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1 Introduction

In the study of neurological disease, non-invasive imaging techniques are often used to get
an understanding of the structure and functioning of the brain on intermediate scales. As
they give a course-grained view of the neuronal activity, mean-field models are a natural
fit to describe the observed dynamics [1, 2]. In this paper we use a neural field model with
gap-junctions, electrical connections between neurons, which are thought to be related
to observed synchronisation of neural tissue in Parkinson’s disease [3, 4]. We study the
effect of gap junctions on the dynamics of the model. We mainly focus on the stability of
steady-states, periodic oscillations and the bifurcations which lead to a qualitative change
in behaviour.

To properly address the difference in time-scales between gap-junctions and synap-
tic connections, we use a neural field with transmission delays for the synaptic connec-
tions. This leads to a complicated model which is infinite-dimensional and has spatially-
distributed delays. The dynamical theory for such models is not readily available. In this
paper, we address the analytic problems which arise from these abstract delay differential
equations.

We use the sun-star calculus as the basic functional analytic tool to cast the equation
in the variation-of-constants form. We exploit the results by Janssens [5, 6] that allow the
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linear part of the equation, without the delays, to be unbounded, as is the case for the
diffusion operator.

1.1 Background

Neural field models try to bridge the gap between single neurons models [7] and whole
brain models [8] by modelling the qualitative behaviour of large groups of neurons. In
the seminal work of Wilson and Cowan [9, 10], they modelled two populations of excita-
tory and inhibitory neurons and analysed the dynamical properties of the resulting model.
A neural field uses spatial and temporal averaging of the membrane voltage of a popula-
tion of neurons. The synaptic connections are modelled by a convolution of a connectivity
kernel and a nonlinear activation function. This leads to a set of two integro-differential
equations with delays.

These models have been simplified by Amari [11] by combining the excitatory and in-
hibitory populations into a single population and made more realistic by Nunez [12] by
including transmission delays. These delays arise from the finite propagation speed of ac-
tion potentials across an axon and the delay due to dendritic integration. There has been
considerable interest in the role of these delays in the spatiotemporal dynamics [13-21].
Further modelling work by Coombes, Venkov and collaborators show the usefulness of
these neural fields for understanding neural activity [22-25].

Roxin and collaborators first did a bifurcation analysis for neural fields with a single fixed
delay [26-28]. Faugeras and collaborators investigated the stability properties of stationary
solutions of these neural fields with distance dependent delays [29—32] using a functional
analytic approach based on formal projectors. In [33] it was shown that the neural fields
can be studied as abstract delay differential equations to which the sun-star framework
can be applied. They used this to compute normal form coefficients for bifurcations of
equilibria. Dijkstra et al. [34] expanded their analysis to Pitchfork—Hopf bifurcations, and
Visser et al. [35] analysed a neural field with delays on a spherical domain. We build on
[33, 34] by introducing gap-junctions into the neural field model and studying the resulting
bifurcations and dynamics.

Gap-junctions are electrical connections between neurons, which directly exchange
ions through a connexin-protein. This is in contrast to synaptic connections, where a
potential is induced across the synapse by neurotransmitters. These gap-junctions are
thought to be related to Parkinson’s disease by synchronising neurons in the globus pal-
lidus [3, 4]. Gap-junctions can be modelled as a simple diffusion process [24]. There have
been some attempts to incorporate gap-junctions into networks of coupled neurons [36—
38], but to our knowledge not yet within a proper neural field model.

1.2 Theoretical framework

As mentioned before, we use the sun-star calculus for delay differential equations to for-
mally analyse these neural field models with transmission delays. This mathematical the-
ory for delay differential equations was constructed by Diekmann et al., see [39] and the
references therein. This theory uses the space X©, pronounced X-sun, which is the largest
subspace of strong continuity of the adjoint semigroup. It allows us to employ the classi-
cal Fredholm alternative, which plays a key role in the computation of the normal form
coefficients. As a result, many of the mathematical techniques developed for the analysis
of ODEs, such as the centre manifold reduction and the Hopf bifurcation theorem, can be
generalised for these abstract delay differential equations.
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Recently, Janssens [5, 6] has begun expanding the sun-star calculus to the case where the
linear part, which contains no delays, is an unbounded operator. This allows us to study
both the neural field with and without diffusion in the same framework. This unifying
theory then allows us to fill in the gap in the proofs of [33], while obtaining the same
results for a neural field with diffusion.

There are also other theoretical frameworks possible. The first approach to develop a
geometric theory for delay equations along the lines of ODEs was proposed by Hale [40]
who used formal adjoint operators. Formal adjoint operators were also used by Faria and
Magalhaes [41-43] to study Hopf and Bogdanov-Takens bifurcations. Wu [44] used the
formal adjoint method to study reaction-diffusion systems with delays and prove the nec-
essary theorems for bifurcation analysis.

There is a difference whether to take as a starting point an abstract integral equation, like
we do, or an abstract ODE like in the integrated semigroup approach [45—47]. Integrated
semigroups have been used to deal with classical delay differential equations as abstract
ODEs with non-dense domains. By classical we here mean that the state space is R”. In the
case of the neural field equations we consider, the state space is an abstract Banach space. It
might very well be possible that the formalism of integrated semigroups is general enough
to cover this as well, but as far as we know, this has not been done as yet. We prefer the
sun-star formalism as it allows us to work with the variation-of-constants formula in the
state space X, albeit after an excursion in the bigger space X®*. In addition, the projectors
are based on duality pairing and the classical Fredholm alternative, while in the integrated
semigroup formalism the projectors are based on a formal inner product [48].

There are also two approaches to compute normal form coefficients. In the first ap-
proach, the abstract ODE is split into a finite dimensional and an infinite dimensional
one. By decoupling these step by step, the centre manifold is rectified and the equation
on it is normalised [45—47]. In the second approach, which we follow, we parametrise the
centre manifold and assume that the finite dimensional ODE on it is in normal form. As
the delay differential equation has an abstract state space, this ODE is also an abstract
ODE. The Taylor coefficients of the centre manifold are obtained in a step-by-step proce-
dure that simultaneously gives us the coefficients of the normal form [49, 50]. In this way,
the sun-star calculus approach leads to explicit, compact and easy to evaluate expression
for the normal form coefficients [51]. These coefficients are obtained using the true du-
ality pairing, for which the classical Fredholm alternative holds. Of course, the resulting
formulas are equivalent, but the approach we adopted is more straightforward.

In the sun-star calculus we choose to model the neural field as a continuous function in
space. In [29] and [31] the authors instead choose to use the L2-functions, based on the
work in [52—-54]. This leads to some mathematical complications dealing with the smooth-
ness of the nonlinearity, as laid out previously in Sect. 2.4 of [55]. This was later rectified
in [56]. Moreover, from a physiological point of view, it is not clear why the potential of
the neural field should be merely square integrable, instead of continuous.

Finally, we want to briefly comment on the need of a theoretical framework to study
these neural fields. Software packages, such as DDE-BIFTOOL [57], can perform numer-
ical bifurcation analysis of delay equations. However, they cannot directly be applied to
these delayed integro-differential equations. While a discretised model can be studied with

these software packages, there is no guarantee that the dynamical properties converge to
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those of the full neural field. In this work, the formulas of the normal form coefficients are
exact and can be evaluated to arbitrary precision.

In this paper we build on the work of Janssens [5, 6] and prove the necessary theorems
to use the sun-star calculus to study our neural field model with diffusion and without
diffusion. We then derive the spectrum and resolvent of a neural field with delays, diffusion
and a connectivity kernel of a sum of exponentials. Finally, we compute the first Lyapunov
coeflicient of a Hopf bifurcation and verify our results by simulating the full neural field
numerically.

1.3 Modelling
In this section we derive the neural field model with transmission delays and gap junctions.
This is largely based on a derivation by Ermentrout and Cowan [20].

We start with a collection of neurons i = 1,2, 3,... and denote the (somatic) potential of
neuron i at time ¢ by u;(¢) and its firing rate by f;(t). We assume that there is a nonlinear
dependence of f; on u; given by

Si®) = Si(ui()).

We define ®;;(¢) to be the postsynaptic potential appearing on postsynaptic cell i due to
a single spike from presynaptic cell j. We assume a linear summation of the postsynap-
tic potentials, so the total potential received at the soma due to the synaptic connection
between cell i and j can be modelled as

t

Gl'yj(t) = / ‘:Dl‘,j(t — S)ﬁ(S — Ti,j) dS,
—00

where 7;; is the delay due to the finite propagation speed of action potentials along an

axon and other factors such as dendritic integration. We define W;(¢) to be the potential

appearing in neuron i due to a gap-junction current /;z,,(¢). The resulting model for u;

becomes
L{i(t) = ‘I/i(t) + Z/ Cpl',j(t - s)S/(uj(s - ‘Ki,l')) ds. (1)
/oo

We can reduce this integral equation if we have a model for ® and W. For cell i, let us
consider a passive membrane with a time constant 1/«;, a resistance R; and an injected

postsynaptic current I joyn (£)

1dd;
o dt

+ @y = Rl jsyn(t)

and similarly when a gap-junction current is injected

1 dy;

o; dt

+ ‘I’i = Ri[i,gap(t)'

If we now apply the Laplace transform £ to equation (1), we get

o

(i + 1) L(u;)(s) = RiL(I;,gap)(8) + R; Z LTjsyn) () L(Sj (4 (- — 7)) ) (9).
j
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We assume that the synaptic dynamics are dominated by the time-scale of the membrane.
This means we can reduce [ (t) to w;;6(¢), where § is the Dirac-delta distribution and
w;,; represents the strength of the synaptic connection, where a negative value corresponds
to inhibition. Taking the inverse Laplace transform results in a system of differential equa-

tions

d
(i o + 1) u;(t) = Rili,gap(t) + R; Z Wl',]'S]' (Ml'(t - fi,j))- (2)

o
j

We want to model this network of cells by a neural field. Suppose we have a sequence of
similar neurons i = 1,2,...,M on the interval Q = [-1, 1] and we model the gap-junctions
as a simple resistor between adjacent neurons, we arrive at the formula

1d
(E s 1) wi(t) = Rg (i (£) = 20:(8) + i () + R wijS (i(t — 7). 3)
J
We will now take the limit as M — oo, while scaling g by M? and w;; by 1/M, to find our
neural field model
du 0%u , NN
—(tx) =d— (6,x) —ault,x) +a | J(xx)S(u(t -7 (xx),%)) dx'. (4)
ot 0x2 Q
We have not specified yet what happens with the gap-junctions at the boundary of our
domain. It is natural to assume that no current leaks away at the boundaries, which cor-
responds to Neumann boundary conditions in the neural field

9
% (4, +1) = 0.
ox

1.4 Overview
This paper is divided into three parts, each of which can mostly be read independently.

In Sect. 2, we construct the sun-star calculus for abstract delay differential equations
and derive the variation-of-constants formula. In particular we prove a novel characteri-
sation for sun-reflexivity. Furthermore we consider linearisation, the corresponding spec-
trum and a normal form derivation for Hopf bifurcation of the nonlinear equations. In
appendix A we elaborate on the case when the unbounded linear operator is the diffusion
operator. We expect the reader to be familiar with the basics of the sun-star framework in
the book by Diekmann et al. [39].

In Sect. 3 we derive formulas for the eigenvalues and eigenvectors for a neural field with
a connectivity defined by a sum of exponentials. We also explicitly construct the solution
to the resolvent problem for this class of neural field models.

In Sect. 4 we do a numerical study for a neural field model with specific parameter val-
ues. We compute the first Lyapunov coefficient for the Hopf bifurcation and investigate
how it is influenced by the diffusion term. We also investigate the emergence of periodic
behaviour using numerical simulations of the neural field.

2 Abstract delay differential equations in the sun-star framework
In this section we first develop the sun-star calculus for a large class of abstract delay differ-
ential equations (ADDE). This leads to a variation-of-constants formulation of (ADDE).
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Next we study the linearisation and obtain results on the spectrum. Finally, we construct
a method for computing the first Lyapunov coefficient for a Hopf bifurcation of nonlin-
ear equations. We build on the theory developed by Janssens [5], who considers a class of
abstract delay differential equations with a possibly unbounded linear part.

Consider two Banach spaces Y and X = C([-/,0]; Y) over R or C. Let S be a strongly con-
tinuous semigroup on Y with its generator B, and let G: X — Y be a (nonlinear) globally
Lipschitz-continuous operator. Note that the assumption that the semigroup S is compact
is not necessary, in contrast to what is assumed by Wu [44].

We introduce now our main object of study:

i(t) = Bu(t) + G(uy), (ADDE)

up=¢ €X.

