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By using the foundational solutions of the linear variational equation of the unperturbed system along the homoclinic orbit as
the local current coordinates system of the system in the small neighborhood of the homoclinic orbit, we discuss the bifurcation
problems of nondegenerated homoclinic loops. Under the nonresonant condition, existence, uniqueness, and incoexistence of 1-
homoclinic loop and 1-periodic orbit, the inexistence of k-homoclinic loop and k-periodic orbit is obtained. Under the resonant
condition, we study the existence of I-homoclinic loop, 1-periodic orbit, 2-fold 1-periodic orbit, and two 1-periodic orbits; the
coexistence of I-homoclinic loop and 1-periodic orbit. Moreover, we give the corresponding existence fields and bifurcation surfaces.
Atlast, we study the stability of the homoclinic loop for the two cases of non-resonant and resonant, and we obtain the corresponding

criterions.

1. Introduction

With the rapid development of nonlinear science, in the
studies of many fields of research and application of medicine,
life sciences and many other disciplines, there are a lot of
variety high-dimensional nonlinear dynamical systems with
complex dynamic behaviors. Homoclinic and heteroclinic
orbits and the corresponding bifurcation phenomenons are
the most important sources of complex dynamic behaviors,
which occupy a very important position in the research of
high-dimensional nonlinear systems. We know that in the
study of high-dimensional dynamical systems of infectious
diseases and population ecology we tend to ignore the stabil-
ity switches and chaos when considered much more the non-
linear incidence rate, population momentum, strong nonlin-
ear incidence rate, and so forth. The existence of transversal
homoclinic orbits implies that chaos phenomenon occur;
therefore, it is of very important significance to study the
cross-sectional of homoclinic orbits and the preservation of
homoclinic orbits for the system in small perturbation.

In addition, in the study of infectious diseases and popu-
lation ecology systems, we sometimes require the existence
of periodic orbits. And, homoclinic and heteroclinic orbits

bifurcate to periodic orbits in a small perturbation means that
we can get the required periodic solution only by adding a
small perturbation when using the similar system which
exists homoclinic or heteroclinic orbits to represent the natu-
ral system. This also explains the importance of homoclinic
and heteroclinic orbits bifurcating periodic orbits in real-
world applications.

Therefore, by using the research methods and theoretical
results of qualitative and bifurcation problems of high-
dimensional systems, especially the results of homoclinic and
heteroclinic orbits and their bifurcations for the systems, to
study the high-dimensional infectious disease dynamics and
population ecology systems to reveal the complex dynamical
behavior of the nonlinear dynamical systems and the corre-
sponding reality systems is essential.

About the study of bifurcation problems of homo-
clinic and heteroclinic loops for two-dimensional systems, a
large number of papers were obtained and achieved many
good results (for some results see [1-6]); but for higher-
dimensional nonlinear systems, due to the complexity, the
results we see today are not abundant. Chow S. N., Deng B,
and Fiedler B. discussed the bifurcation of non-degenerated
homoclinic loop [7], but the research method is abstract,



and the results are focused on the theory. Some subsequent
studies are mostly based on the traditional Poincaré map
construction method. Zhu [8] discussed the non-degenerated
bifurcation problems of homoclinic loop of the system z =
f(z, &) + €g(z, u, €). Compared with [7], paper [8] described
the bifurcation surface and bifurcation phenomenon by using
the inherent eigenvalue, so that the results possess good
operability.

In this paper, the bifurcation and stability problems of
non-degenerated homoclinic loops under non-resonant and
resonant conditions for high dimensional system z = f(z) +
g(z, ) are considered. The method to establish the local
coordinates system in the tubular neighborhood of homo-
clinic loop used in [8] is simplified here. In [8], the author
used the generalized Floquet method to establish local coor-
dinate systems and Poincaré map. Here, we use the foun-
dational solutions of the linear variational equation of the
unperturbed system along the homoclinic orbit as the local
coordinates system of the perturbed system in the small
neighborhood of the homoclinic orbit. The Poincaré Maps
and bifurcation equations obtained by this method are more
simple and convenient for analysis than [8]. Besides, this
method does not only have important significance in theory,
but it can also be operated well in applications.

2. Hypotheses

Suppose the following C" system:
z=f(2), o)
where r > 4, z € R™"" satisfies the following hypotheses.

