic orbits of the system (9). The last three columns of
Table 2 represent the stability of the positive constant equilibria.
The stability results are the same for the reduced and the general
model, but different when system (9) is considered. As indicated
inside the parentheses, the equilibria of system (9) are classified as
saddle or center. For the reduced and general model the stability of
the equilibria can be delay dependent if b'(w;) + dp/€ <0 (see
Theorem 3). This is possible when ep/d,, is large and by (w) — ba(w)
are considered. In Section 4 it will be shown that the bifurcating the
solutions of model (4) result in the spatio-temporal patterns of
single species densities.

3.2. Classical versus new outcomes

The specific outcomes of the general model (4) and the required
conditions are summarized in Table 3. In addition to the classical
outcomesE, S and ES, the general model (4) is capable of generating
delay and space dependent S and ES. The space and delay
dependent survival is denoted by S(x, 7), which is only possible
when a birth function without AE is considered. Specifically, when
b(w) = b;(w),i=1,2,3 and the conditions stated in the fourth
column are satisfied, survival of the single species in the spatial
domainis delay dependent. If the maturation time delay tis greater
than the threshold 7 defined in Eq. (19), then stability of w- is lost
and eventually oscillatory solutions w(x,t) will bifurcate from
w,. The space and delay dependent extinction-survival outcome is
denoted by ES(x, 7), which is only possible when an OCD birth
function with AE is considered. Namely, with bs(w) and ep/d,,, > 3/
a, the location of the single species and the magnitude of the
maturation time delay determine the extinction or survival of the
population. When the delay t is substantially increased the
population goes extinct in the entire spatial domain (see ES(x,
7T) — EinTable 3). Delay has no effect if a CD birth function with AE,
such as bg(w) is considered. With an IPG birth function such as
bs(w), the equilibrium w;, is unstable and it is not bounded by any
other equilibrium. Then for single species with initial population
densities greater than w; in the spatial domain, the general model
(4) results in unbounded population densities, which is not
realistic. The spatio-temporal extinction-survival outcomes are
denoted by ES'(x, t) and ES%(x, t). These outcomes are respectively
possible when the solutions of model (4) remain in a neighborhood
of a stationary pulse and a stationary front of model (7) for a long
period of time. The numerical simulations confirm the last two
outcomes when an OCD birth function with AE is considered.

Table 3

4. Numerical simulations

Using a finite difference method and Matlab 2014a, the
general model (4) and the reduced model (7) were explored for
different sets of parameter values, initial conditions and the
specific birth functions. We also used Matlab ODE 45 and the
toolbox “pplane8” to numerically verify the existence of periodic
stationary solutions, stationary pulses and fronts of the reduced
model (7).

4.1. Formation of stationary pulse and front

Fig. 2(a) and (c) represent the phase-planes of the system (9)
when birth function by (w) was considered (see Theorem 5 part (i)
and Theorem 6). The corresponding stationary pulse and front
solutions of the reduced model (7) are shown with the dashed lines
in panels (b) and (d), respectively. Moreover, the periodic solutions
(shown with solid lines) relate to the closed orbits in the phase-
planes. The periodic solutions represent periodic forms of survival
in the spatial domain, whereas the stationary pulse in panel (b) and
the stationary front in panel (d) represent spatially dependent ES
outcomes. Note that we did not impose any phase condition Doedel
and Friedman (1989), Friedman and Doedel (1991) and therefore
the stationary solutions may occur anywhere in the spatial domain.
Specifically, for any constant ¢, both ¢(x) and ¢(x +c) are the
solutions of the Eq. (8) satisfying the boundary conditions
@(+ c0) =0. Imposing a phase condition can be unrealistic because
it requires a template function that is practically unknown. Similarly,
thedashedlinein panel(d)represents a stationary front that may occur
anywhere in the spatial domain. The specific parameter values used to
generateFig.2aree =0.1,D,, = 3,p = 0.1,a = 0.4,d,,, = 0.0075 for panels
(a) and (b), and d,;, = 0.0085 for panels (c) and (d).