Here u; € X, where u,(0) = u(t + 0) for t > 0 and 6 € [-4,0].

In the remaining sections we are mainly interested in the case where B is a diffusion op-
erator acting in the space of continuous functions Y = C([-a, a]; R). We have summarised
the relevant properties of the diffusion operator in Appendix A. However, the theorems
which are proven in this section hold for any operator B that generates a strongly contin-
uous semigroup S on Y. This fills in some technical details missing in [33], where B = —«I,
which does not generate a compact semigroup.

On X we consider the strongly continuous semigroup T defined by

(T (t)<p)(9) _ o(t+0) t+0 e [-h0], 5)
‘ " St +0)p(0) t+6>0.

Here ¢ € X, t > 0 and 0 € [-4,0]. This semigroup is related to the problem for G =0, i.e.

v(¢) = Bv(t) fort>0,

Vo=¢ for t € [-h,0]. ©
The solution of problem (6) is then given by v, := Ty(¢)e.
Lemma 1 ([58, Theorem V1.6.1]) The generator A of the semigroup Ty is given by
Aop=¢,  D(Ag) = {9 € C'([-h,0];Y)|¢(0) € D(B) and ¢(0) = Bp(0)}. 7)

We will interpret (ADDE) as problem (6) with some nonlinear perturbation G : X —
Y and use a variation-of-constants formula in X to obtain results about the perturbed
problem, such as normal form coefficients for local bifurcations. As G maps X into Y,
we would like to embed Y in a natural way into X. A naive approach would be to use a
delta-function as an embedding. However, this embedding is not bounded, so the domain
of Ay would not be preserved under perturbation. This is indeed the case, as the rule
for extending a function beyond its original domain, i.e. ¢(0) = B¢(0), is incorporated in
D(Ap). Hence adding a perturbation to the rule for extension changes the domain of the

generator. A way out is to embed this problem into a larger space. A natural choice would
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X = C([~h,0];Y) e X* ~ NBV/([0, 2]; Y'*)
g

X©0

I

XO* ~YO®* x [L([0,h];Y*)]* =———XO ~Y© x L([0,R];Y*)

Figure 1 A schematic representation of the various Banach spaces in sun-star calculus [5]

be Y x X, where we have a continuous embedding £ : Y — Y x {0}, and we can separate
the extension and translation part of A into Y x {0} and {0} x X respectively.

More formally we use the sun-star calculus as developed in the book by Diekmann et
al. [39] to construct the space X©*, which contains the space Y x X. We will first restrict
the dual space X* to the sun space X®, on which T¢ is strongly continuous. Then taking
the dual we obtain the dual space X®*. It is convenient to present the relationship of the

various spaces schematically in the following ‘duality’ diagram, see Fig. 1.

2.1 Characterisation of the sun-dual

Using a generalisation of the Riesz representation theorem, we can find a representation of
X*, the dual space of X [59]. It can be represented as NBV([0, /]; Y*), the space of functions
f:[0,h] > Y* of bounded variation on [0, 4], normalised such that f(0) = 0 and f is right
continuous on (0, ). The (complex-valued) duality pairing between X and X* is given by
the Riemann-Stieltjes integral, for ¢ € X and f € X*,

h
(f ) = /0 o(=6)df(©).

Results on scalar functions of bounded variation and the corresponding Riemann-Stieltjes
integral can be extended to Y-valued functions, see [59].

It is possible to find an explicit representation of the adjoint operator Aj and its corre-
sponding domain D(A). The adjoint operator exists and is unique as the domain D(Ay) is

dense.

Theorem 2 The domain of Ajj is given by
D(A]) := {f € NBV([0, h]; Y*)|there exists y* € D(B*) and g € NBV ([0, h]; Y™*)
t
with g(h) = 0 such that f(t) = y* xo(t) + / 2(6) dG} ®)
0

and the action of Aj is given by ALf = B*y*xo + g, where xo = Lo, i.e. the characteristic
function of (0, h].

Proof We first prove the inclusion C for the domain D(Af). Let f € D(A{) and ¢ € D(Ay).
Without loss of generality we can write A}f = cxo +g, where c € Y* and g € NBV([0, /#]; Y*)
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and g(/) = 0. Using the integration by parts formulas for Riemann—Stieltjes integrals [60,
Appendix H], we obtain

h
/0 H(0)df ) = (f, Aog)
= (Asfr9)

={cxo+g& o)
h h
_ / o(=6) d(cxo(®)) + / ¢(-6) dg(6) ©)
0 0
h
— (e, 0(0)) + [¢(6), @ (=O))[: - /0 2(6) do(=0)

h
={c0(0) + /0 ((6), @(-6)) db.

We will now want to use some limiting argument. However, the Riemann—Stieltjes inte-
gral lacks good convergence properties. In the scalar case, we could interpret this integral
as a Lebesque—Stieltjes integral, which has better convergence properties. For a general
Banach space Y and continuous integrands, the equivalent would be the Bartle integral
[61, 62]. The Bartle integral has an equivalent theorem to the Lebesque dominated con-
vergence theorem. For uniformly bounded, pointwise converging sequences, we can in-
terchange the limit and the integral [62, Theorem 6].

For some 0 <s <t <h and y € Y, we may choose (¢,).en as a uniformly bounded se-
quence in X such that ¢,(0) = ¢,(0) = 0 and it converges pointwise to yl|_;_g, i.e. the

characteristic function of [—¢, —s]. We then substitute ¢ for ¢, in (9)

h h
/ Gul=0) dF(9) = f (4(0),¢,(~6)) de.
0 0

Taking the limit as # — 00, using the dominated convergence of the Bartle integral, we get
that

h h
/ YL (-0)df (6) = / (g0),y1_,-5(-0))db,
0 0

Since y was arbitrary, we infer that

1O =£G5) + / 2(0)db.

Letting s | 0, we obtain for ¢ € [0, 4]

f@) =y xo(t) + /0 g(6)do,
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where y* =lim, o f(s). Now we substitute this formula for f into (f,Ao¢) and use integra-
tion by parts and the fact that ¢(0) = Bg(0) to find that

h
{f, Aog) = ", 9(0)) + /0 (¢(6), 9(-0))do
h
- ", Bo(0)) + / (¢6), 9(-0))db.
0

We compare this to equation (9)

h
(f, Aog) = [, 0(0) + /0 (g(6), ¢(~6)) do.

Since ¢(0) can be chosen arbitrary, (y*, B¢(0)) = (¢, ¢(0)) implies that ¢ € D(B*) and ¢ =
Bry*.

Finally we prove the other inclusion D for the domain D(Af) and simultaneously obtain
the formula for the action of Aj. Let f be of the form in (8), then by the above computations
we find that

h
(f, Aop) :(B*y*,¢(0)>+/o 9(-0)dg(0) = (B*y* X0 + & ¢)- 0

We can characterise the sun-dual X© as the subspace of X*, where Tj is strongly con-
tinuous, or equivalently X© = D(A), where the closure is with respect to the norm on X*.
Similarly we can characterise the sun-dual Y© as the subspace of Y*, where B* is strongly
continuous, or equivalently Y© = D(B*), where the closure is with respect to the norm on
Y*. In case B is the diffusion operator, see A for an explicit characterisation of Y©.

The following theorem can be proved by showing that Tj is strongly continuous on

some set E given by (10), that D(Aj) € E, and that E is closed.

Theorem 3 ([5, Theorem 1 and Remark 4]) The space X, the sun-dual of X with respect
to Ty, is given by the set

{f: [0,h] — Y*| there exists y° € Y© and g € Ll([O, h]; Y*)

t (10)
such that f(t) = y° xo(t) + / 2(0)do }
0
Furthermore, the map 1 : Y© x L}([0,h]; Y*) — X© defined by
t
L(yO,g)(t) =y x0(t) + / g0)doe Vvt e[0,h] (11)
0

is an isometric isomorphism.

From now on we identify X© with Y© x L1([0, &]; Y*). The corresponding duality pairing
between X and X© is then given by

h
(0°,0) = [, 0(0)) + /0 (4(6), p(~6))de. (12)
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Now we can describe the action of 7§ and A, the restrictions of the operators T; and
A} to the subspace X©.

Definition 4 The strongly continuous semigroup 77 on L1([0, k]; Y*) is defined as

(Tl(t)g)(é)': glt+0) t+6¢€][0,h], (13)
' 0 t+0>h.

Theorem 5 ([5, Theorem 1])
For the action of T{ on X©, we have

min(z,/h)
TP 0O0°.8) = (S%)y@ + f S*(t-0)g(0)do, Tl(t)g>, (14)
0
where the integral is the weak* Lebesque integral with values in Y©.
Theorem 6 For the sun-dual of Ay on X©, we have that

D(AR) = {(»°,g) g € AC([0, h); Y*) with g(h) = 0,y° € D(B*)

(15)
and B*y° + g(0) € Y®}
and AY (9°,g) = (B*y® + g(0),8), with g a function in L'([0, h]; Y*) such that
t
e0)-¢0)+ [ g0)ds (16)
0

fort €[0,H].
Proof By definition
D(AF) = {9 € X®|1p® € D(AF), Ajie® € ((X°)}

and (AJ¢® = A§1p®. We first prove the equivalence of the definition and (15).
Let © = (y°,g) € X© such that 1¢p® € D(A}) and Aftp® € ((X®). Recall that the embed-
ding ¢ is given by (11)

() =y°xo(t) + /O 2(6)db.

From Theorem 2, we can conclude that (p® € D(A4}) implies that y©® € D(B*) and g €
NBV([0, 4]; Y*) with g(h) = 0. As Aftp® = B*y® xo + g € 1(X®), Theorem 3 implies that
B*y© + g(0+) € Y®, and we can write g as

2(t) = (040 + fo 2(0)do,

where g(0+) = lim, 0 g(¢) and ¢ some function in L'([0, 4]; Y®). Hence g is absolutely con-
tinuous on (0,%]. As g is an L!-function (class), we may redefine g(0) := g(0+) to get an
absolutely continuous function on [0, /].
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Conversely, let ¢© = (y©,2) € X© such that it is in the right-hand side of (15). From
Theorem 2 and the fact that g — g(0) € NBV([0, 4]; Y*), we conclude that 1p® € D(A}) and
that Ajtp® = (B*y® + g(0)) xo + g As g is absolutely continuous and B*y® + g(0) € Y, this
implies that Ajtp® = ((B*y® + g(0),8) € «(X®). Hence, AJ ¢® = (B*y® + g(0),8). O

2.2 Characterisation of the sun-star space
We can represent X©*, the dual of X©, as Y°* x (L!([0, 4]; Y*)*, where Y©* is the dual of
Y©. In case B is the diffusion operator, Y©* is explicitly characterised in Appendix A.

In general, (L1([0, 4]; Y*)* cannot be identified with L>°([-, 0]; Y**). However, the latter
space can be embedded into the former.

Theorem 7 ([63, Remark 1.4.18, Theorem 1.4.19]) There exists an isometric embedding
of L®([=h,0]; Y**) into (L'([0, h]; Y*)* with the duality pairing

h
{p.g) = /0 (p(-6),£(6))db

for g e LYN([0,h); Y*) and ¢ € L>([~h,0]; Y**).
Moreover, (L*([0, h); Y*)* can be identified with L ([-h,0]; Y**) if and only if Y** has the
Radon—Nikodym property.

Lemma 8 (Dunford—-Pettis) IfY is reflexive, then it has the Radon—Nikodym property.

We can embed both Y and X into Y x X which is a subspace of Y©* x L>([-h,0]; Y**).
The canonical embedding j : X — X®* is defined as (jo,9®) = (¢®, ¢). The continuous
embedding ¢ : Y — X®* is defined as ¢ = (jyy,0), where jy is the canonical embedding of
Y into Y©*. [5] It is possible to find an explicit representation of ;.

Lemma 9 For ¢ € X, jo = (jyp(0),¢). Moreover, j is a continuous embedding and j™ :
J(X) — X is bounded. Ty*(t)j = jTo(t), consequently j(X) is contained in X°°, which is
the subspace of X°* on which Ty* is strongly continuous.