(HI) (Hyperbolicity) z = 0 is a hyperbolic equilibrium of
system (1), the stable manifold W, and the instable
manifold W' of z = 0 are m-dimensional and n-
dimensional, respectively. Moreover, Df (0) has sim-
ple eigenvalues A,, —p;, such that, any remaining
eigenvalue o of Df(0) satisfies either Reo < —p, <
-p; < 0orReo > A, > A; > 0, for some positive
numbers A, and p,.

(H2) (Nondegeneration) System (1) has a homoclinic loop
I'={z=7r():t € Rr(too) = 0}, forany P € T,
codim (TpWp + TpWp) = 1.

(H3) (Strong inclination)

lim (T

t— +00 r

(t)WrS(t) + Tr(t)Wru(t)) = TyW; @ TyWg™,

(2)
Jim (T, Wi + TrgWity) = ToWs' @ ToWy',

where, W;* and W are the strong stable manifold
and the strong instable manifold of z = 0, respectively,
T, W, is the generalized eigenspace corresponding to
those eigenvalues with smaller real part than —p,, and
T,W," is the generalized eigenspace corresponding
to those eigenvalues with larger real part than A,
Let e* = lim,_, ;7 (t)/I#(t)], e € T,W, and e” €
T,W, be unit eigenvectors corresponding to A, and
—py> respectively. span(ToW,",e") = TyW,' and
span(T,Wy*,e") = TyW,.
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Now, we consider the bifurcation problems of the follow-
ing C" perturbation system:

t=f@+g(zpn), (3)

where y € R,1>2,0< |yl < 1, and g(0, y) = g(z,0) = 0.

3. Local Coordinates

Suppose that the neighborhood U of z = 0 is small enough
and (H1)~(H3) are established, then, for || is small enough,
we can introduce a C" change such that system (3) has the
following form in U:

x=[A () +--]x+hot,

y=[-p (@) +---]y+hot, W
=By (u)+--]u+hot,

v=[-B,(u) +---]v+hot,

where A,(0) = A, p;(0) = p;, Reo(B(0)) > A,
Reo(-B,(0)) < —pp, z = (x, y,u*,v*)*, x € R', y € R,
u € R"', v € R™, and * means transposition. Moreover, in
U, we suppose that the instable manifold, the stable manifold,
the strong instable manifold, the strong stable manifold and
the local homoclinic orbits have the following forms, respec-
tively.

Wie ={y =0,v=0},
Wi = {x =0,u =0},
W = fe = x (0 y =0,y =0},
Wi ={x=0u=0y=ym},
TNWe.={y=0v=0u=u(x},

rnw?

loc

={x=0u=0v=v(y)},

where, x(0) = x(0) = 0, ¥(0) = y(0) = 0, u(0) = #(0) = 0,
(0) = #(0) = 0.

Denote r(t) = (r*(t), 7 (@), ()", (r'(#))*)". Taking a
time transformation if necessary, we may assume
r(-T) = (8,0,68;,0")", r(T) = (0,6,0%, 8;)", where § is
small enough such that {(x, y,u,v) : x|, |y, lul, |v] < 26} c
U, 18,1 = O(8°), 18,] = 0(6“), @ = min{Re o(B,(1))/p, (1),
Re (B, (1))/A, (W)} > 1.

Consider the linear system

z=(Df (r 1)z (6)



Computational and Mathematical Methods in Medicine

Similar to [9-11], system (6) has a fundamental solution
matrix Z(t) = (z,(t), z,(t), z;(t), z,(t)), satisfying

z, () € (Tr(t)Ws)C n (Tr(t)Wu)C’

F (t) s "
z, (t) = —m € (T,xyW*) n (T, W"),

z3(t) = (23 (1),....25 (1) € (T,yW*) N (T W) )
= r(t)Wuu’
2, (1) = (2, (1) 5.2 (1) € (TW) N (T, W)
=T,y W™,
2, () = (1,0,0",wy,)",
z,(T) = (0,1,0%,wj,)",
z;(T) = (w;‘l,w;,w;,wi)*,

z, (T) = (0,0,0%,1)",
. (8)

2y (=T) = (wy, wyp, wy5,0%)7,
2, (-T) = (wy, 0,w5;,0%)",
25 (-T) = (0,0,1,0%)",
2, (-T) = (wyy, w,, Wy wy,)"

where w,; < 0, wy, #0, detws; #0, detw,, #0, and for §
small enough, [w,w},| < 1,i#2; [wyw,/| < 1L,i = 3,4
|w3iw;31| < 1,i#3; |w4iw;41| < 1,i+4.