The numerical simulations suggest that the solution of the
general model (4) can be initially attracted by the stationary pulse
or front solutions of the reduced model (7). However, the actual
convergence to the stationary pulse or front doesn’t seem to occur.
As shown in panel (a) of Fig. 3, the solution of the general model (4)
first approaches to the stationary pulse of model (7), then it slowly
moves away and converges to the spatially homogenous equilib-
rium ws = 4.45 (see Table 2, row 4). Panel (b) of Fig. 2 represents
the approach to the stationary pulse (see the animation file
mmc4.gif available in the supplementary data). Also, the final
convergence to ws is shown in the animation mmc7.gif. This
behavior may resemble that of solutions around a saddle for a

Possible outcomes of the general model (4) and the required conditions. Classical outcomes are the same as those of spatially homogeneous single species model (6). Whereas

the new outcomes are only possible for the general model (4).

Function Classical outcomes New outcomes
S E S—S(x, T)
by (w) epld, (1, e29) epldn<1 epld,, > e?/
ba(w) epldme(1, q/(q—2)) epldm <1 epldm>q/(q—2)
bs(w) epldme(1, (g+2)/q) epldm <1 epldm>(q+2)/q
ES E ES — ES(x, T) ES(x, T) —~E
ba(w) ep/dm € (ae, 3/a) epldm < ae epldm>3/a epldm >3/a, T large
bs(w) epldn>a epldm<a
bs (W) epldn >4a epldm <4a
ES'(x, t) ES'(x, t)—SorE
ba(w) epld, > ae epld, > ae, t large
bs (W) epldn >4a ep/dm >4a, t large
ES%(x, t)
ba(w) epldyn~2.94a

Notes. The outcomes are classified into S, E, ES: space and delay independent Survival, Extinction, Extinction-Survival, respectively; S(x, T): space and delay dependent survival; ES(x,
7): space and delay dependent Extinction-Survival; ES'(x, t): space and time dependent Extinction- Survival with survival only in a narrow region of the spatial domain; and ES?(x, t):
space and time dependent Extinction-Survival with survival in the entire left or right half of the spatial domain. With the birth function bs(w) extinction occurs only when initial
population density is less than w,. Otherwise, the population density reaches infinity, which is not biologically realistic.
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Fig. 2. The phase-plane and the stationary solutions of the reduced model (7). (a) The homoclinic orbit and the equilibrium solutions of Eq. (8); (b) the stationary pulse (shown
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Eq. (8); (d) the stationary front (shown with dashed line) corresponding to the heteroclinic orbit. We considered b4 (w) and the parameter values € = 0.1,D,,=3,p = 0.1,a =04,

dp, =0.0075 for panels (a and b) and d,,, = 0.0085 for panels (c and d).

system of ordinary differential equations. Particularly, the solution
w(x, t) of the initial value problem first approaches to the stationary
pulse and then it moves away and follows the stable manifold of ws.
Note that the initial history function is a determining factor in
the convergence of w(x,t) to the trivial equilibrium or ws;. Here
we considered w(x,t) = w; — yg + 0.2exp(—0.001(x — x0)?), with
te[-1,0,wy =1.22,y,=0.04 and xo=222, where w, is the
unstable equilibrium of the general model. The value of xq
corresponds to the peak of the stationary wave in panel (b). Hence,
instead of the phase condition Doedel and Friedman (1989),
Friedman and Doedel (1991), the initial population densities in
the spatial domain can be employed to determine the peak and the
actual location of the stationary solution in the spatial domain. By
changing the value of xo, the solution w(x, t) is initially attracted by
the same stationary pulse that is shifted to the left or right.
Furthermore, increasing the value of yo will result in convergence to
the trivial equilibrium. This corresponds to ESY(x, t) —E in
Table 3. Whereas decreasing the value of yg results in convergence
to ws =4.45, which represents ES'(x, t) — S in Table 3. This
highlights the dependance of the model outcomes to the initial
history function. Panels (c)and (d) of Fig. 3 illustrate that the solution
w(x,t) of the general model (4) remain in a neighborhood of the
stationary front ¢(x) of the reduced model (7) for a long period of
time. This corresponds to ES?(x, t) in Table 3. The initial history
function is w(x,t) =wy —y,+0.2/(1 + exp(—0.043(x — x¢))) for
te[-71,0,yo =0.1,w, = 1.63 and xp=210. Again, changing xo
value will shift the stationary front and changing the yq value will
result in convergence to the equilibrium w; =0 or ws = 3.63.
Animation mmc3.gif in the supplementary data shows that the
solution of model (4) is attracted by the stationary front. For Fig. 3 we