Proof Let ¢ € X and ¢® = (y°, g) € X©, then
{e, %) = (0, 0)
h
~ %, 0(0)) + f (¢(0), 9(-6))do
0

h
~ livg(0),5°) + / (p(~6),(6))do
0
= ((jY‘P(O); ‘P), ¢®>'

Hence jg = (jy¢(0), ). The other statements are generally known to hold for the canonical
embedding of X into X®* [39, Appendix II, Cor. 3.16, Prop. 3.17]. d

As we do not have an explicit norm or measure on (L([0, 4]; Y*)*, we cannot say any-
thing in general about AS*. However, it is possible to find a representation of A" restricted
to the space Y©* x L>®([-h,0]; Y**).
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Theorem 10 For (y©*, ¢) € X%, the following statements are equivalent:
1. (9°%,¢) € D(AS*) and AJ*(y°*,¢) € YO x L>®([-h,0]; Y**);
2. ¢ has an a.e. derivative ¢ € L*([-h,0]; Y**) for which

0
w(t)=y®*—/ @(0)do

and ¢(0) = y©* € D(B®*).
In this case the action of AY* is given by AJ* (y°%, @) = (BO*y®*,¢).

Proof Let (y°*,¢) € D(AJ*) such that AS*(y®*,¢) = (y,¥) € YO* x L*®([-h,0]; Y**), and
let (5, g) € D(AJ). We have that

(o, B*y® +g(0) + (9,8) = (0" 9), A5 (v°,8))
= (45" (5" 9), (0°.)) (17)

h
= <V’y®)+/0 (v(-0),4(6))d6.

Let ® € L*°([-A,0]; Y**) such that

0

®(t) = ®(0) —/ ¥ (0)do.

t

Then, by Lemma 46 and Theorem 6, i.e. g(k) = 0, we can rewrite (17) as

(o, B*y° + g(0)) = (v,5°) + (@(0),(0)) + (® — ¢, 8). (18)

Taking g = 0, we get that (y©*, B*y®) = (y,y®) for all y® € Y© such that B*y® € Y© by

Theorem 6. Hence y© € D(B®), which implies that y©* € D(B®*) C Y®® and y = BO*y®*.
As Y99 can be embedded in Y** [64, Corollary 4.2], we find that y©* € Y**. Furthermore,
by [64, Theorem 4.3] we have, for all y©* € D(B®*) and y© € D(B*),

(BO*yO*,yQ) — < O*,B*y >
Alternatively, we take ®(0) = y©*, g(0) = - foh 2(0)do and y°© € D(B*) such that B*y® +
g(0) € Y©. Then (18) reduces to (® — ¢,$) = 0 for all g € L'([0, 4]; Y*), hence ® = ¢.

Conversely, let (y©*,¢) € Y©* x L>®([-h, 0]; Y**), where ¢(0) = y°* € D(B®*) and ¢ has
an a.e. derivative ¢ € L*°([-h,0]; Y**) for which

0
o(t) =y - / ¢(0)db.
t
Then again using Lemma 46 we get that, for any (y©,g) € D(AS),
h
(0% 9),45 0°,2)) = (", BY® + 2(0)) + / (p(-6),8(0))do
0

h
={ G*,B*y®>+/ (@(-0),g(0))do
0
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h
= (BY*y®*,5°) + / (@(-0),g(0))do
0
=({(B¥Y%"9), 0°.9)).
Hence AY*(y®*, @) = (B2*y®*,¢) € YO x L®([~h,0]; Y**). O
Corollary 11 For ¢ € X, the following statements are equivalent:
1. jo € D(AS*) and AS*jo € YO x L>®([~h,0]; Y**);
2. jyp(0) € D(B®*) and ¢ has an a.e. derivative ¢ € L>°([-h,0];Y).
In this case, the action of AS* is given by A jo = (B®*jy¢(0), ¢).

Proof This follows immediately from Theorem 10 and Lemma 9. g

Note that, for AS*, the rule for extension ¢(0) = Bg(0) is no longer included in the do-
main of AJ*, but is represented in the action of AY*, which resolves the problem with A
stated at the beginning of this section.

The previous theorem allows us to formulate an equivalence between the sun-reflexivity
of X, i.e. X®® =j(X) and the ordinary reflexivity of Y, i.e. Y** = jy(Y)

Theorem 12 X is sun-reflexive with respect to Ty if and only if Y is reflexive.

Proof Suppose that Y is reflexive. Then, by Theorem 7 and Lemma 8, X®* can be repre-
sented as Y©* x L>([-A,0]; Y) and hence the full domain of AJ* is given by Theorem 10:

D(AF™) = {(5°*, @) € XO*|9(0) = y°* € D(B®*), ¢ has an a.e. derivative}.

We use that X©© is the closure of D(A$*) with respect to the norm on X©*. First the
closure of D(B®*) with respect to the Y®*-norm results in the space Y°°. As reflexivity
implies sun-reflexivity [65, Corollary 2.5], we have that Y®® = jy(Y). Next we note that
C! functions are dense in the continuous functions and C° is closed with respect to the
L*°-norm. Hence we conclude that

X9 ={(y°°,9) €jy(Y) x C([=h,0;Y)|p(0) = y°°} = j(X).

Conversely, suppose that Y is not reflexive. From Theorem 7, Y®* x L®([-/,0];Y) is a
subset of X®* and hence

{(ye*,(p) € X*|p(0) = y** € D(BG*),go has an a.e. derivative} C D(AOQ*).
Taking the norm closure of both sides, we conclude that
{(yOQ,QD) c Y@@ X C([—h, 0], Y**)l(p(o) :yGO} C XOQ.

As Y is not reflexive, C([-4,0];Y) is a proper subset of C([-4,0]; Y**). Hence j(X) is a
proper subset of X®©, so X is not sun-reflexive. O

In case B is the diffusion operator, we use that Y is the space of continuous functions.
As this is a non-reflexive Banach space, X in this case is not sun-reflective.
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2.3 Variation-of-constants formulation
As the space X®* solves the problems mentioned at the beginning of this section, we can

formulate a variation-of-constants formula for (ADDE) as an abstract integral equation
t
u; = To(t)p +j_1f TO*(t - 1)0G(u,) dr. (AIE)
0
Here the embeddings j and £ are as defined before Lemma 9. As the integrand of (AIE)

takes values in X®*, the integral is taken to be a weak* integral. It is possible to show that
the integral maps to the range of j(X) and hence (AIE) is well defined.

Lemma 13 ([5, Proposition 8]) Let u € C(R*,Y) be given, then

t
/ TOH(t - t)eu(r)dr =j V>0, (19)
0
where
max{(¢+6),0}
v(0):= / S(t-t+0)u(t)dt VO €[-h,0]. (20)
0
Moreover,
e -1
¥l < Me”” —— sup |u(z)| Ve=o0, (21)
W o<r<t

where M, w > 0 are such that ||S(¢)|| < Me® for all t > 0.

The Banach fixed point theorem in combination with the bound in (21) gives the exis-
tence of a unique global solution of (AIE).

Corollary 14 ([5, Corollary 9]) Let G : X — Y be globally Lipschitz continuous. For ev-
ery initial condition ¢ € X, there exists a unique solution v e C(R,, X) such that u, = v(t)
satisfies (AIE) for all t > 0.

We would like to show that this unique solution of (AIE) can be translated over to a (clas-
sical) solution of (ADDE). However, this is in general not the case when B is unbounded.

Therefore we recall a weaker solution concept from [44].

Definition 15 A function u € C([-h,00);Y) is called a classical solution of (ADDE) if u is
continuously differentiable on R, u(t) € D(B) for all £ > 0 and u satisfies (ADDE).

Definition 16 A function u € C([-h,00); Y) is called a mild solution of (ADDE) if uy = ¢
and u satisfies

t
u(t) = S(t)p(0) + / S(t-1)G(u,)dt Vt=0. (22)
0
Note that Definition 15 is quite restrictive as only specific initial conditions ¢ € X are

admissible. There is the following correspondence between classical and mild solutions of
(ADDE)
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Lemma 17 ([44, Theorem 2.1.4]) A classical solution of (ADDE) is also a mild solution of
(ADDE)

Conversely, when G has a globally Lipschitz continuous Fréchet derivative and ¢ €
CY([-h,0];Y), ¢(0) € D(B) and ¢(0) = Bp(0) + G(p), then a mild solution of (ADDE) is
also a classical solution of (ADDE).

Note that Theorem 25 implies that the conditions in the second statement, starting with
conversely, are equivalent to the condition that ¢ € D(A).

It is possible to construct a one-to-one correspondence between solutions of (AIE) and
mild solutions of (ADDE).

Theorem 18 ([5, Theorem 16]) Let ¢ € X be an initial condition. The following two state-
ments hold.
1. Suppose that u is a mild solution of (ADDE). Define v: R, — X by

v(t):=u; VE>0.

Then v is a solution of (AIE).
2. Suppose that v is a solution of (AIE). Define u : [-h,00) — Y by

@(2) -h<t<0,
v(#)(0) ¢>0.

Then u is a mild solution of (ADDE).

Corollary 19 Suppose that G is a globally Lipschitz operator and it has a globally Lipschitz
Fréchet derivative, then for all ¢ € C'([—h,0]; Y) with ¢(0) € D(B) and ¢(0) = Bp(0) + G(¢),
there exists a unique classical solution of (ADDE).

2.4 Linearisation

We want to investigate the behaviour near a fixed point. We will show that for the lin-

earised problem we can perturb the semigroup T, with generator A, to a semigroup T

with generator A. In the next section we investigate the spectral properties of A.
Linearising equation (ADDE) near a fixed point u, which we take without loss of gener-

ality to be u = 0, results in the linear problem (LINP).

i(t) = Bu(t) + DG(0)u, (LINP)

up=¢ €X.
As with the general nonlinear problem, we can define an abstract integral equation
t
u; = To(t)p +j7" / TS (¢ — s)Luy ds, (AIE)
0

where L := £DG(0). Then, due to Lemma 13 and Corollary 14, we can define the strongly
continuous semigroup T'(¢)¢ := u; when DG(0) is globally Lipschitz.
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Lemma 20 ([5, Theorem 19]) Let DG(0) be globally Lipschitz continuous, then there exists
a unique strongly continuous semigroup T on X such that

T(t)p = To(t)p +;7* /0 t TO*LT (t)p dt (23)

forall p € X and for all t > 0.

The strongly continuous semigroup 7" has a generator A. We want to establish how the
perturbed generator A relates to the original generator Ay, which can be done using the
sun-star framework. A technical detail which we need to check is that the sun-dual space
X© is the same with respect to T and Tj.

Lemma 21 ([5, Proposition 20]) X© is also the maximal subspace of strong continuity of
the adjoint semigroup T* on X*. The adjoint generator A* is given by

A*=Aj+L* with D(A*) = D(A}) (24)
and the generator A® of the T® is given by
A® =A§ +L® with D(A®) = D(A]). (25)

Finally, X®° is also the maximal subspace of strong continuity of the sun-star semigroup
T°°,

One could think that we could extend this argument and show that D(A®*) = D(A(?*) and
A®* = AP* + Lj~1. However, this is not the case when we lack sun-reflexivity, i.e. X®© # j(X).
We can circumvent these problems by restricting the domain to j(X).

Lemma 22 ([5, Proposition 22]) It holds that
D(A®*) Nj(X) = D(A*) Nj(X) (26)
and A®* = AS* + Lj™! on this subspace.

We can extend Corollary 11 for AS* to A®*, which will be needed for the computation

of normal form coefficients.
Corollary 23 For ¢ € X, the following statements are equivalent:
1. jo € D(A®*) and A®*jp € YO* x L*>([-h,0]; Y**);
2. jyp(0) € D(B®*) and ¢ has an a.e. derivative ¢ € L>°([-h,0];Y).
In this case, the action of A®* is given by A®*jp = (B®*jy¢(0) + jyDG(0)g, ¢).

Proof The statement on the domain follows immediately from Lemma 22 and Corol-

lary 11. Furthermore, we have that
Ao = AG"j + LDG(0)g = (B”jy9(0),¢) + (jrDG(0)9, 0). O

We are now able to state the result which relates A to Ag.
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Theorem 24 ([5, Corollary 23]) For the generator A of the semigroup T, we have that

D(A) = {¢ € X|jp € D(AG"), AG"jy + Ly € j(X)}, a7
A=j(AFH +L).

We can cast (27) in a form which can also be found in Engel and Nagel [58, Theorem
V1.6.1] by using Corollary 11.

Theorem 25 For the generator A of the semigroup T, we have that

D(A) = {g € C'([-h,0]; Y) |¢(0) € D(B), $(0) = Bp(0) + DG(0)¢ }, 08)
Agp =¢.

Proof Let jp € D(AS*) and AS*jo + Lo € j(X). As Lo € jy(Y) x {0}, we have that AJ*jp €

Y©* x L*®([-h,0]; Y**). By Corollary 11, jyp(0) € D(B®*) and ¢ has an a.e. derivative ¢ €
L*([-h,0]; Y). Furthermore, we have that

AF*jo + Lo = (B%*jyp(0) +jyDG(0)g, ¢) € j(X).
By Lemma 9 this implies that B®*jy¢(0) + jyDG(0)¢ € jy(Y), ¢ € C([-h,0];Y) and ¢(0) =
Bgp(0) + DG(0)p. Hence ¢ € CY([-h,0]; Y) and B®*jy¢(0) € jy(Y).