Thus, we may select (z,(t), z,(t), z5(t), z,(t)) as a local
coordinate system along I'.

Denote O() = (¢, (t), $,(t), 65(£), 6,(£) = (Z™(£))". So,
®(t) is a fundamental solution matrix of the adjoint system
¢ = —(Df(r(1)) " of (6). And, ¢, (t) € (T, W)'N(T, ) W*)°
is bounded and tends to zero exponentially ast — +oo [8,
9,12,13].

Denote w;, = Alw,,|,

wy, >0
12 (9)

wy, < 0.

We say that I' is nontwisted as A = 1, and twisted as A =
—1. In this paper, we only consider the nontwisted case.

4. Poincaré Maps and Bifurcation Equations

* %\ * 1 n—1-y*
Denote N = (n,,0,n3,n;)",n3 = (n5,...,1; ), ny

(g, ...,nl D h(t) = r(t) + ZON = r(t) + z,(t)n, +
z3 (g + z4(Ony. Let Sy = {z = W(T) : |x|, ||, lul, |v| < 28},
S, ={z = h(-T) : |x|,|yl, lul, |v] < 28} be the cross sections
of'att = Tandt = —T, respectively, where, § is small enough
such that S, S; ¢ U Figure 1.

Now, we set up Poincaré map F = F, o F, : §, — S,
where, the map F : S, — S, is definited by the approximate

FIGURE 1

solution of (3) in the small neighborhood U of z = 0
(similarly, we can set up the map by the flow of the linear
system of (4) in the small neighborhood U of z = 0), F, :
S, — S, is set up by the solution manifold of (3) in the tubular
neighborhood of T.

4.1. The Relationship between the Two Kinds of Coordinates.
Denote g,; € Sp, gyj41 € 1y j = 0, 1,2, Fy(qa)) = Gajias
and Fy(q,j,1) = 4sj.>- Now, we can set up the relationship
between the two kinds coordinates (x;, y;, u;", v )" and (1;,, 0,
ns.ny)  of g, i=0,1,2,.... Let

G =1 (D) +Z(T) Ny, @y =7 (-T) + Z(-T) Ny

(10)

* * * *
where N,; = ("2j,1>0r”zj,3’”2j,4) s Npj = (”2j+1,1>0’ M)jv1,30
)5 j=0,1,2
”2J+1,4) » ] =0 s
Using the expressions of Z YT, Z7Y(-T), and by simple
calculation, we have y,; = 8, x,,; = §, and

_ -1
Myj1 = Xoj — W3 Ws3 Uy,

-1
Myj3 = Wizl

(11)
-1
Myja = ~WiyXyj + (Wigws; + wyws, — wsy) Wi, Uyj
+v,; -6,
- -1
Mjr1,1 = Wip \V2ji1 — WplWyy Va1 )
— -5 -1 -1
Myjr13 = Upjpr = Oy T (W1 WosWy — Wy3 ) Wiy Vo4
12)
-1
T aw Vo
o
Myji1a = WagVajrrs
h _ -1 -1 -1
where a = — w3 + W) 3w, Wy — Wywy; [~ wy; +wy Wy, Wy, ).

4.2. Set Up F,. Substitute z = h(t) into (3), and use 7(t) =
f(r(®), Z(t) = Df (r(t)) Z(t), we have

Z(t) (7, 0,75,7;)" = g, (r (t),0) p+hoot.  (13)



Multiplying both sides by @ (¢), and using ©@* (£) Z(¢) = I,
we have (12,,0,75,71;)" = ®*(t)g,(r(t),0)u + h.ot., that is,

=¢; () g, (r#),0)pu+hot, i=134 (14

Thus, from the flow of (14), we define the map F, : S, —
So» N(=T) — N(T') which has the following form

n (T)=m; (-T)+ M;u+hot, i=1,3,4, (15)

where M; = j::: ¢ (1) g, (r(t),0)dt, i = 1,3,4, is said to the
Melnikov vectors [8, 9, 14, 15].

4.3. Set Up F,,. Now, we consider themap F, : S, — S;,q, —
q; defined by the orbit of (4). For convenience, we assume
that p; > A,. Obviously, for ¢ small enough, Re o(B,()) >
Po > Ay ().