considered t =1 and D; = 1. All other parameter values are the same
as those used for generating Fig. 2.

4.2. Delay-induced spatial patterns

Fig. 4 represents the destabilizing effects of delay t for b(w) =
bi(w),dn = .05, =02, p=5,a=1,q=1 and the initial history
function w(t,x) =1 + cos(x/10), for t[— 7, 0]. Namely, in the
absence of diffusion (i.e., Dy, D;=0), panel (a) shows that the
oscillatory and periodic solutions bifurcate from the positive
equilibrium w, due to increases in t (see the animation mmc5.gif).
When the diffusion of mature and immature populations are
included (i.e., when Dy, D,,, > 0), the spatial patterns are substan-
tially changed as tis increased. As shown in panels (b)-(d) of Fig. 4,
the changes in the spatial patterns can be traced back to the
bifurcating solutions presented in panel (a). Hence the survival of a
single species population (that is established at a positive stable
equilibrium) changes to a survival with fluctuating values of the
population density in the spatial domain (see S — S(x, T) in
Table 3). The transitions of spatial patterns from (b) to (d) are
shown in movie clip mmc1.gif. Considering part (iii) of Theorem 3,
similar results were obtained using different parameter values,
initial history functions and birth functions b; (w) — b3(w). Hence,
delay dependence of the positive equilibrium can play a crucial
role in the spatial patterns of the general and reduced models.

As mentioned before, the reduced model (7) represents
dynamics of a single species whose immature population is
immobile (i.e., D;=0). To numerically observe the impacts of
immature population dispersal, we may compare the solutions
wr(x,t) and wg(x,t) corresponding to the reduced model (7) and
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Fig. 3. The solutions of the general model (4) can approach to the stationary solutions of the reduced model (7). (a) The solution w(x, t) initially approaches to the stationary
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and the other parameter values are the same as those used to generate Fig. 2.

The initial history functions related to panels (a) and (c) are w(x,t) =

Wy — 0.04 + 0.2exp(—0.001(x — 222)?) and w(x, t) = wy — 0.1+ 0.2/(1 + exp(—0.043(x — 210))), with t € [— 7, 0], respectively.

the general model (4), respectively. Let R(x, t) be the relative
difference between the spatial patterns generated by w;(x,t) and
Wg(x, t) defined by

_wg(x,t) — wr(x, )]
R(x,t) = ng‘ (20)

Then R(x, t) measures the influence of immature population
dispersal on the spatio-temporal patterns. Namely, panels (e) and
(f) of Fig. 4 represent the relative differences between the spatial
patterns generated with the reduced and the general models. It can
be seen that the magnitude of R(x, t) drops as t increases.
Nevertheless the relative differences further spread in the spatial
domain, when 7 is increased.

Although the spatio-temporal patterns are greatly influenced
by the choice of the initial history function, we numerically
observed that the impact of the initial function on the spatial
patterns vanishes over the time. Whereas the oscillations due to
large values of delay (e.g., T=50) persist. This may suggest an
approximate solution of the form w(x, t) = ¥(x)u.(t), where u(t) is
the solution of the model (4) with D;=0, D;;,;=0 and ¥(x) is a
continuous function that converges to a positive constant as
t—oo.

We also explored the impact of mature population dispersal on
the spatio-temporal patterns. By increasing the value of D,,,, we
noticed that the influence of the initial condition on the spatial
patterns disappears in a shorter period of time. However,
regardless of D,, values, the oscillation due to the delay-induced
bifurcating solutions persists.