Let B®*jy@(0) = jyy with y € Y. As B®*jy¢(0) € Y®9, jyp(0) € D(B®®). Let S®© be the

strongly continuous semigroup generated by B®®. This implies that

Jr 7 (S00(0) - 9(0) = 7 (S°°(V)j9(0) - jr9(0))

for all £ > 0 [39, Appendix II Proposition 3.17]. By the continuity of j;', this converges in
norm as ¢ |, 0 to jyBp(0) = B®®jy¢(0) with ¢(0) € D(B).

Conversely, let ¢ € C([-h,0]; Y), ¢(0) € D(B) and ¢(0) = Bg(0) + DG(0)¢. Furthermore,
let y© € D(B®), then

{ivBp(0),5°) = (y°, Bp(0)) = (B°y®, ¢(0)) = (jr ¢ (0), B%¥°).
Hence jy¢(0) € D(B®*) and, by Corollary 11, jo € D(AJ*). Furthermore,

AS*jo + Lo = (B*jy9(0) + jyDG(0)g, ¢)
= (jyBg(0) + jyDG(0)p, ¢)

=j¢ € j(X).
Finally, for the action of A, we derive

Ap = (A" + L)p =j " (jyBe(0) + jyDG(0)p, §) = . O
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2.5 Spectral properties
In this section we state some results on the spectrum of the operator A, notably its essential
spectrum and a method for computing its eigenvalues.

For an operator A on X, the resolvent set p(A) is the set of all z € C such that the opera-
tor z— A has a bounded inverse. The resolvent operator R(z,A) : X — D(A) is then defined
as R(z,A) = (z—A)™! for z € p(A). The spectrum of A, 6(A) = C\ p(A) can be decomposed
into the point spectrum o,(A) and the essential spectrum oess(A). We use Weyl’s defini-
tion of the essential spectrum, i.e. oess(A) := {A € C|A —A is not a Fredholm operator} [66].
Then op(A) = 0(A) \ 0ess(A) is the discrete spectrum, i.e. isolated eigenvalues with a finite
dimensional eigenspace.

Lemma 26 For the respective spectra, we have o(Ag) = 0(A}) = 0(AY) = 0 (AS*) = o(B).

Furthermore, Geg(Ag) = Oess(B).

Proof We have that o'(Ag) = 0 (A}) = 0 (AS) = 0 (AY*) [58, Proposition 1V.2.18].

Next we consider the eigenvalues of Ay. For some A € o(Ap), we need to find ¢ € D(Ay)
such that ¢ = A¢. Clearly, this is the case if and only if ¢(9) = ge*’ for 6 € [-h,0], with
g € D(B) and Bg = Bp(0) = ¢(0) = Aq. Therefore A € 0,(Ao) if and only if A € 0,,(B) as the
corresponding eigenspaces have the same dimension.

Finally, we show that p(A¢) = p(B), which completes the proof. If z € p(B), then we can
find the resolvent of A explicitly as for all ¢ € X and 6 € [-4,0], [58, Proposition V1.6.7]

0
[R(z,A40))9](0) = € R(z, B)p(0) + /e =) p(s) ds. (29)

Hence z € p(Ap).

Conversely, suppose that z € p(Ap), and let y € Y. Then the constant function ¥ (6) := y
for 6 € [-Ah,0] is in X and hence ¢ := R(z,A¢)¥ € D(Ap). This implies that ¢(0) € D(B) and
(z—B)p(0) = z¢(0) — 9(0) = ((z — Ao)¢)(0) = ¥(0) = y. Hence z — B is surjective. As z is not
an eigenvalue of Ay, by the above reasoning it is not an eigenvalue of B, and hence z — B is
injective.

So we conclude that 6 (A) = 0(B) and Gess(Ag) = Tess(B). O

If DG(0) is compact, then we can make inferences on the essential spectrum of A from
the spectrum of Ay.

Theorem 27 If DG(0) is compact, then Oess(A) = Oess(B).

Proof We will prove this by working in the dual space. This is possible as gess(A) = Oess(A*),
which is a consequence of the properties of Fredholm operators [66, Theorem IV.5.14].
On X*, A* = Aj + L* due to Lemma 21. As ¢ is bounded, L = £DG(0) is compact and so
is its adjoint L* due to Schauder’s theorem [66, Theorem I11.4.10]. Hence A* is a compact
perturbation of A§. One of the defining properties of Weyl's essential spectrum is that it
is invariant under compact perturbations [66, Theorem IV.5.35].
So we conclude that

Gess(A) = Oess (A*) = Oess (Az;) = Uess(AO) = O—ess(B)- O
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In case B is the diffusion operator, its essential spectrum is empty, see Lemma 40. This
means that also the essential spectrum of A is empty when DG(0) is compact.

For computation of the eigenvalues, we follow Engel and Nagel [58]. We introduce the
family of operators K*:Y — Y, H*: X — X and W?: X — Y parametrized by z € C,
defined as

K*y:= DG(0)(ye”),
0
(H*9)(©0) := / e )p(0)ds, (30)
0
W= := ¢(0) + DG(0)H?¢

forye Y, ¢ € X and 0 € [-h,0]. Using these, we can define the characteristic operator
A(z)

A(z)=z-B-K-~ (31)

Now we formulate the main theorem of this section, which allows us to reduce the com-

putation of the eigenvalues and eigenvectors in X to a computation on Y.

Theorem 28 ([58, Proposition V1.6.7]) Foreveryz € C, ¢ € R(z - A) if and only if
Alz)g = W

has a solution q € D(B). Moreover, z € p(A) if and only if this q is unique. In that case the
resolvent is given by

(Rz, A)¥)(0) = € A (2) W + (H*Y) (6),

where 0 € [-h,0] and € X. Finally, v € D(A) is an eigenvector corresponding to A € o,(A)
if and only if ¥ (0) = e’ q, where q € D(B) is nontrivial and satisfies

A(X)g =0.

2.6 Hopf bifurcation
We are interested in the nonlinear behaviour of (ADDE). In this section we develop tech-
niques to compute the first Lyapunov coefficient for (Andronov-)Hopf bifurcations. These
techniques can be extended to other local bifurcations, but we do not address those here.
In this section, we follow the methods from van Gils et al. [33].

Suppose that o (A) contains a pair of simple purely imaginary eigenvalues A = iw with
o > 0 and no other eigenvalues on the imaginary axis. Let ¢ € X be the corresponding
eigenvector of A and ¥© € X© be the corresponding eigenvector of A®, respectively,

Ay = ioy, APY© = jwy®. (32)
‘We normalise these vectors such that

(v v)=1. (33)
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The centre subspace X, is spanned by the basis W = {r, ¥} of eigenvectors corresponding
to the critical eigenvalues of A. Here ¢ denotes the complex conjugate of .
In order to extend this to the nonlinear setting, we need a (locally) invariant critical

centre manifold W , which is tangent to Xj at the equilibrium at the origin. From [6], we

loc’
get a general result on the existence of this centre manifold.

Theorem 29 ([6, Theorem 41]) If the strongly continuous semi-group S generated by B is
immediately norm continuous, X is finite-dimensional, o (A) is the pairwise disjoint union
of the sets

o_:= {A €o(A)|Rer < 0},

0o := {A € (A)|Re =0},

o, :={1€o(A)|Rer >0},
where o_ is closed and both oy, o, are compact, and if

supReX <0< inf ReA,

A€o A€oy

then there exist a C*-smooth mapping C : Xo — X and an open neighbourhood U of the
origin in Xo such that C(0) = 0, DC(0) = Ix,_x, the identity mapping, and W, . = C(U) is
locally positively invariant for (ADDE) and contains every solution of (AIE) that exists on
R and remains sufficiently small for all time.

The conditions on o (A) can be easily satisfied when oy and o, are composed of finitely
many eigenvalues of finite multiplicity. In case B is the diffusion operator, it is immediately
norm continuous by Lemma 39 and the essential spectrum o,4(A) = 0,5(B) = ¥ by Theo-
rem 27 and Lemma 40. Also, when B = —«aJ, a > 0, we get that the conditions are likewise
satisfied.

If ¢ € Xy, then we can write ¢ = zi + zy for some z € C. Using this we can recast C(U)
into the formal expansion H : C — W¢ :

loc*
1

e 275 (34)

H(z,2) =2y + 29 + Z

J+k=>2

Due to Theorem 18, (ADDE) and (AIE) formulations are equivalent. By weak* differentia-

4

tion of (AIE) and exploiting the finite dimensionality of W[
v e C(R*; X), v(£) = uy, of (AIE) satisfies the abstract ODE

.» one can show that a solution

v(t) =7t (A%*jv(e) + €R(v(t))), (35)

where the nonlinearity R : X — Y is given by

R(9) = Glg) ~ DG(0)9) = 2 D°G(0)0,9) + D*G(0)0,9,9) + Ol 1) (36)

Let ¢ (t) = z(t)¥ + z(t)¥ be the projection of v(t) onto the centre subspace Xy. The func-
tion z(¢) satisfies a complex ODE which is smoothly equivalent to the Poincaré normal
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form
z=iwz + cizlz]* + O(|2]*), (37)
where z,¢; € C. In polar coordinates, z = re' | this is orbitally equivalent to

i=0Lr’+ O(Ir*),

. (38)
0=1+0(rP),
where [ is the first Lyapunov coefficient determined by the formula
1
11 = — Re(cl). (39)

w

It is well known [67] that in generic unfoldings of (38), /; < 0 implies that the bifurcation
is supercritical and that a stable limit cycle exists near one of the branches. On the other
hand, /; > 0 implies that the bifurcation is subcritical and that an unstable limit cycle exists
near one of the branches.

The critical centre manifold W

loc
C
W ., we have

has expansion (34), and due to the time-invariance of

v(t) = H(z(2),2(0)). (40)

If we differentiate both sides with respect to time and use the abstract ODE (35) for the

left-hand side, we obtain the homological equation
A% H(2,2) + LR(H(2,2)) = jH.(2,2)z + [H:(2,2)z. (41)

We can substitute the expansion of nonlinearity (36), the normal form (37) and the expan-
sion of the critical centre manifold (34) into the homological equation (41) to derive the
normal form coefficients. If we equate coefficients of the corresponding powers of z and

z, we obtain the following equations:

~ A%y = ED*GO)(W, ),
(2i0 — A%%)jhyy = LD*G(O)(y, V),

_ _ (42)
(iw — A®*)jhy1 = €D*G(O) (W, ¥, ) + £D*G(0) (0, W)
+ 2D*G(0)(Vr, h1y) — 2c1j3r.
They all have the form
(z = A®*)p®* = O~ (43)

Here z € C and ¥©* € X®* are given. When z € p(A), then (43) has a unique solution.
However, if z € 0 (A), then a solution ®* does not necessarily exist for all ¥»©*. The fol-
lowing lemma, which is equivalent to [33, Lemma 33], provides a condition for solvability.
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Lemma 30 (Fredholm solvability) Let z ¢ 0ess(A). Then z—A® : D(A®) — X© has a closed
range. In particular (z — A®*)p®* = ©* is solvable for p©* € D(A®*) given r € X®* if and
only if (y©*,%®) =0 for all v°© € N(z - A®).

Proof From the definition of the essential spectrum, R(z—A) is closed [66, Section IV.5.1],
and R(z — A*) is also closed by Banach’s closed range theorem [66, Theorem IV.5.13]. Let
(¥ 2)nen be a sequence in R(z — A®) such that ¥ — ¢¥© € X©. Then there is a sequence
(2)nen in D(A®) such that

Y =(z-A%)pd = (z-A*)pY VneN.

Hence ¢Q € R(z—A*) for all n € N, so there exists ¢© € D(4*) such that (z - A*)p® = ¢©
and

A*@® =2¢® — (z-A")p® = 2¢° - y© € X©.

Hence ¢© € D(A®), (z - A®)p® = ¢© and ¥© € R(z - A®).
Due to Banach’s closed range theorem, ¢®* is a solution of

(Z—AG*)QDQ* — W@*
given ¥ ©* if and only if
(Yo, y®)=0 Yy eN(z-A4°). 0

We now return to equations (42). As {0, 2iw} C p(A) = p(A®), we can use the resolvent
of A®* to solve the first two equations. However, iw € o (A), so for the last equation of (42)
we need to use the theorem above. The corresponding eigenspace A (A* — 1) is spanned
by ¥©, so we can compute for the normal form coefficient by

jhao = R(0,A*)LD*G(0) (v, %),
jh = R(2iw, A%*)¢D*GO) (¥, ¥), (44)

¢ = %(ufG(O)(w, ¥, %) + €D*G(0)(h20, ) + 2¢D*G(0) (Y, h11), ¥©).

