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In a difference or differential equation one is usually interested in finding solutions having certain properties, either intrinsic properties
(e.g. bounded, periodic, almost periodic) or extrinsic properties (e.g. stable, asymptotically stable, globally asymptotically stable). In
certain instances it may happen that the dependence of these equations on the state variable is such that one may (1) alter that
dependency by replacing part of the state variable by a function from a class having some of the above properties and (2) solve the
“reduced” equation for a solution having the remaining properties and lying in the same class. This then sets up a mapping 7 of the
class into itself thus reducing the original problem to one of finding a fixed point of the mapping. The procedure is applied to obtain
a globally asymptotically stable periodic solution for a system of difference equations modeling the interaction of wild and genetically
altered mosquitoes in an environment yielding periodic parameters. It is also shown that certain coupled periodic systems of difference
equations may be completely decoupled so that the mapping 7 is established by solving a set of scalar equations. Periodic difference
equations of extended Ricker type and also rational difference equations with a finite number of delays are also considered by reducing
them to equations without delays but with a larger period. Conditions are given guaranteeing the existence and global asymptotic
stability of periodic solutions.
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1. Introduction

Dynamic reduction is a problem dependent algorithm or procedure which allows one to find a solution
to a problem having specified properties by reducing the problem to a sequence of simpler ones, each
having a solution with the desired properties. To illustrate the technique, consider the problem of finding
a p-periodic solution of the p-periodic difference equation

Tnt+1 = fn(xn)7 fn: R? — Rda fn—i—p = fn, Vn € Z*. (1~1)
We will show in certain applications that the dependence of f,,(z) on x can be decomposed into a convenient
form
fa() = Fo(z, gn(z)) (1.2)
such that for each v = {vg,v1,...,vp_1} In a certain class of p-periodic sequences P, the “reduced”
equation
Tnt1 = Fn(n, gn(vn)) (1.3)
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has a unique p-periodic solution v* € P,. One then has an induced mapping
T :P, — Pp, v =T (v). (1.4)

Clearly, a fixed point of the map (1.4) is equivalent to a p-periodic solution of (1.1). Throughout the
presentation the function “g” will be used solely to indicate the grouping of the state variables on which
the reduction is performed. In certain cases, with proper choice of the function “g”, the image under the
map 7 will have all the desired stability properties.

Linearization of a difference or differential equation is a form of dynamic reduction : about a solution

¢(t) =0,

Tp+l = fn($n) = Az, + gn(xn)a or
o = f(t,2) = Az + g(t, )

or about a periodic solution ¢(t),

Yn+1 = fr/z(gbn)yn + gn(yn), or
y' = 0uf(t, 6(1)y + g(t,y).

In the following sections we consider some applications of the technique to various problems. The first
involves a model describing the interaction between wild and genetically altered mosquitoes in a periodi-
cally varying environment. Under certain conditions we find a globally attracting periodic state yielding
a solution to a coupled system of two equations of Ricatti/Ricker type. In subsequent sections we apply
dynamic reduction to other systems including systems of Ricker equations with delays and rational diffe-
rence equations with delays. In certain instances large systems may be completely decoupled thus reducing
their solution to an application of known results.

1.1. Stability

Throughout this work, we mean R* = [0,00) and RY = (0,00). While the theorem to follow is quite
general, we will restrict ourselves to the setting most common in problems in Mathematical Biology where
the state variable z lies in (RJ)? or (RT)%. By global asymptotic stability (GAS) of a periodic orbit
v = {vg,v1,...,Vp—1} we shall mean that v globally attracts all solutions starting in (R*)? and is locally
exponentially asymptotically stable.

That GAS of a periodic solution of (1.1) (or equivalently (1.2)) does not immediately follow from the
GAS of the same solution of (1.3) is seen from the following simple example. Consider an autonomous
Ricker equation

Tn+1 = wneg(z‘n)—xn = F(xmg(xn)): 0< g(x) <2 (1'5)

If we let g(x) = 2 then every v € (0,2) is a GAS fixed point of (1.3) on R{", but not of (1.2). However, with
a smallness condition on ¢, e.g. g(x) = a+ex, a € (0,2),0 < e << 1, the fixed point 2* = a/(1—¢) € (0,2)
and is a GAS solution of (1.2) with respect to Ry .