4.3. Formation of traveling wavefront

Fig. 5(a) represents a numerical verification of Theorem 4 when
the birth function bs(w) is used. Under the conditions of
Theorem 4, the extinction of single species is independent of t
and the initial population density. The specific parameter values
are d,=033,t=10,€=0.1,p=4,q=1 and k.=5 (and D,, = 0.5,
D;=0.1 for the inner panel). Fig. 5 (b)-(d) illustrates the ES(x,
T) — E scenario in Table 3, where the survival region in the spatial
domain is eventually vanished as t increases. Here we considered
b(w) = bs(w),w(0,x) = w, + 0.1cos(x/10), p=4,a=1,€ =
0.1,dpn = 0.05,D,, = 0.5 and D;=1/t. By part (iii) of Theorem 3,
when €b'(w3) + dim <0, the stability of the equilibrium ws is lost
when 7 is increased. Using the above values we get that w; = 0 is
stable and delay independent, w, = 0.14 is unstable and ws; =
3.2617 is stable but delay dependent. By increasing t the triangular
region of survival (see panel (c¢) of Fig. 5) shrinks and ultimately
disappears. This is due to the loss of the stability of ws and the
change of the bistable to the monostable case. Therefore, the single
species goes extinct when t is increased. The movie clip mmc2.gif
representing the transition from (b) to (d) is provided in the
supplementary data. Despite the case b(w) = by (w), here the initial
history function and the maturation time delay may determine the
fate of the single species population. It can be numerically shown
that the single species will survive if w(t,x)>w, for all
x€R,te[-7,0] and t small, whereas it goes extinct when the last
inequality is reversed. This coincides with the classical ES outcome
(see the second column of Table 3). Moreover, Fig. 5 (c) represents
the formation of the traveling wavefronts in the spatial domain.
Previous studies have established the existence of the traveling
wave solutions for the bistable case (see Gourley et al. (2004) and
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the references therein). However the formation of the traveling
wavefronts has been less examined. The file mmc6.gif is the
animation of panel (c), which illustrates the formation of the
traveling wavefronts of model (4) in the spatial domain. Note that a
monotonic traveling wavefront of the general model may become
oscillatory when the diffusion ratio D;/D,, is greater than a critical
value d. and the slope of the birth function at the nontrivial
equilibrium is negative (see proposition 2 and Section 4 of Bani-
Yaghoub and Amundsen (2014)).

5. Discussion

The present work was an attempt to investigate the inter-
relationships between dispersal D;, D, reproduction b(w), and
maturation 7 according to the outcomes of the general model
(4). We showed that the single species dynamics are greatly
influenced by the interplay between maturation and reproduction
as opposed to dispersal. Theorem 3 shows that the impact of the
maturation time delay T on the population dynamics is highly
dependent on the slope of the birth function b(w) at the positive
equilibrium w;. Particularly, with a CD birth function, the classical

S outcome and the spatial patterns remain delay independent.
However, as shown in Fig. 4(b)-(d), an OCD birth function may
result in space and delay dependent S. With the AE and OCD,
Fig. 5(b)-(d) shows that the increases in the delay may change the
ES outcome defined by the traveling wavefronts in panel (c) to E
outcome in panel (d).

The destabilizing impacts of delay have been previously shown
for spatially homogeneous models Gopalsamy (1992), Gurney et al.
(1980), Kuang (1993). The stability conditions of Theorem 3 are
similar to those of the Theorem 2, page 70 of Kuang (1993) and
Section 2.3 of Gopalsamy (1992). Here we showed that the impacts
of maturation time delay and the birth function remain present for
models that include delay, diffusion and nonlocality. The numeri-
cal simulations indicate that different values of the mature
diffusion rate D,, result in qualitatively different spatial patterns.
However, the changes in D, can neither overcome the oscillations
caused by the maturation time delay = nor alter the E, S or ES
outcome. Hence the impact of D,, on the spatial patterns is less
dominant, as opposed to the impacts of t and b(w).