We are not yet able to compute the normal form coefficient explicitly as we do not have
an explicit representation of 1© or a representation of the resolvent of A®*, However, we
resolve this by using spectral projections.

Let P° and P®* be the spectral projections on X© and X®* corresponding to some eigen-

value A, respectively. Then P®*p®* = vjyr for some v € C and
((pG*’ w@) _ ( G*,P®¢®> — <P®*(ﬂ®*, 1/[9) — U(jl/f, w@) = .
Hence we seek to determine v. From the Dunford integral representation it follows that

1
PO*p®F = — f R(z,A%*)p®* dz = vjy, (45)
2mi aCy,
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where C, is a sufficiently small open disk centred at A and dC, is its boundary. The element
on the left in the pairing (44) is of the form ¢®* = £y, y € Y. In this case we can reduce
R(z, A®*)9p®* to A~1(z)y by virtue of the following theorem.

Theorem 31 Suppose that z € p(A). For each y € Y, the function ¢ € X, defined as ¢(0) :=
e AV (2)y for O € [-h,0), is the unique solution in {¢ € C*([-h,0];Y)|p(0) € D(B)} of the
system

(z—B)p(0) - DG(0)p =y, (46)
zp—@=0.

Moreover, p°* = jo is the unique solution in D(A®*) of (z — A®*)p®* = £y.

Proof Since z € p(A), by Theorem 28 it follows that A™!(z) exists. We start by showing
that ¢ as defined above solves (46). Clearly, ¢ € C1([-k,0]; Y) and ¢(0) = A~1(z)y € D(B).
Recall from the definition of KZ that for g € Y, K?q = DG(0)qe?® . Therefore,

(z-B)p(0) - DG(0)p = (z— B)A™ (2)y - K* A7 (2)y = y.

Finally, by differentiating ¢, we see that it satisfies the second equation in (46).
When ¢(0) € D(B), then jy¢(0) € D(B®*), because for all y© € D(B®)

(jyBp(0),5°) = (y°, Bp(0)) = (B®y°, 9(0)) = (jy¢(0), B%y®).

Then Corollary 23 implies that jo € D(A®*).
(2= A®*)®" = (jy(z - B)p(0) - jyDG(0)g, 29 — ¢) = (jyy,0) = £y.

However, by Theorem 28, p(A®*) = p(A), so ¢®* = jp is the unique solution of (z -
A®*)p®* = £y. Consequently, ¢ itself is the unique solution in {¢p € C}([-/,0];Y)|p(0) €
D(B)}. O

Now given that we can compute the resolvent A~!(z) and the Fréchet derivatives of G,
we have a method to compute the centre manifold coefficients /5 and /37, and the first
Lyapunov coefficient /; = i Recy:

hao(6) = AH(0)D*G(0) (v, ¥),

h11(0) = e’ A7 2iw)D*G(0) (Y1, ¥),
1 - - (47)
ay®) = — 5€C e’ A7 (2)(D*GO) (W, ¥, ) + D*G(0)(hao, ¥)

4mi

+2D*G(0)(Y, 1)) dz.

3 Characterisation of the spectrum

In this section we return to the neural field as derived in Sect. 1.3. For certain choices we
can derive some explicit conditions for the spectrum and find an explicit expression for
the resolvent.
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We take Y = C(2) with = [-1, 1] and use the (ADDE) formulation of Sect. 2

i(t) = Bu(t) + G(uy), (ADDE)
Uuy=¢ € X,

where B: D(B) — Y and G : X — Y are defined as

Bg:=dq' -aq,
D(B):={q € Y|ge C*(),4(3%) =0},

G(p) ::(x/Q](x,x’)S(go(t—r( ,x), %)) dx’.

Here, we assume that d > 0, « > 0, ] and t are continuous functions and S € C*°(R), with
S(0) = 0and §'(0) # 0. The assumption S(0) = 0 makes sure we have an equilibrium at # = 0.
We interpret u as the deviation from this physiological resting state. This interpretation
then makes for cleaner notation.

We have the following properties for G and its derivatives.

Lemma 32 ([33, Lemma 3, Proposition 11]) G is compact, globally Lipschitz continuous
and k times Fréchet differentiable for any k € N. Furthermore, the kth Fréchet derivative of
Gaty € X, DG(y) : X¥ — Y, is compact and given by

(DXGW)(or,- ., 90)) ()

k
o f [’(x;xvs@<w<—r<x,x/>,x'>>me(—r(x,x’),x/))}dx”
2 m=1
As DG(0) is compact, we can find, due to Theorem 27 and Lemma 40, that the essential
spectrum of the linearisation A is given by

@ d>o0,
Gess(A) = (48)
{~a} d=0.

We want to be able to compute the eigenvalues, eigenvectors and resolvent for specific

choices of J and 7. We take J as a sum of exponentials and t as a constant delay plus a
finite propagation speed, which we can normalise to 1 by scaling time.

N
. _ /
](x’x’) = Z n],e_l’vl\x X |,
j=1

r(x,x/) =704 ’x—x/

’

where we take 7° > 0 and ; #0 forj € {1,...,N}.
Due to Theorem 28, we have that X is an eigenvalue and ¥ an eigenvector if and only if
¥ (9) = ge*® and q € D(B) satisfies the characteristic equation (CE).

A(Mg=(r-B-K")q=0, (CE)
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where in this case K*: Y — Y is a parametrized family of operators for z € C defined as

follows:

N
K% = ZI(.Z,
= (49)

1
KFy(x) := ¢i(2) /_1 e*ki(Z)Ix—x’\y(x/) dx,

where ¢;(z) := S/(O)an,e”oz #0and ki(z) := u; + z.

The case without diffusion, i.e. d = 0, has already been extensively studied [33, 34], so
in this section we develop formulas for the eigenvalues, eigenvectors and resolvent with
nontrivial diffusion, i.e. d > 0.

For the following section, we adopt the notational convention that bold-faced variables

correspond to vectors a = (a; - - -a,,)T where its length is clear from the context.

3.1 Eigenvalues

So we are looking for nontrivial solutions g € D(B) of
(z-B-K*)q=0. (CE)

As this is a mixed differential-integral equation, it is in general hard to solve. We will use
the method of Dijkstra et al. [34] to convert (CE) into a differential equation (ODE), which
we can solve. Then substituting the general solution of (ODE) back into (CE) yields ap-

propriate conditions on g. This is possible due to the following observations.
Lemma 33 All solutions of (CE) are C*°(£2).

Proof As q € C*(R2) and the range of K7 is contained in C3(2), we have that Bg € C*(Q),
which means that g € C*(Q). By induction, we conclude that g € C*®(). (N

Differentiating the kernel functions in the (CE) in the distributional sense yields, for
jefl,...,N},

2
_e—kj(z)lx_x’\ _ [kJZ (Z) _ 2/(](2)5 (x _ x/)]e—k/(z)lx—x/‘ )

ox?
So we define the differential operator Lf forje{l,...,N}:
72 2
Lf =k (z) — 0;.

For this operator L;, we have that for j € {1,...,N}

LijZq = 2¢j(2)ki(2)q.
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Hence, by applying the operator L? = ]_[2]:1 L}, to (CE), we end up with an ordinary differ-
ential equation (ODE)

N N
LA ]‘[ 2a-2) k@[ [Lq=0. (ODE)
j=1

p#

This differential equation has a characteristic polynomial corresponding to exponential

solutions e”*

N N N

P(p):= (e +z—dp*) [ [(,(@)* - %) -2 _ @K@ | [(ko(2)* - 0?). (50)
p=1 j=1 p=1
p7

P? is an even polynomial of order 2(N + 1). Assuming that z is such that P? has exactly
2(N + 1) distinct roots £p1(2),..., £pn+1(2), the general solution g of (ODE) is a linear

combination of exponentials e*/*:

N+1

q(x) = Z[am cosh(pm(2)x) + by, sinh(pu(2)x) ]). (51)

m=1

Writing g as a linear combination of cosine hyperbolic and sine hyperbolic leads to cleaner
notation below.

Before we substitute (51) back into (CE), we first prove two lemmas.

Lemma 34 Ifthe characteristic polynomial P*(p) has 2(N + 1) distinct roots, then p,,(z) # 0
forallm e (1,...,N + 1} and ki(z) #0 for all j € {1,...,N}.

Proof 1f P*(p) has 2(N + 1) distinct roots +01(z), ..., £pn+1(2), then p,,(z) is distinct from
—pm(z) and hence p,,,(z) #0 for m e {1,...,N + 1}.
Let without loss of generality k;(z) = 0. In that case the characteristic polynomial be-

comes
N N N
P(p) = p*(a +2=dp?) [ ()2 - %) =20° Y 6@k@ [ [(k(2)° - 0?).
p=2 j=2 p=2

p#

So p =0 is a root of P?. Hence we conclude by contradiction that k;(z) # 0 for all j €
{1,...,N}. O

Define the set L as follows:
L= {z eCl|3je{l,...N},me{l,...,N + 1} such that k;(z) = ﬂ:pm(z)}. (52)
Lemma 35 If characteristic polynomial P* has 2(N + 1) distinct roots, then

L={zeClFj,pefl,...N},j #p such that k}(z) = k;(2)}.
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Proof We have that z € £ if and only if P*(kj(z)) = 0 for some j € {1,...,N}.

N
Pz(lg(z)) —-2¢j(2) H k (z) — k
p:
Hence P?(kj(z)) = 0 if and only if kiz(z) = kj(z) forsome p e {1,...N},j #p. (|

For z ¢ L, we can rewrite P*(p,,) as follows:

N, k N
P (o) = |:a +z—dp? — Z kZ(CZI)(Z) p(ZZ()Z)j| 1—[ =0.

p=1

We can divide out the product to conclude that, for m € {1,...,N + 1} and j € {1,...,N},

N 2c(2)ki(2)
—dp? -y L2 ), 53
a+z—dp;, ,.;k,?(z%pi(z) (53)

Next we find formulas for K/Z cosh(,,(z)x) and K/Z sinh(p,,(z)x). To compute these inte-
grals, we split the interval [-1,1] into the intervals [-1,x] and [x,1]. On these intervals
eI is a C! function in &', so we can compute the following anti-derivatives for these

smooth branches:

/

/ e ¥l cosh(ps) ds

¢Klx-+/| (kcosh(px')~psinh(px')

22 +const. —-1<x'<x<l,
= /
gHn-¥| (keoshlor)- p’;smh(p ) 4 const. —1<x<x <1,

(54)

/

X
/ e ¥l sinh(ps) ds

e—klx=x'| (ksinh(px)—p cosh(px'))

+const. -1<x<x<l,
= kz—p
Pl (_k“"h(plfz)_ ;ZCOSh(” ¥) 4 const. —1 <x<x <1.

Using these anti-derivatives, we can evaluate the integrals K/Z cosh(p,,(z)x) and

Kf sinh(p,,(z)x). For clarity, we omit the dependence on z in the remainder of this section.

2c¢;k; cosh(px) — 2cje” kj cosh(kjx) (k; cosh(0,,) + ps sinh(p,,))
oy ’

K; cosh(p,,x) =

2cjk; sinh(p,,x) — 2cje” kj sinh(kjx) (0, cosh(p,,) + k; smh(pm))
k? = pZ,

K; sinh(p,,,x) =

Page 27 of 50
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Now we are ready to substitute the general solution g of (ODE), (51), back into (CE):

N N 2ck;
Z[ﬂm cosh(0,,%) + by, sinh(p,,,x)] (a +z+ d,ofn) + Z kz—%
m=1 j=1 J Pin

N+1

N .
k' h m m h m
+ E el |:—cosh(k,x) E am 7 €08 (,Okg+,02 sinh(pn) (55)
: 2~ p
j=1 m=1 ] m

N+1
— sinh(kjx) Z b,
m=1

Pm cosh(py) + kjsinh(py) | 0
K2 - p2, '

Due to the characteristic equation (53), the first line in equation (55) vanishes. When
z ¢ L, cosh(kjx) and sinh(kjx) for j € {1,...,N} are linearly independent. Hence the second
line vanishes if and only if $%¢*"a = §#0ddp = 0, where matrices S#¢¥e" and $%°44 are defined

as follows:

gaeven , _ k/ COSh(pm) + Om Sinh(pm)

i, m = ](}2 _ pyZn ’
. (56)
geodd _ Pm cosh(p,,,) + k;sinh(p,,)
jom k]z _ pgn
forje{l,...,N}andme{l,...,N + 1}.
As g € D(B), we also need to take the boundary conditions into account as
N+1
q(£1) = Y " [Buup cosh(pm) + @y sinh(p,)] = 0. (57)
m=1

To satisfy the boundary conditions, we augment the matrices S#¢'*" and §#°4 as follows:

SXiotm i= Pmsinh(p,,), 68)
S3088 = om cosh(o,).