Let 7 be the flying time from g, to g, and s = e " ¥* be
called Silnikov time. By (4), in U, we get

t

x = e)“(”)(t_T_T)x1 + J (h.o.t.) MW gg,

T+t

=P, r (hoo.t) e P g
! (16)

t

u=BWET, J (h.o.t.) B @9 gg,

T+t

t
y = e B,y J (ho.t)e >W9gg,
T

Neglecting the higher order terms, the Poincaré map F; :
qo — g from §; to S; defined by (16) as follows:

Xy =58,y =shEMWg

17)

g = SPOMEy, < B/

Vi Yos

(s,uy,v,) is called Silnikov coordinate.

4.4. F and Bifurcation Equation. Let F,(q,) = ¢,, by (15) we
have

m;=ny;+M;u+hot,

; i=1,34. (18)

Substituting (11), (12), and (17) into (18), and neglecting
the higher order terms, the Poincaré map F = F, o F; : g, €

So P g, € S, is given by

nyy = wiy 8sA @M LMyt hoot,

-1 -1 (/A (1)
My =u; =0, + (w11w23w21 - w13) wy, OsPHTH
(19)
+ Mzp +hot,
Ny, = wy, WM E L M+ hot.,
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So, from the above and (11), we have the successor
function G(s,vy,u;) = (G,G;,Gy) = Flq) - 90 =
(131,015 3,15 ,)" = (19,1, 0,155,115 ;)" as follows:

G =6 (wl_zlspl(”m‘(") —s)+ Myp+hot,

- -1 -1 /A1 ()
Gy=u -9, + (w11w23w21 - w13) wy, OsPHE

- ws_glsBl (M)//\l(ﬂ)ul + M,p +hot,

—lsBz(M)/M(#)

Gy= —vg+6, +twyds+wy, Vo + Myu +hot.

(20)

Thus, for s > 0, there is a one to one correspondence
between the 1-homoclinic loop and 1-periodic orbit of (3) and
the solution Q = (s, uy, v,) of the following equation:

(G1,G3,Gy) = 0. (1)
Equation (21) is called bifurcation equation.

5. Nonresonant Bifurcations

(H4) (Nonresonant condition) A, < p,.

Obviously, for ¢ small enough, we may assume p; (1) >

A ().

Theorem1. Suppose that hypotheses (HI)~(H4) are valid, then
if |ul is small enough, the system (3) exists no more than one I-
homoclinic loop or one I-periodic orbit in the neighbourhood
of I. Moreover, the I-homoclinic loop and the I-periodic orbit
cannot coexist.

Proof. Consider the solution of (21). Let G =0 (G, G5,
G,)/0Q. From (20), we have G|Q=0,M=0 = diag(-6,1,-6) +
(gij), where elements of (g;;) are all zero except g;; =
w,40. Therefore, det G # 0. According to the implicit function
theorem, in the neighbourhood of (Q, i) = (0, 0), (21) exists
a unique solution

s=s(u), up = uy (), vy = v (1), (22)
which satisfies s(0) = 0, u;(0) = 0, v,(0) = 0.

If s = 0, then the solution (22) corresponds to a I-
homoclinicloop of the system (3), that is, the homoclinic loop
I is persistent.

If s > 0, then the solution (22) corresponds to a I-
periodic orbit of the system (3), that is, the homoclinic orbit
I bifurcates to a periodic orbit.

The proof is complete. 0

Theorem 2. If M, 0, then there exists a (I — 1)-dimensional

surface L ¢ R' in the small neighbourhood of u = 0, such
that when yu € L and |pu| < 1, the system (3) exists a unique
homoclinic loop near I. If M,y > 0, then the system (3) exists
a unique periodic orbit near I. If My < 0, then the system (3)
has no any homoclinic loop and periodic orbit near I'. L is called
bifurcation surface, its analytical expression is M, u+h.o.t. = 0.
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Proof. From (20), for s > 0 and || small enough, equations
G, = 0 and G, = 0 always have a unique solution u; =
u, (s, u), vy = vo(s, u). Substituting into G, = 0, we get

5 (wl_zlspl(”)/’ll(”) - s) + Mp+hot =0. (23)

If M, #0, then, according to the implicit function theo-
rem, in the neighbourhood of ¢ = 0, the equation M,y +
h.o.t. = 0 defines a unique (I - 1)-dimensional surface L ¢ R,
such that if g € L and |p| < 1, (23) has the solution s = 0, the
uniqueness can be obtained by the Theorem 1.