Depending on the initial population densities of the single
species in the spatial domain, the spatially dependent ES outcome
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may gradually change to the classical E (Fig. 5 (¢),(d)) or S outcome.
Particularly, as shown in Fig. 3 (a), first the survival occurs only in a
narrow region of the spatial domain and thereafter, the survival in
the narrow region will extend to the survival in the entire spatial
domain. By Theorem 6 a CD birth function with AE may give rise to
a stationary wavefront, which represents a different quality of
spatially dependent ES . Namely, the survival occurs in the entire
left-half or right-half of the spatial domain. This is shown in panels
(c) and (d) of Fig. 3, where the spatially inhomogeneous initial
population densities above and below the unstable equilibrium w,
lead to formation of the stationary wavefront.

Theorems 5 and 6 are limited to specific birth functions.
However, they establish conditions for existence of stationary
pulse and front solutions of the reduced model (7). The existence
and formation of the stationary solutions may explain certain
ecological mechanisms as follows. Formation of a stationary pulse
in the spatial domain may correspond to the directional movement
of individuals that are initially scattered in the spatial domain and
they gradually form a breeding area (Yadav (2006), chapter 6).

Table 3 is a collection of the possible model outcomes when the
specific birth functions are used. These birth functions cover a wide
range of ecological concepts indicating the widespread applicabil-
ity of the model analysis provided in this study. Note that the ratio
ep/d,, is originated from the ratio €b’(0)/d,,, where b'(0) may
represent the rate of colonization at low population densities.
Hence, the fate of a single species population can be determined at
the beginning of the colonization by the ratio €b’(0)/d,, and the
initial population densities in the spatial domain. For instance, as
shown in the fourth column of Table 3, space and delay dependent
survival is predicted if this ratio exceeds certain threshold values.

In conclusion, the present study lays the foundations for a
deeper understanding of single species dynamics through analysis
of a nonlocal delay RD model. The new and classical model

outcomes may enable the researchers to trace back the main
causes of the spatio-temporal density fluctuations according to the
changes in dispersal, maturation and reproduction.
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Appendix A. Details on local stability analysis

Proof of Theorem 3,
Part (i)
When t=0 the characteristic Eq. (17) is reduced to

A= eb’(wj)e*""<2 —dm — Dmk?. Since |b'(w;)| <dm/€, A <0 for all
keRand @ > 0.Hence w; is asymptotically stable. Let T > 0. Assume
that the characteristic Eq. (17) has a root A = u +iv where u > 0 for
some 7 > 0. Substituting A = u + ivinto (17) and equating the real part
and the imaginary part to zero we get that

Dik? + U+ d — €b'(wj)e~ @+ cos(tv) = 0, (A1)

v+ eb' (wj)e @ “Dsin(zy) = 0. (A2)

Moving the terms with sine and cosine to the right-hand side,
squaring them and adding them together, we obtain

(Dmk? 1+ d)” + 12 = €2b (wj)e- 2@k +u0), (A3)
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Since 7, o, u > 0 we get that

(Duk® + U+ dm)’ +17 < €D w)). (A4)
Expanding the first term in (A.4) we have

2Dimk*dm + 2DkPu + D2 K + u? + 2udy, + 17
<eb*(w)) - &, (A5)

Since u > 0, the left-hand side of (A.5) is positive whereas the
right-hand side of (A.5) is negative due to €|b’'(w;)| < dm. This is a
contradiction.[]

Part (ii)

When 7 =0, using the characteristic Eq. (17) we get that w; is
unstable for some k. When t > 0, define

hj(h) = A + dim + Dk® — b (wj)e~(@"+72), (A6)

where hj(A)=0 represents the characteristic Eq. (17). Since
ebj(w;) — di, >0, we have h;(0) < 0 for some k. Moreover hj(1) is
a continuous function of A and lim hj(A) =00 as A— oo. By the
intermediate value theorem h; has a real positive root and
therefore w; is unstable.