Now we have square matrices §#¢Ven, §70dd ¢ CIN+Dx(N+1) There exists a nontrivial solu-

tion g € D(B) of (CE) if and only if det(5#¢V*") = 0 or det(S>°4d) = 0.

Theorem 36 Suppose that det(P*(p)) has 2(N + 1) distinct roots and . ¢ L for some ). € C,
then we have that ) € 0,(A) if and only if det(S»**") det(S>°4) = 0.
When det(§»") = 0, the corresponding eigenvector yr € X is given by

N+1

Vv (0)(x) := e Z a,, cosh (pm(k)x), (59)

m=1

where a is a vector in the nullspace of §*¢'",
When det(S*°%) = 0, the corresponding eigenvector v € X is given by

N(N+1)

Y(O)®):=e" Y bysinh(om(M)x), (60)

m=1

where b is a vector in the nullspace of S$*°%,
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Proof Let g € D(B) be a solution of (CE) for some A € C. Then, by Theorem 33, g € C*,
so it is also a solution of (ODE).

Conversely, let g be a solution of (ODE). As det(P*(p)) has 2(N + 1) distinct roots,
q is of the form (51). Due to (55) and (57), it is a solution of (CE) if and only if
det(S™even) det(S*°4) = 0. O

We will call an eigenvalue ‘even, respectively ‘odd, when det($*"*") = 0, respectively
det(S*dd) = 0.

3.2 Resolvent

Due to Theorem 31, to compute the normal form coefficients, we need a representation of
A7Y(z)y. It is defined for z € p(A) as the unique solution g € D(B) of the resolvent equation
(RE)

A@)g=(z-B-K*)q=}y. (RE)

We can find an explicit form for this resolvent using a variation-of-constants ansatz when
z ¢ S, which is defined as follows:

S:=0cB)ULU {z € C|P*(p) has less than 2(N + 1) distinct Zeros} (61)
with £ as in (52).

Theorem 37 For z € p(A) with z ¢ S, the unique solution q € D(B) of (RE) is given by

N+1
q(x) := R(z, B)y(x) + Z[am(x) cosh(pm (z)x) + by (x) sinh(,om (z)x)], (62)

m=1

where R(z, B) is the resolvent operator of B as in (97) and a(x) and b(x) as in (79)

Proof Our variation-of-constants ansatz g needs to satisfy three conditions. It must solve
(RE), A(z)q = y, it must satisfy the boundary conditions (g)'(£1) = 0 and the regularity
condition g € C%(R2). When we found some a,,(x), b,,(x) such that g satisfies these con-
ditions, we have found the resolvent as it is unique due to Theorem 28. As R(z, B) maps
into D(B), the regularity condition is satisfied when a(x), b(x) € C?(2). For this proof, we
suppress the dependencies on z.

To aid in the calculation of A(z)gq, we first compute some integrals up front. We can
integrate by parts by splitting the interval [-1, 1] into [-1,x) and (x, 1] and using the anti-
derivatives in (54) to end up with

Kja,,(x) cosh(p,,,x)

—ki(1+x z,even —ki(1-x z,even
+cje it )am(—l)Sj’m +cje it )am(l)Sj’m
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1 / /
—cj %) e 511 (sgn (x — &) k; cosh(pmx’) — o sinh(pmx’)) dx,
i | g j

2
1 ki = o7, 63)
K;b,,(x) sinh(p,,,x)
2¢ik;
me inh o )
)sinh(pns) 3

— e b, (-1)S7904 + ;e b, (1)S70%
1
b, ()

R Pl (sgn(x - x/)kj sinh(p,,,x’) — Pm cosh(pmx’)) dx'.
-1 i lOm

— C/.

Now we substitute ansatz (62) into (RE) and collect the terms. Using the above calculations
and the fact that (z — B)R(z, B)y = y, we have that

N+1
0= Z[am(x) cosh(px) + by (x) sinh(p,,x) |
m=1
N
2¢ik;
x [(am-dpfn(z)) -Zkg_’;z} (64a)
=1 " T Fm
N+1
- Z d[(a’,’n(x) + 2pmh/m(x)) cosh(p,.x) + (b:; (%) + ZpW,a'm(x)) sinh(pmx)] (64b)
m=1
N N+1 N+1
= et [Z an(-1)S;e" = bm(—l)S;;de:| (64¢)
j=1 m=1 m=1
N N+1 N+1
= et [Z am()S5 "+ bm(l)S;f’,de} (64d)
j=1 m=1 m=1

N 1
—ch/ ek/’”‘/||:R(z,B)y(x/)
jer

@, (%) ; , . ,
- Z 5 (sgn(x — ") k; cosh(px’) — oy sinh(pmx’))
m=1 k] = Pom
N+1 4, (x,)
_ Z k2m pe (sgn(x — x)k; sinh(pmx’) = o cosh(pmx/))j| dx'. (64e)
m=1"9 Fm

We have that the above equation vanishes when all the terms within square brackets
vanish. Term (64a) vanishes naturally due to characteristic equation in (53) as z ¢ L.
As R(z, B) maps into D(B), the boundary condition ¢’(+1) = 0 reduces to

N+1
Z[(a;n(jzl) + pmbm(il)) cosh(p,,,) %+ (b/m(il) + pmam(il)) sinh(pm)] =0. (65)

m=1
We can split equation (65) into three sufficient equations:
N+1

> [@,,(&£1) cosh(p,) % b, (£1) sinh(p,)] =0, (66a)

m=1

Page 30 of 50
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N+1
> [Pmbm(1) cOsh(py) + pntt(1) sinh(p,)] = 0, (66b)

m=1
N+1

> [ ombm(=1) cosh(pm) = pmam(=1) sinh(p,,)] = 0. (66¢)

m=1

Note that equations (66b) and (66c¢) are equivalent to

N+1 N+1
> am(-DSEED, - Zb (DS, =0,

) (67)
N+1 N+1

z,even z,odd _
Zﬂm SN+1m Zb SN+1m_ .

If we combine equations (67) with the terms in square brackets in (64c) and (64d), we get
the matrix equations:

Sz,evena(_l) _ Sz,oddb(_l) -0,
(68)
§ra(1) + $*°4b(1) = 0.

The term in square brackets in (64b) vanishes if the following two equations vanish:

N+1

Ba_x Z[a’m (x) cosh(p,ux) + b}, (%) sinh(p,x)] =0, (69a)
m=1

N+1

Z[pmb;n(x) cosh(omx) + pua,, (x) sinh(,omx)] =0. (69b)

m=1

We see that in equation (69a) the sum should be constant. Using equation (66a), we see
that this constant is zero.

N+1

> [a,,() cosh(p,x) + b}, (x) sinh(p,,x)] = 0. (70)

m=1

The remaining equations (64e), (69b), (70) form a system of differential equations with
boundary conditions (68):

[ 4, b, (x)
Z |:k12"i e ki cosh(pmx’) k2 k smh(,omx ):| 0,
m=1 m

N+1 a. (x) b (x)
Z[ 27 P sinh (o) + 135 o cosh(pmx’)] = ~R(z Bly(x),

p)
m=1 J m k] m
(71)
N+1
Z[pmb’m(x) cosh(pmx) + pma,,(x) sinh(,omx)] =0,
m=1
N+1

Z[aiﬂ(x) cosh(px) + b, (x) sinh(pmx)] =

m=1
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We can rewrite these equations by introducing some matrices. We define the diagonal
matrices C, § € C(§, CN*DxW+1)y the square matrices K, M, Q € CN*DXWN+1) gnd the
operator R: Y — YN*1 as follows:

ém,m(x) = COSh(pmx);
Snm(%) = sinh(pmx),
IA(j,m = pm@j,m:

Mj,m = k/’Qj,m,
. (72)
- forje{l,...,N},
N 2_ .2
Qj,m — k/ Pm
1 forj=N+1,

N R(z,B)y forje{l,...,N},
(Ry); =
forj=N+1.
Herej,m e {1,...,N + 1}, and we define ky,; := 1.
We seek functions a(x) and b(x) which solve the system of differential equations

M(C@)a'(x) + S(x)b'(x)) = 0,
(73)

A

K (g(x)a/(x) +C (x)b/(x)) = —Ry(x),
with boundary conditions

Sz,evena(_l) _ Sz,oddb(_l) =0,
(74)
§%ena(1) + S°°4b(1) = 0.

For z € p(A), we have that $7°d and $%'*" are invertible. Due to Lemmas 34 and 35,
when z ¢ S, Q satisfies the conditions of Lemma 47, and hence Q is invertible. We can write
the determinant of K and M in terms of the determinant of Q, det(M) = det(Q) ]_[ﬁl ki,
K| = det(Q) ]_[Z:} om» and so K and M are both invertible too.

Now we multiply the first line of (73) by C(x)M™" and the second line by S(x)K!

C (x)a' (%) + C(x)S(x)b'(x) = 0, 5
75
S2(x)a’'(x) + C(x)Sx)b' (x) = ~S(x)K Ry (x).

If we now subtract these equations and use the trigonometric identity C2(x) — $2(x) =1,

we arrive at the following equation:

a'(x) = S()K ' Ry(x),
o (76)
b'(x) = —C(x)K ' Ry(x).

Here, we get the second line by a similar procedure. We note that f?y € C*(Q) and
A(x), B(x) € C*(R2), which implies that a(x),b(x) € C3(Q2). Hence we satisfy the regular-
ity condition.
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We can now find a(x) and b(x) by taking an anti-derivative plus some constants of inte-
gration a“ and b°. To satisfy the boundary equations (74), we take an anti-derivative such
that a(—1) + a(1) = 2a° and b(-1) + b(1) = 2b°.

1

1 e N o—175 / /
a(x)=a6+§(/_ S()K ' Ry(x') dx —/

1 x

S(*)KRy(x) dx’),
(77)

~

1 * ISEPIN L P
b<x>=bC—§< / C@) K™ Ry(x') da’ - / E() R Ry(v) dx’).

1

By adding and subtracting boundary equations (74), we find that the constants of inte-
gration equal

1
af = %(Sz,even)—lsz,odd (/ C'(x/)f(_lfey(x’) dx/>,
-1

. . (78)
b¢ = _5 (Sz,odd)*lsz,even (/ g(x/)f(—liey(x/) dx/) .
-1
We can simplify this as follows:
1
aw) = 5 / (3(x)sgn(x =) + (S°) " 7UE () R Ry() v,
o (79)
b(x) = - / (A ()sgn(x—«') + (S“’dd)7ISZ’eve“.§(x/))f<_11A€y(x’) dx’. N
-1

For the computation of the first Lyapunov coefficient /;, we need to evaluate the Dun-
ford integral in (47). Similar to Dijkstra et al. [34], we can use residue calculus to find an

expression for this integral.

Theorem 38 Let A € 0,(A) be a simple eigenvalue and ) ¢ S. Let C), be a sufficiently small
closed disk such that C, No(A) ={A} and C; NS =(@.
If A is an ‘even’ eigenvalue with eigenvector

N+1
Y(0)(x) =€y " aycosh(p(1)x), (80)

m=1

where a is a nontrivial solution of S****"a = 0, then

1
— @ A (2ydz=vy(0) (81)
2mi aCy,
if and only if
d. Sk,even 1 R R R
_ a J( ) S)\,odd/ C(x/)K—lRy(x/) dx/ - va (82)
27, (det(SHeve)) |1 -1

for all y € Y, where adj(S**¥*") denotes the adjugate of S**'°", and using the definitions in
(72).
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If & is an ‘odd’ eigenvalue with eigenvector
N+1
YO)w) =€ ) byysinh(p(2)x), (83)

m=1

where b is a nontrivial solution of $*°%b = 0, then

1
— @ AN (ydz=vy(0) (84)
2mi aCy,
if and only if
—adi Sk,odd 1 R
. a J( ) S)L,even/ B(x/)l(—lRy(x/) dx = vb (85)
2.7 (det(S#°49)) |, -1

for all y € Y, where adj(S*°4) denotes the adjugate of S$*°%, and using the definitions in
(72).