If M, > 0, then (23) has the small positive solution s =
8'M,u +hot.

If Myu < 0, then (23) has nonzero negative solution
s = 87'M,u + h.o.t.. At present, the system (3) has neither
homoclinic loop no periodic orbit near the neighbourhood
of .

The proof is complete. O

Now, we consider the nonexistence of k-homoclinic loop
and k-periodic orbit, where k > 1. Firstly, we consider the
case of k = 2.

We rewrite the time from g, and g, as 7, s, = e 1%,
Suppose Fy(q,) = q3» F1(q3) = q4 = 4> and let 7, be the time
from g, to gz, s, = e MW7,

Similar to the previous discussion, we can get its asso-
ciated successor function G* = (G},G;,Gi,Gf,Gg,Gi) as
follows:

G =9 (wlesfl(”)//\l(m - 52) +Mu+hot,

1 _ —1 -1 o P (/A ()
Gy =u; -6, + (w11w23w21 - w13) wy, 8y’ '

B wggsfl(y)/kl(u)% + M,p +hot,

—-1 By (/A (@)

1
Gy =-v,+68, +wds, +wys; Vo + Myu +hot,

Gl =9 (wl_zlsgl(”)//\l(m - sl) + M, u +ho.t,

2 _ -1 -1 o P/ (1)
Gy =u3 -6, + (w11w23w21 - wlS) w08

-1 By (u)/A(w)
Sy

- W;, u, + Mypu +hot,

—15232(/4)//\1(#

Gi ==V + 0, + w08 + wy, )vz + Myp +hot.

(24)

Denote Q, = (s;, Sy, Uy Vo> sy V), G- = B(GZ,G},G;,Gi,
Gg,G}l)/an, then 62|Q2:o,;4:o = diag(-§,-6,1,-1,1,-1) +
(9ij)nxn> where the elements of (g;;) are all zero except g,; =
w140, Ger = W140.

Hence, det G o, =0,u=0 # 0. According to the implicit func-
tion theorem, near (Q,, ) = (0, 0), the bifurcation equation

(G1.G1,G},G1.G3,G) = 0 (25)
has a unique solution
s1 =51 (1), uy =y (), vy =V (1)
(26)
=5 (1), uy = us (), v, =, (1),

which satisfies s;(0) = 0, ©;(0) = 0, v,(0) = 0, 5,(0) = 0, and
u5(0) = 0, v,(0) = 0.

If s, = s, = 0, then the homoclinic loop of the system (3)
which the solution (26) corresponds to is the 1-homoclinic
loop.

Because 1-periodic orbit obviously,corresponds to the
solution s; = s, > 0 of (26) then, by the uniqueness of
solution, the system (3) has no 2-periodic orbit.

Ifs; > 0,5, =0,0rs; =0,s, > 0,then G, =0and G; = 0
will get the contradiction.

And, so, for any k > 1, we have the following.

Theorem 3. Suppose that (H1)~(H4) are fulfilled, k > 1, then
the system (3) does not have any k-homoclinic loop and k-
periodic orbit for |u| sufficiently small.

6. Resonance Bifurcation

We say that the homoclinic loop is Resonance if A, = p;.
For convenience, we assume the resonant condition has the
following form.

(H5) (Resonant condition) A, = p; = A, A, (1) = A, py () =
A+a(p)A, where a(u) € RY, le(u)] < 1,and a(0) = 0.

At first, we discuss the bifurcations of 1-homoclinic loop
and 1-periodic orbit. Now, the bifurcation equation has the
following form:

G, =90 (wl_zls(““(”)) - s) + M;p+hot =0,

_ -1 -1 o (1+a(u)
Gy=u -6, + (w11w23w21 - w13) w;,0s

B, (1)/

- w;;s My + Mpu+hot =0,

—ISBZ(;A.)/A

Gy=-vy+6, +w0s+w,y, Vo + My +hot =0.