Part (iii)

Similar to Faria et al. (2006) we show that there is a pair of pure
imaginary eigenvalues corresponding to w; when 7 = 7. Let A = iw,

weRand k=0. From (17) we get that
iw = —dp + €b'(wj)(cos(wT) — isin(wT)), (A7)

where eb'(w;) is the derivative of b(w) evaluated at w;. Separating
(A.7) into imaginary and real parts we have

{ dn = €b'(wj)cos(wr), (A.8)

® = eb(w;)sin(wr).

Squaring these two equations and adding them together result in,

? = eb?(wj) - &2, (A.9)
By choosing w > 0, we get that
o = \Jeb*(w;)) —dz. (A.10)

Substituting (A.10) into the first equation of (A.8) and solving for ,
the specified form of 7 is obtained. Clearly, if eb’'(w;) + dm < 0, then for
T = 7, the characteristic Eq. (17) has a pure imaginary root A = iw and
therefore w; cannot be asymptotically stable.

Our next step is to show that w; loses its stability when 7 exceeds
7. Considering A as a function of 7, we are only required to show that
the real part of derivation of A at iw is positive (i.e., as T is increased
from 7, A = iw falls into the right half of the complex plane). Taking the
derivative of the characteristic Eq. (17) and given that € is a function of
T we have
M +eb(wpe ™ (A + A —di(7)) =0, (A.11)

where A’ denotes the derivative of A with respect to 7. FromEq. (17)
we have eb’(wj)e~™ = A + dp, then (A.11) is rewritten

i (At dm)(di(T) - A)
A= 1+ Tk +dm)) (A12)
By evaluating A’ at iw we have
N (iw) = (iw + dm)(d;(T) — iw). (A13)

1+ 7(iw+dp))

Multiplying the numerator and denominator of (A.13) by
1+ ©dp — iTw, the real part of A'(iw) is given by

_(di(T)(T(dZ, + W) + dm) + W) .

Re)'(iw) = (1 + 24 + (W) (A.14)

Since ReA’(iw) > 0, it implies that there is an eigenvalue with
positive real part as t increases from 7. This completes the proof.[]

Appendix B. Details on global analysis

Proof of Theorem 1.

Using the Morse Lemma Verhulst (1996) page 19, the phase-plane
Eq. (13)is obtained. Considering that ¢ = (d¢/dx) and y > 0, by letting
k = 2H(¢;, 0) + (c?[y), it can be seen that the approximate solution (14)
satisfies equation (13).0J

Proof of Theorem 2.

Let p(¢, @) be a real valued function with continuous first order
partial derivatives. Define the function G : R?> — R?,

66.0) = 5 (r%2) + 5 (P52)

Denote pg4 and p,, as partial derivatives of p with respect to ¢ and
@, then using the right-hand sides of both equations in (9), G(¢, ¢) is
written as,

(B.1)

G 0) = pyp + pj—ﬁ;’+§mpw<dm¢ —eb(¢)(x))

1 ( do edb((p(x))).

0.\ dp~dg

D, (B.2)

LetX = Z—g and apply the chain rule for the last termin (B.2), we get
that,

G- 9) = Py + X(p+ ) + Ly (A — €D (B(0)). (B.3)
Let (¢, ¢) = p(dme — €b(¢)) . Using (9) we can see that
x . dm¢—€b@®) _ p
Dm(/) Dm¢72 '
Hence expression (B.3) takes the form
2
G(9.9) = 247 (dn — eb' (@) + 258 5+ @ (dn — ebl(9) >0 (B4)

Using Dulac’s criterion Verhulst (1996), the proof is complete.[]

Proof of Theorem 4

By Theorem 3 part (i), the trivial solution w = 0 of (4) is locally
asymptotically stable when b’(0) < d,/€.