Proof As 0,(A) and 0,(B) contain only isolated eigenvalues and p,,(z) and det(P?(k;;(z)))
are analytic in z, the set S contains only isolated values. Hence such C; exists.

Suppose that A is an even eigenvalue. As SN C; = ¥ and o (A4) N C; = {1}, we have that
A~Y(z)y is given by Theorem 37 for z € C;. We observe that all components of the resolvent
are analytic for all z € C, except for the constants of integration a‘(z). This analyticity
simplifies (81) to

N(N+1)

cosh(pm()\)x)-(f a,,(2)dz = ve Z Ay cosh(pm(k)x)

ac,

N(N+1)
o0

2mi m=1 m=1

forall x € Q, 6 € [-h,0]. We can substitute (78) and use the residue formula

1 _
—_— (s7evem) Ydz = Res(
2mi aCy,

ad] (Sz,even) A) ad] (Sx,even)

det(Sz,even) ’ = %(det(sz,even)) |z=)» :

Due to linear independence of cosh(p,,(A)x) for m € {1,...,N + 1}, this results in the for-

mula

ad) (S)L,even)
24 (det(S5even)) |-y

1
S“’dd/ C'(x/)f(_lfey(x’) dx' =va.
-1

The reasoning for odd eigenvalues is similar. O

4 Numerical results
In this section we examine a specific numerical example. We compute eigenvalues and the
first Lyapunov coefficient for a Hopf bifurcation and investigate the effect of varying the
diffusion parameter d.

For J, we choose the following difference of two exponentials, as in [34]:

25 / J
J(xx) = 7e*Z'H' —10e”7 1. (86)
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x-x'

Figure 2 The wizard-hat connectivity of (86)

This connectivity is a model of a population of excitatory neurons acting on a short dis-
tance combined with a population of inhibitory neurons acting on a longer distance, see
Fig. 2.

For the activation function S, we choose the sigmoidal function

- l (87)

S =
W= Trem 2

As S is an odd function, §”(0) = 0 and hence D*>G(0) = 0. This simplifies the computation
of first Lyapunov coefficient /; of (47) to

if & A DDA GO v, §) de = e (6). (8)
aC;,

47i
We can compute this integral using Theorem 38 with y = %DS GO, ¥, ).
We fix the following values for parameters o = 1 and t° = % and use y as the bifurcation

parameter. We want to compare two cases: without diffusion, i.e. d = 0, and with diffusion,
ie.d>0.

4.1 Hopf bifurcation
For d = 0, we have a Hopf bifurcation for y = 3.3482 at A = 1.2403i with the corresponding
eigenvector

¥ (0)(x) = €249 [0.9998 cosh((0.2770 — 0.8878i)x)
(89)
x (~0.0178 + 0.0050:) cosh((3.7185 + 3.2284i)x) ].

The normal form coefficient ¢; = —1.132 — 0.282i and the Lyapunov coefficient £; =
—0.9123, and hence the bifurcation is supercritical.
For d = 0.2, we have a Hopf bifurcation for y = 3.3094 at A = 1.2379i with the corre-
sponding eigenvector
¥ (0)(x) = €% [0.9972 cosh((0.2535 — 0.8490i)x)
+(~0.0727 - 0.0177i) cosh((1.7315 + 3.2475i)x) (90)

+(0.0029 — 0.0060:) cosh((3.90746 + 0.3586i)x) |.
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Table 1 Parameter values of the Hopf bifurcation without and with diffusion respectively

Bifurcation o 70 i n i w2 d y A £
Hopf 1 1 0.75 125 -10 2 1 0 3.3482 1.2403i -0.9123
Hopf 2 1 0.75 125 -10 2 1 0.2 3.3094 1.2379i -0.9314

T

« Even eigenvaulues

;f_» ;.‘; ;;‘; ® . Odd eigenvalues

« Even eigenvaulues

;;'_- 0.2 . 0dd eigenvalues

Figure 3 The eigenvalues of A at parameter values in Table 1 of the Hopf bifurcation without and with
diffusion respectively

The normal form coefficient ¢; = —1.153 — 0.258i and the Lyapunov coefficient £; =
—0.9314, and hence the bifurcation is also supercritical. We have put these values for fur-
ther reference in Table 1.

As one might already have observed, the diffusion has little effect on the Hopf bi-
furcation. We observe more generally that the eigenvalues which are off the real axis
are barely effected by the introduction of diffusion, while the eigenvalues on the real
axis become more negative, see Fig. 3. A possible explanation is that the eigenvec-
tor corresponding to the eigenvalue on the imaginary axis has very little spatial curva-
ture, see Fig. 4. As diffusion penalises curvature, its effect on this eigenvector would be

small.

4.2 Discretisation

To obtain an approximate solution of (ADDE), we discretise the spatial domain €2 into an
equidistant grid of »* points, x1,...,x,~, with a width of § = nx—%l As in [29], we discretise
the integral operator G using the trapezoidal rule and the diffusion operator B using a
central difference method and a reflection across the boundary for the boundary condi-

tions. This results in a second order spatial discretisation. The discretisation of (ADDE)



Spek et al. Journal of Mathematical Neuroscience (2020) 10:21 Page 37 of 50

Figure 4 The corresponding eigenvectors of the eigenvalue A = wi at parameter values in Table 1 without
and with diffusion respectively. Note that with diffusion the eigenvector satisfies the boundary conditions at
x=1and x =-1, while this is not the case without diffusion

forne{l,...,n*} and t € R* becomes a set of delay equations (DDE):

8 (£, %)
= 2%(11(1’, xn*l) - 2u(t7 xn) + M(t, x,,+1)) — Olbt(lf, x,,)
8 Y E (Ko ) S = T (s %), %),

u(t,xo) = u(t, x3),

(DDE)

u(t, % 41) = ult, Xpe_1),

u(t,x,,) = w(t’xn)-

Here &, is defined as

g, o1 ez =1, (91)

m = lor m = n”®.

N

Now we are left with a set of #* ordinary delay differential equations which we solve with a
standard DDE-solver. Note that (DDE) is very similar to the discrete model (3) from which
(ADDE) is derived. Only the terms at the boundary are different due to the second order

discretisation.
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Figure 5 Simulation of (DDE) with the initial conditions ¢4, ¢, of (92) and y =3 and d=0.2
L J

4.3 Simulations
We will now perform some simulations around the Hopf bifurcation with diffusion. We
set #* = 50 and take as initial conditions an odd function and an even function:

@1(0)(x) = = sin —mx,
> (92)
©2(0)(x) = g COSTTX.

For Fig. 5, we took y = 3, and for Fig. 6, y = 4.

For y = 3, the solutions with both initial conditions (92) converge to the trivial equilib-
rium. The one with the odd initial condition converges monotonously to the trivial equi-
librium, while the one with the even initial condition converges to the trivial equilibrium
in an oscillatory manner. For y = 4, there are (at least) two nontrivial stable states. The
odd initial condition converges to some nontrivial equilibrium, and the even initial condi-
tion converges to some limit cycle, which is due to the Hopf bifurcation. This is similar to
the results of Dijkstra et al. [34], where the nontrivial equilibrium arises from a pitchfork
bifurcation. The bi-stability is also exemplified in the eigenvalues, see Fig. 7, as we have a
positive real eigenvalue and a pair of complex eigenvalues with a positive real component.

We have seen that increasing the value of d decreases the eigenvalues on the real axis.
This would imply that the nontrivial equilibrium becomes unstable or disappears, proba-
bly through a pitchfork bifurcation. Indeed when we use the initial condition

Y3 =1+ @2 (93)

and compare the dynamics for d = 0.2 and d = 0.5 in Fig. 8. The initial condition converges
to a nontrivial equilibrium when d = 0.2, but it converges to a limit cycle when 4 = 0.5.
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Figure 6 Simulation of (DDE) with the initial conditions ¢1, ¢, of (92) and y =4 and d =0.2

F « Even eigenvaulues
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-1.0 -0.8 -0.6 -0.4 -0.2 « Odd eigenvalues

Figure 7 The eigenvalues of Afor y =4 and d=0.2

5 Discussion
We have proved the necessary theorems to construct the sun-star calculus for abstract
delay differential equations. In particular, we proved a novel characterisation for sun-
reflexivity in Theorem 12. The sun-star calculus provides a variation-of-constants for-
mulation for the nonlinear problem and produces results on the spectral properties of
the system, notably the essential spectrum. Using the results of Janssens [6] on the cen-
tre manifold reduction, we have derived a simple and explicit formula to compute the first
Lyapunov coefficient for the Hopf bifurcation. This procedure can quite easily be extended
to normal coefficients of other local bifurcations.

The neural field models, both with and without diffusion, can be cast as abstract delay
differential equations to which the same theoretical results can be applied. In the sun-star
calculus the relevant spaces, duality pairings and Fredholm alternative follow naturally by

considering the strong continuity of adjoint operators. Hence there is no need to construct
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Figure 8 Simulation of (DDE) with the same initial condition ¢3 (93)and y =4,d=02and y =4,d=05
respectively

formal projectors. Moreover, for a specific example of the neural field, we could calculate
the first Lyapunov coefficient exactly and with arbitrary precision. Thus we conclude that
the sun-star calculus for delay equations is a natural setting to study neural field models,
with and without diffusion.

For certain specific connectivity functions, we have derived analytical conditions for A
to be an eigenvalue for a neural field with a connectivity function that is a sum of ex-
ponentials. We have also constructed the corresponding eigenvectors and the resolvent.
Numerical results show that the diffusion term does not cause oscillations to arise due to
a Hopf bifurcation. However, stable equilibria which are not uniform disappear due to the
smoothing effect of the diffusion. So increasing the diffusion in a bi-stable system with a
nonuniform equilibrium and a synchronous oscillation leads to a system with only stable
synchronous oscillations. We hypothesise that this is a more general feature of equations
with diffusion and a delayed reaction.

Gap junctions, modelled by the diffusion term in our neural field, are thought to be
linked to synchronisation in Parkinson’s disease [3]. Further research could be undertaken
to see whether the effects can be observed in a neural field model with physiological values
for the parameters.

We used a neural field model with a connectivity function, which is a sum of expo-
nentials. This connectivity function is commonly used to aggregate the effect of multiple
different types of cells, e.g. excitatory and inhibitory neurons. However, introducing a dif-
fusion term into this model leads to gap junctions between similar and different popula-
tions of neurons of the same strength. This may not be physiologically feasible. A way to
circumvent this is to use a neural field model with multiple populations. In such a model,
it is possible to introduce only gap junctions between neurons of the same population.

We have studied a neural field on a one-dimensional closed domain. However, when
modelling the neuronal activity in the cortex, it is common to use two-dimensional do-



Spek et al. Journal of Mathematical Neuroscience (2020) 10:21 Page 41 of 50

mains [24]. For a neural field with a rectangular domain, characterising the spectrum, as
is done in this paper in Sect. 3, is still an open problem. On a spherical domain, Visser et
al. [35] have characterised the spectrum for a neural field with transmission delays and
have computed normal form coefficients of Hopf and double Hopf bifurcations. It seems
possible to extend the analysis of that paper to include a diffusion term into that neural
field model. Due to the general nature of the theoretical results of Sect. 2, these results,
including the sun-star framework, the variation of constants formulation and the essential
spectrum, also hold for neural field models on arbitrary domains.

Appendix A: Properties of the diffusion operator

In this appendix we investigate the properties of the diffusion operator B in the context
of the sun-star calculus. We consider the space of continuous functions Y = C(€2), where
we take our domain 2 to be the interval [-1, 1]. We define B : D(B) — Y, an unbounded,
closed, linear operator as follows:

Bg:=dq’ - aq,
(94)
D(B):={g € Y|qe C*(RQ),4(3Q) =0}.

A.1 Spectral properties
We start our analysis with this result on the semigroup S generated by B.

Lemma 39 ([58, Proposition V1.6.19]) The operator (B, D(B)) generates a strongly contin-
uous, positive and immediately compact semigroup (S(£))i>o-

Sturm-Liouville theory gives the following well-known results on the spectral proper-
ties of the diffusion operator. We can explicitly derive the eigenvalues and eigenvectors
using separation of variables. This is entirely standard and therefore the calculation is
omitted.

Lemma40 For the spectrum of B, we have that o (B) = 0,(B). All eigenvalues of B are simple
and given by A" = —~dn’1t* — o with even eigenvector cos(nmx) and 133 = —d(n + 3)*m* -
a with odd eigenvector sin((n + %)nx) for all n € Ny. Moreover, these eigenvectors form a
maximal set in Y, i.e. their span is dense in Y.

We can also explicitly find an explicit representation of the semigroup S(¢) and resolvent
R(z, B) in terms of the eigenvectors.