(27)

Similarly for s > 0, there is a one to one correspondence
between the 1-homoclinic loop and 1-periodic orbit of (3)
and the solution Q = (s,u;,v,) of the bifurcation equation
(27). It is Easy to see that, for the sufficiently small s > 0
and |p|, equations G; = 0, G, = 0 of (27) always have a
unique solution u; = u,(s, i), v, = v,(s, u). Substituting it
into G; = 0, we get

S — gy (5 _ 5‘1M1/4) +h.ot. (28)

Denote N(s) = s""®, V(s) = wy,(s — 6 M, u) + h.ot,
we have the following conclusion.

Lemma 4. Suppose (H1)~(H3) and (H5) are fulfilled, then, for
0 < sp, lul < 1, the necessary condition of N(s) and V (s) are
tangent at s, is that «(u)M,;pu > 0. Meanwhile, if A = 1 and
0 < sy < 1, N(s), and V(s) are tangent at s, if and only if
a(u)(1—wy,) >0, and

My = By (1) 29)

=8 () (1 + o ()~ (w,,)"*™ 4 hot.
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N(s): N(s)j N(s)? N(s):
v V) P
N » N N s s
LMy <B) M=) o) < Myp < By) M= By () Mip> By ()
alp) > 0,0 <wp, <1
M
1 21 O T M, My =0
P i
o M=o 5%,

a(p) < 0, wy, > 1

FIGURE 2

Proof. N(s) and V(s) are tangent at s = s, if and only if
N(sy) = V(sy), N(sg) = V(sp), that is,

S(l)+o<(}4) = w, (50 _ 5_1M1M) +h.o.t,, (30)
30

(1+a(u) Sg(m = Wy

Solving the above equations, we have s, = ((1 +
oc(y))/(x(//t))G_lMly + h.o.t.. Substituting it into (30), (29) is
fulfilled.

The proof is complete. O

Suppose X, is the surface defined by (29), Z,(s) is the
surface defined by (28), =, = X,(0). Besides, ifueZ, (28)is
turned to M, u = B,(p).

Theorem 5. Suppose (H1)~(H3) and (H5) are fulfilled, o(u) >
0,0 < wy, < L. If M, #0, then, in the neighborhood of yu = 0,
there exists two (I — 1)-dimensional surfaces £, and %,, such
that, for sufficiently small |u|, we have the following.

(i) The system (3) has a unique 2-fold 1-periodic orbit near

Tifandonly if u € ;.

(ii) The system (3) has no 1-homoclinic orbit and 1-periodic
orbit near T if and only if y satisfies M u > f,(4).

(iii) The system (3) has exactly two 1-periodic orbits near T
if and only if y satisfies 3,(p) < Myp < B (W)

(iv) The system (3) has exactly a 1-homoclinic orbit and a
1-periodic orbit near I if and only if y € %,.

(v) The system (3) has exactly a unique I-periodic orbit
near T if and only if u satisfies M, < B, (u).

Proof. Through taking a proper scale transformation, such as
s=| [/l|2, we can treat s as a small parameter in (28). According

to M, # 0 and the implicit equation theorem, near y = 0, (28)
can define a (I — 1)-dimensional surface Z,(s), such that if
p €%, = 2,(0), (28) has exactly two negative small solutions
s, =0ands, = (w,)""*"™ + hot. > 0.

If -1 « Mjpu < B,(u), then (28) has exactly a unique
negative small solution s; > 0.

If M,p = B,(u), that is y € X, then (28) has exactly two
negative small solutions s; =s, > 0.

If M u > B, (u), then (28) has no negative small solution.

If () < Myp < By(n), then (28) has exactly two
negative small solutions s; > 0 and s, > 0, moreover, s; #s,.

The proof is complete. O

Similarly, we can define the corresponding f3,(¢) and
B,(u), and the corresponding X, and X,, to obtain the
following theorem.

Theorem 6. Suppose (HI)~(H3) and (H5) are fulfilled, o(u) <
0, wy, > 1. If M, #0, then, in the neighborhood of u = 0, there
exists two (I — 1)-dimensional surfaces £, and %, such that for
sufficiently small |ul, the following conclusions hold.

(i) The system (3) has a unique 2-fold I-periodic orbit near

Tifand only if u € 2.

(ii) The system (3) has no 1-homoclinic loop and 1-periodic
orbit near T if and only if y satisfies Myu < [3;(u4).

(iii) The system (3) has exactly two 1-periodic orbits near T
if and only if u satisfies 3,(u) > Myp > B, (w).