When Dy, =0, D; =0 (and therefore « = 0) Eq. (4) is reduced to

dw(t)
Sdt

From 0<b(w(t)) <b'(O)w(t) for all t>-7, we get that
W (t) < —dmw(t) + €b’ (0)w(t — 7). Since the delay term has a positive
coefficient, by a comparison argument Smith (1995) it is enough to
show that solutions of

= —dpw(t) + eb(w(t — 1)). (B.5)

W (t) = —dmw(t) + eb' (O)w(t — 1) (B.6)

approach zero. Since we have b'(0) < d,/€, in equation (B.6) the
term delay has a smaller coefficient than the term without the
delay. Hence, by Section 2 of Theorem 2.1 on page 70 of Kuang
(1993), all solutions w(t) of (B.6) converge to zero. This completes
the proof.[]
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Proof of Theorem 5

Part (i)

Let b(¢) = ba(¢) . The equilibrium ¢, exists under the condition
% > ae. the phase path corresponding to the Eq. (9) is given by

P(P) = +V2(s4 — Va(9)), (B.7)

where
V@) = o (~dn [ @+ ep [ @ewvap).

T

Let s, = — (2ep/a®Dy,) then ¢(¢;) = 0, where ¢; = 0. Note that ¢,
and ¢ are saddles, while ¢, is a center. Hence |@(¢)| has minimum
values at ¢; and ¢3 and has a maximum value at ¢,. It can be shown
that s; — V4(¢) increases for 0 < ¢ < ¢, and it decreases for
@2 < ¢ < 3. Since Vy(¢h3) = 0, there must be a point ¢" € (¢, P3),
such that s, — V4(¢") = 0. Hence, by the continuity and the symmetry
of (B.7), the homoclinic orbit is defined by the Eq. (B.7) for ¢ € [0, ¢ ] .

Part (ii)

Let b(¢) = bs(¢) . The equilibrium ¢, exists under the condition
% > a. Similar to the previous proof,

P(P) = £V2(s5 — Vs(9)), (B.9)

where ss5 is a constant and Vs is obtained as follows,

2
Vs(¢) D]m(dm/¢d¢+ep/1 fa¢d¢>

! ( uyos + (a¢)(a¢ 2)+21n|1+a¢\)> (B.10)

" Dn
Let s5 =0, then (¢, (p(¢1)) =(0, 0). Since ¢, and ¢, are the only
extrema of ¢(¢) and ¢(¢) is symmetric with respect to the ¢ axis, the
same argument is applied here and there exists a homoclinic orbit
connecting ¢ to itself.
The proof of part (iii) is similar to that of part (i) and is omitted.[]
Proof of Theorem 6
When by(¢) is considered by choosing s4 = i;" we have
@(¢1)) = 0(see proof of Theorem 5 part (i)). We only need to show that
9($3)=0. Let

ep aek
0 _of (B.11)
for k > 1; then
¢y — & (B.12)
3= .
Substituting (B.11) and (B.12) into 1 (p(¢3))* we get that,

dm
4 — Va(s) = Dy

o 2¢p K K+ 2k +2 ok

T d3dy, toa 2a? * adm ad a? ’
dm Ze" k2 2

which has the root r=a1.451. Thus,
s4 — V4(¢3) = 0, which gives rise to ¢(¢s3) =
connected to ¢s, when $£ = <a.

for ¢;=L we have
0. It implies that ¢, is

When bg is considered we have,

P(P) = £V2(ss — Vs(9)),

where Vg(¢) is obtained as follows,
_ 1 _¢%dg
Vs(d) =5 ( dmf¢d¢+ep/(1 +a¢)2>7

« (7qub2 +<F (1 +a¢—ﬁﬁ—21n\l +a¢|)).

Let 55 =0, then (¢, ¢(¢1)) = (0, 0). Then we are required to have

@(hs) =
Notlng that 4)3

(B.14)

1 there exists k > 1 such that ¢; =X Then we

have ¢ d (“k Slmllar to the procedure above we get that
dm
6 — Ve(g3) = D,
1+k— L—21r1(l +k)
1+k
d 2 2
= Do (3k +2k—2(1 +k)2In(1 + 1<)),

(B.15)

which is positive for all k > 1. Hence, there is no path connecting ¢,
to ¢3|:\

Appendix C. Supplementary Data

Supplementary data associated with this article can be found, in the
online version, at http://dx.doi.org/10.1016/j.ecocom.2014.10.007.
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