Lemma 41 The semigroup S can be explicitly written as a convolution

S(t)gﬁ(x)=/9(p(x/)G(t,x,x/) dax’ (95)

with Green’s function

oo

G(t,x,x) = Z((l + 80,) "L cos(nmx) cos(nnx/)e(‘d”2”2“")t
n=0 (96)

1 1
+ sin((n + §>nx) sin((n + E)nx’)e(‘d(’“%)z”z‘“)t)
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The resolvent R(z,B) : Y — D(B) for z € p(B) can be explicitly written as a convolution
R(z,B)y(x) = /S; y(x)G* (%, &) da’ (97)
with Green’s function
G* (%, %)

o0

= Z((l +80n) Mzt + a,’nzyrz)_1 cos(nmx) cos(nmx’)
n=0

(evava(ms 1)) sl (s D) sn( (o 2)e))

Here, §,,, is the Kronecker delta.

(98)

A.2 Sun-star calculus

We will now develop the sun-star calculus for the diffusion operator B. We can take d = 1
and « = 0 for this section, without loss of generality, as the sun-star calculus is invariant
with respect to bounded perturbations of the generator of the semi-group.

As a consequence of the Riesz representation theorem, Y* can be represented as
NBV(£2), the functions of bounded variation, normalised such that for y € Y*, y(-1) = 0.
The corresponding norm on NBV(€) is the total variation norm, and the duality pairing
is given by the Riemann-Stieltjes integral:

1
[y.5) = / oy (99)
We will now try to find a representation for B*.

Theorem 42 The dual space Y* can be represented as NBV(Q2). Furthermore, y* € D(B*)
if and only if for x € (-1,1]

yi(x) =1 + /i (02 + /i z" (x') dx/) ds, (100)

where c1,¢; € R and z* € NBV(Q2) with z*(1) = 0. For such y*, we have that B*y* = z*.

Proof We start by proving the ‘only if’ part of the theorem. Let y* € D(B*), y € D(B) and
z* = B*y*. Furthermore, let

w(s):=cy + /s Z*(«) da’

1

for some ¢, € R. As y € C*(Q) and y'(£1) = 0, we get that using integration by parts for
Riemann-Stieltjes integrals [5, Proposition A.15, A.18, A.19]

1
/ 1 y' (%) dy*(x) = (y*, By)

1
=(z"y) = /lydz*
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1

=2 @)y - / ¥ (%)z* (x) dx

-1

1
=z"(1)y(1) + /ly”(x)w*(x) dx.

If we take y as a constant function, then we immediately see that z(1) = 0 is a necessary
condition. For any —1 < &’ < x < 1, we can take a sequence of y, € D(B) such that y/(s)
converges monotone to the characteristic function on the interval [x,x]. Then, by the

Lebesque monotone convergence theorem, we get that

/

y*(x)—y*(x’) :/ dy*(s):/‘/ w*(s) ds.

Letting x’ | —1, we get that

w*(s) ds.
1

y"(x) = lim y"() +/

So we can write this y* as

y*(x)=cl+/j(cz+/iz*(x/)dx’) ds.

Next we prove the ‘if” part of the theorem. Let y* have the form in equation (100) with
z(1) = 0. Then, for all y € D(B), we have again by using integration by parts that

1
", By) = f ¥ (&) dy" (x)

1

1
= / ¥ ()W (x) dx

1

1
=— / ¥ (x)z" (x) dx

1

1
= / y(x)dz*(x):(z*,y>.

1

Hence we can conclude that y* € D(B*) and B*y* = z*. g

Now we are in a position to find Y©, the sun-dual of ¥ with respect to S, which is the

closure of D(B*) with respect to the total variation norm.

Theorem 43 The sun-dual Y° with respect to the semigroup S can be represented as R x
LY(). For the sun-dual of B, we have that

D(B®):={(c,w®) e R x LY(Q)|c € R, (w®)" € AC([-1,1]), (w®) (1) = 0} (101)

and B®(c, w®) := (W) (=1), (w®)"), where (w®)" is some L' function such that

X

(w®) () = (W®)'(-1) +/ (w®)(s)ds. (102)

-1
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Proof Let y* € D(B*). Again using the notation we get that, for x,s € (-1,1],

Y (x) =cp + /x w*(s) ds,
-1

w*(s) = ¢y + /s z*(x) da’

1

for some c1,¢y € R and z* € NBV(Q2) with z*(1) = 0, we can rewrite the total variation

norm as

o7l = teal + w7 -

For the space

W= {c + / Z*(x)dx' | c € R,z* e NBV(Q),z*(1) = O},
-1
we have that {w* € C?|(w*)'(-1) =0} C W C L. As this first space of C? functions is dense

in L', we have that W is dense in L!. Hence, we can represent Y© as the space
x
{ye eNBV(Q) [ y°(x) =c+ / w®(s) ds where c € R,w® € L(Q) for x € (-1, 1]}
-1

which are the absolutely continuous functions on (-1, 1] with a jump from O to cat x = —1.
We can equivalently express Y© as R x L}(Q) where y© = (¢, w®) with c € R and w® €
LY(R) equipped with the norm

[0y = leat + W] -

The domain of B® is defined as D(B®) = {y® € D(B*)|B*y® € Y°}. Using equation (100)
we have B*y* = z*. If z* € Y©, then z* must be absolutely continuous on (-1,1]. So for
¥° = (¢, w®) we find that (w®)' = z* is absolutely continuous on (~1,1]. As (W®)’ is an L!-
function, we can redefine (W®)'(-1) := (w®)'(—1+) to get an absolutely continuous function
on [-1,1]. The boundary condition z(1) = 0 is transformed into (W®)'(1) = 0

Thus we can write that B9(c, w®) = (w®)'(=1), w®)”"), where (w®)” is an L! function
such that

(w®) @) = (W°)'(-1) + / x(WG)”(s) ds. O
-1
Note that the sun-dual Y© is almost the same as in the book by Diekmann et al. [39,
Theorem I1.5.2], where it is taken with respect to the first derivative with the condition
#(0) = 0. However, in that case there was an extra condition in Y© that functions g € L!
could be extended to be zero for & > /4. In our case with diffusion we have a fixed domain
on which the diffusion takes place, so this condition is not present.

Now we can take the dual again and end up at the dual space Y©*.
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Theorem 44 The dual space Y°* can be represented as R x L™ (2). For the operator B®*,
we have that
D(B®*) = {(y,w™)| (w®*)' is Lipschitz continuous,

wo(=1) = y, (w®*) (£1) = 0} (103)

and B®*(y, w®*) := (0, (w®*)"), where (W®*)" is an L*(Q2) function such that
(WO*)/(JC) = / (WQ*)”(S) ds. (104)

-1

Proof The dual space of R x L'(2) can be represented as R x L®(Q2) with the duality
pairing between Y©* and Y© being given by

1
((y, w®), (e, w®)) := yc+/ w* (x)w® (x) dx.

-1

First we prove the C inclusion of (103). Let (y, w®*) € D(B®*) and B®*(y, w®*) = (B,z°%).
Let

vO*(x) 1= vO*(-1) + fsz*(s) ds,

1

which is a Lipschitz continuous function as z®* € L>°(£2). Then, for all (¢, w®) € D(B®), we

get that

= B+ v (RO ()|L,
—/ vO*(x) (we),(x) dx
Q

= B+ v (=D)wC ()1 + ¥ (w®) (-1)

+ /Q <y+ / ’:V@*(S)ds)(W@)”(x)dx.

Here we used that (w®)’ € AC[-1,1] and (w®)'(1) = 0. As ¢ and w®(=%1) are arbitrary, we
see that necessarily 8 = 0, v®*(%1) = 0. Furthermore,

wo(x) =y + /x vO*(s) ds,

1

which implies that (w®*)' = v©* and w®*(-1) = y.

Page 45 of 50
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Finally, we prove the D inclusion of (103). Let (y, w®*) be in the right-hand side of (103)
and (¢, w®) € D(B®). Then, by the calculations above, we get that

((r,we"), B2 (e w®)) =y (w°) (-1) + /Q WO () (w°) ()
_ /Q (w®) (x)w® (x) dx
=((0, (w*)"), (e w®))
from which we can conclude that (y,w*) € D(B%*) and B%*(y, w®*) := (0,w")"). O

Finally, we characterise the sun bi-dual Y©® which is the closure of D(B®*) with respect

to the Y®*-norm, which is a supremum norm.
Theorem 45 The sun bi-dual Y®® can be represented as {(y,w®®)w®® ¢
C(R),w®°(~1) = y}. The canonical embedding jy : Y — Y°* is given by jyy = (y(-1), 7).

Moreover, Y is sun-reflexive with respect to the semigroup S, i.e. jy(Y) = YO.

Proof Lety®* = (y,w®*) € YO*, As the supremum norm does not preserve derivatives, i.e.
the C? functions are dense in C° with respect to the supremum norm, we have that only
the continuity and the condition w®*(~1) = y remain. For jyy = (y(-1),7), it can be easily
checked that, for any y© € Y©,

. O\ _ [.,0 _ * O% O\ _
(]yy,y )—(y ,y)—/ﬂ(y+f v (s)ds)(w ) x)dx=.

1

So jy is the canonical embedding between Y and Y®* and it is an isomorphism between
Y and Y®®. Hence Y is sun-reflexive. O

Appendix B: Proofs
Lemma 46 Let ®, vy € L*®([-h,0]; Y**) and g, € L*([0, h]; Y*) such that

d>(—t):<l>(0)—/0 Y (-6)do,

=g(0 0(0) do
&=+ [ &0)
forallt € [0,h], then it holds that
(@(-0),8(0)) = (®(0),g(0) + f (@(-0),4(0))d0 - / ((-0),g(0))do
0 0
forallt € [0,h].
Proof Let ®, ¥, g, ¢ as above and define the scalar function &
£(t) = (D(-1),g(1))

for t € [0,h]. As ® € L°°([-h,0]; Y**) and g € L}([0, k]; Y*), £ is integrable.
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By definition £ is absolutely continuous on an interval I if, for every € > 0, there is § > 0
such that whenever a finite sequence of pairwise disjoint sub-intervals (s, tx) of I with
ty, si € I satisfies

D -1 <4,

k

then

> e -0 <e.
k

Both ® and g are absolutely continuous and a.e. differentiable with derivative v and ¢
respectively [63, Corollary 1.4.31].
For t,s € [0, h],

6®) - £()] = [[@(-0),8(0)) — (@(~s),£(5))|
= [{®(=) = D(-5),8(0)) + (=), 2() - £(5))]
< |@(-0) - @) max [¢@)] + ¢ - g(s)]| max | @(-)].

Hence, by the absolute continuity of ® and g, £ is absolutely continuous and consequently
has an a.e. derivative $ , which is integrable, and for ¢ € [0, /]

aﬂ:am+[;awd&

Furthermore, we have that

£ -£(s)
t—s -

<<D(—S), g(t) —g(S)>_ < q)(_t) - QD(—s)
t—s s—t

) g(t)>.
Taking the limit as s — ¢, we can deduce that

E(2) = (@(-1),(0)) — (¥ (-1),(0)).
Hence we have that, for ¢ € [0, /],

(<I>(—t),g(t))=(<I>(0),g(0))+/0 (q>(—9),g(9))d9—/0 (¥(~0),8(0))do. O

Lemma 47 Define the matrix Q € CN*Dx(N+1) 4

o n/,_lpm forje(l,...,.N},me{l,...,N +1},
" forj=N+1,me{l,...,N +1}.

When n; #nj # pm #pi1fori,je{l,...,N}, Lme{l,...,N+1},i#j, 1 #m, then Q is invert-

ible.
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Proof We subtract the last column from the other columns. We get the following matrix

Q:
Pm—PN+1 .
oo 10T €L, N,
1 . _
Qjm: P forje{l,...,N},m=N+1,
forj=N+1,me{l,...,N},
1 forj=m=N+1.
Now row j of matrix Q contains the factor = ;NH and column m contains the factor p,, —

pn+ forj,m e {1,...,N}. Hence we can rewrite the determinant of Q as follows:

N
det(Q) = det(Q) = det(Q) [ | Pi PN+
i=1

n; — PN+1

Here matrix Q € CM*¥ is defined as

1
Qm=—— forjme{l,...,N}.

i — Pm

We observe that Q is a Cauchy matrix when n; # n; # p,, # p; for i,j,l,m € {1,...,N}, i #

N pi-pnn
- =1 ni—pN+1
conclude that Q is invertible. O

j, [ # m and hence invertible. Furthermore, the product [] is non-zero, so we
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