(iv) The system (3) has exactly a unique 1-homoclinic loop
and 1-periodic orbit near I if and only if yu € %,.

(v) The system (3) has exactly a 1-periodic orbit near T if
and only if u satisfies M,y > f3,(u4).

¥, is called 2-fold 1-periodic orbit bifurcation surface, %,
is called 1-homoclinic loop bifurcation surface Figure 2.
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Now, we consider the nonexistence of k-homoclinic loop
and k-periodic orbit, where k > 1. We may assume thatk = 2.

We rewrite the time from g, and ql as 7,5, = e,
Suppose Fy(q,) = g3 Fi(q3) = q4 = 4o let T, be the
time from g, to g5, s, = e . Similar to the previous

discussion, we can get its associated successor function G* =
(G},G), G}, G:, G5, G3) as follows:

Gy =¢ (w1—21551+a( W _ 52) + M, +hot,

Gy = 851”“ W)

u -6, + (w11w23w21 w13) wy,

1(,“)

—w3352 us + Mypu +hot,

B, ()/A

1
G, =-v,+08, +w,0s, + w44 s, Vo + Myp +hot,

G% =4 (wl‘zlsglm(”)) - sl) + M,u+hot,

—185(1+oc(14))

2 _ -1
Gy=u; -9, + (w11w23w21 - w13) W, 08,

— w2y 4 Myp+ hoot,

By (w)/A

2 -1
Gy =-vy+0,+w,ds +wys, vy + Myu +hot.

31)

Denote Q, = (s, $,, Uy, ¥y, U3, v,). The equation (G}, Gj,
G3,G3) = 0 always has a unique solution u; = u(s,s,,
W Vo = VoS, Sy ) Uy = Uz(Sy, 85, 1), Vo = V5(81, 8y, ),
substituting it into (G%, Gz) =0, we get

5 [(wlz)_1 (Lrae) _ 52] + Mp+hot =0,

(32)

5 [(wlz) Foltral) _ sl] +M;u+hot =0.

If (32) has solution s; = s, = 0, then (32) is turned to
M,u+hot = 0. (33)

If M, # 0, the above formula defines a (I - 1)-dimensional
surface L, now the 2-homoclinic loop is the 1-homoclinic
loop.

If (32) has the solution s, > 0, s, = 0, then (32) is turned
to

s; =0 'Myu+hot,
(34)
siﬂx(ﬂ) = -8"'w,Mu +hot.
Easily, the necessary condition that (34) has solutions s; >
0,s, =0is M; > 0, A = —1, that is, I' is twisted. (32) is turned
to

+o(p)

(8_1M1‘u + h.o.t.)1 = -0"'w,Mu+hot. (35

The above formula defines (I - 1)-dimensional surface L,
such that when |¢| « 1 and g € L,, the system (3) has a
unique 2-homoclinic loop.

If (32) has the solution s; > 0, s, > 0, then (32) turns to

1+a(p) _
) - (wy,) (52 -6 1Ml‘u) +h.o.t.
(36)

(wiy 5" + 87 My

Let N(s,) and V(s,) be the left and right of the above
formula, respectively, then N(s,) and V(s,) are tangent at
some point if and only if (36) and the following formulas are
fulfilled.

(*4 ) (21
(1+a(w) ( e s wlel.‘") 2(H)

(37)
= (wp,)"* + hot.
Thus, we can get
w 1/a(p)
_ [_—u : } thot, (9
(1+a(p)

Obviously, the necessary condition that (38) has solutions
is A = -1 and (1 + wy,)a(u) > 0, that is, I is twisted. At
present, s, satisfies 0 < s, < 8”'M,u < 1. Substituting (38)
into (37), we get

8 My =B, (1)

= (_wlz)lla(y) [1 + (1 to (//l))727(2/a(#))] + h.o.t..
(39)

Suppose the surface defined by (35) is 8~ M, u = B* ().
We notice that every 1-periodic orbit also corresponds to a
solution s; = s, > 0 of (32). Thus, we have the following
theorem.

Theorem 7. Suppose (H1)~(H3) and (H5) are fulfilled, if A =
1, k > 1, then system (3) has no any k-homoclinic loop and k-
periodic orbit in the small neighborhood of T for |u| sufficiently
small.

7. Stability

Now, we consider the stability of homoclinic loop T.

According to F(qy) = F(ny;,0,155,1,)" = g, = (15,0,
n,5,m,,)", if 4 = 0, and p; # A, we can get the following by
(19)

nyp = wds ™M L hoot,

- p/A
Myy =u; — 0, + (w“w23w21 w13)w126s V2 4 hoout.,

~1 B, (0)/

Myq=Wy$ v, + h.o.t..

(40)
By (17), we get s = 8 'x,, u; = sBIO/A,
into (40), we get

o> substituting

- A1
Myp =Wy, (8 )pl ' x,+hot,

_ B/ /A
My =5 My =68, + (w“w23w21 w13) wy, 185"

+h.ot,
Ny, = w441532(0)/’\1v0 +h.o.t.
(41)



According to (11), we know x, = ny,, Uy = Ws3Hy3,
Vo = O(ngy)s Xy = 1y, Uy = Wyshy,, v, = O(ny,). And
by Reo(=B,(0)) < 0, ReoB,(0) > 0, s <« 1, we can get
u, = O(s"Bl(O)MIuO) > U, vV, = O(sBz(O)/’\lvo) < V.
Meanwhile, we make Poincaré map F restrict at the half
transversal section S; = {(x, y,u,v) € $,0 < x < 8, < &},
F makes the transversal line L, = {0 < x < §,y =
8,u = 0,v = 0} maps to the segment L' = {0 < x < 8,
y = &,u = 0,v = 0} approximately, where y is called the
shrinkage (expansion) rate. So, when p, /A, > 1(< 1), we can
gety = wiy (8 x)M7 < 1(> 1) for 8 < 1, x, < 1. Hence,
we have the following.

Theorem 8. If p;/A, > 1, homoclinic loop T is weak stability,
and T has a (m + 1)-dimensional stable manifold and a n-
dimensional instable manifold, If p, /A, < 1, homoclinic loop T
is weak instability, and T has a m-dimensional stable manifold
and a (n + 1)-dimensional instable manifold.

Ifu=0and p, = A, similar to above, we can get y = wj,
not difficulty. Thus, we have the following.

Theorem 9. If wy, < 1, homoclinic loop T is weak stable,
and T has a (m + 1)-dimensional stable manifold and a n-
dimensional instable manifold. Ifwy, > 1, homoclinic loop T is
weak instable, and I' has a m-dimensional stable manifold and
a (n + 1)-dimensional instable manifold.

Besides, by the above discussion, we can get the following.

Theorem 10. The homoclinic loop or the periodic orbit of the
perturbed system have the same stability with the homoclinic
loop of the unperturbed system.

8. Example

Now, suppose the C" system (3) is 2-dimensional, z = (x, y) €

R?, r > 5. We consider the stability of the homoclinic orbit T

under the resonance case. Denote f(z) = (f(2), f,(2))",0 =
(o] — T

exp{ [ (0f,/9x + 0f,/y)(r(D)dt}, G = exp{[_.(3f,/0x +

0f,/0y)(r(t))dt}, We have the following two lemmas.

Lemma 11. o is convergent, and o = 0.

Proof. In fact, from [1-3], there always exista C” transforma-
tion coordinates, such that the system (3) has the following
form in a small neighborhood of the origin:

X =Ax+ xzyHl (%, y),
s (42)

y=-Ay+xy"Hy(x,5),
where H,(x, y), H,(x, y) is C™3.S0,in U, we have T' N W, =
{(x,9) : x = 0L,TNW; = {(x,y) : y = 0}. Thus, in U, if

(x,y) €T, (0f,/0x) + (0f,/0y) = xyH(x, y) = 0.
The proof is complete. O

Remark 12. Because the divergence integration is the invari-
ant under the C? transformation (refer [4, 16]), so the func-
tion f(-) and r(t) of the divergence integration o can be
thought of the original forms of (3).
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Lemma 13. w,, = -1,w,, = 1/0.

Proof. According to #(T') = (0, -A9), #(-T) = (A8, 0), we get
z,(-T) = =#(-T)/|#*(T)| = (-1,0),s0,w,; = —1. And by the

Liouville formula, we have |} 9| = |, “"|o, therefore,
—w;,W,,0 = 1,and by w,, = -1, we get w;, = 1/0.
The proof is complete. O

Combined with the Theorem 9, we have the following.

Theorem 14. Ifo < 1, the homoclinic orbit I is stable; If o > 1,
the homoclinic orbit T is instable.
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