In order to quantify this smallness condition let 2* = {z} be a fixed point of 7 and hence a periodic
point of (1.1) which we write, taking into account (1.2), as

x;-‘,—l = Fu(7y, gn(z3,))- (1.6)
Notation : For U C (]Rar)d and a periodic vector valued sequence of functions V' = {V1,Va,...,V,—1,V, =

Vol with V, : U — (RY)? we define |V|p = max,—1 _psup,eylVu(uw)|. For a fixed g =
{91,92,...,9p—1} with g, : U — (RT)* and F = {F,...,F,_1} with F, = F,(§,gn(n)) define
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|F'lo = maxy=1,...p Supe pey | Fn (&5 gn(n))|. For F = F(x,g(€)), we will use 02 F and 9y F interchangeably to
mean differentiation with respect to the second argument.
We now state a theorem which will be used to establish GAS in the applications to follow.

THEOREM 1.1 Assume there are convex compact K, € (R+)d such that fn, : K — Kpy1, g K = T
(where the subscripts are interpreted mod p and T C (R1)® is convexr and compact) and assume every
initial point xg € (R(T)d is ultimately mapped by (1.1) into one of the K,. Assume F, and g, are C'
functions. Define P, to be that subset of p-periodic sequences such that

Uepp - U:(’UO,’Ul,...,’Upfl)ED:K()XKlX-"XKp,1 .

Then, if |02F ¢'|o is sufficiently small,
(1) the mapping T : P, — P, is a contraction and thus there is a unique fized point T (v*) = v* and
(ii) v* is a GAS periodic point of (1.1).

Remark 1.1 Item (ii) does not immediately follow from (i). A further reduction on the size of |92F ¢'|o
may be required.

Proof : For v € P, let us denote by y(v) the image of v under 7, y(v) = T (v), ie. ypt1(v) =
Fo(yn(v),gn(v)) = Hp(yn(v)). Then expressing the periodicity of y(v), one has

yo(v) = Hp_loHp_20~--oHloH0(y0(v)) (1.7)
yi(v) = HooHp,_j0---0HyoHi(yi(v))

Yp—1(v) = HpooHy g0---0HooHy 1(yp-1(v))
Letting D, denote differentiation,

Dyyn+1(v) = DyHp(yn(v)) = Dy Fo(yn(v), gn(v))
= N Fn(yn(v), 9n(v)) Duyn(v) + 02 Fu (- -+ ) Dygn(v)
= ApDyyn(v) + hy, where

|| < $Up|O2Fr (yn (v), gn (V) gn(v)] = O(|0F g'l0), and (1.8)
Ay = Ap(y,v) = 01Fn(Yn(v), 9n (). (1.9)
Thus, from (1.7),
Dyyo(v) = Ap-18p—2 -+ A1 Ao Dyyo(v)(v) + O(|0F g'lo)
= AODyyo(v)(v) + O(9:F ¢'lo) -
Repeating this for subsequent expressions under (1.7) one obtains

Doy (v) = AP Dy (v)(v) + O(|82F ¢'lo), k=0,...,p—1, where (1.10)

AW = AB(y,0) = Agyp1Brip 2 DpraAy,
where all subscripts are interpreted “mod p”. The A®) all share the same characteristic polynomial (3, p.
320] and hence the same spectrum o (). From the assumed ezponential asymptotic stability of y(v) as a

periodic point of (1.3), one has

oAy c{zeC:|z|<a<1}.
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Thus (I — A®)) has a bounded inverse and from (1.10),
Dyyi(v) = (I = AM)LO(102F ¢'lo) - (1.11)
Next we define a norm in P, to be
[0l = max (fvol, [oal, - - -, Jvp-1l) -

Then it follows from (1.11) that for § € (0,1) and |02F ¢'|o sufficiently small,

[Dyyk(v)| <6,
and from the Mean Value estimate,
Yk (1) = yr(w)] Stzl[é%]leyk(vt)\ lv —wl| < Olu—wl, v =tw+(1-t)u, (1.12)
for any pair u, w € P,.Thus,
ly(u) —y(w)|| <oflu —wl, — ie.  [[T(u) =T (u)] <dllu—w|

and 7 is a contraction.
It remains to prove that the unique fixed point v* of 7 is GAS as a solution of (1.2). We first prove v*
is asymptotically stable. The matrix of the equation of first variation of (1.2) at v* is

= 01Fn(vy; gn(v3)) + 02 Fn(vy; gn(07,)) Dugn (v7) (1.13)
= A, (v*,0") + O(|02F d'o) -

By the same argument given above we see that the spectrum of A(?) (v*,v*) is independent of n and lies
inside the unit circle in the complex plane.

We finally show v* is globally attracting. Let B = B(v*) be the basin of attraction of v*. Since B is
open, from (1.12) with w = v*, it follows that for § sufficiently small the entire image under 7 of P, lies
in B, T(P,) C B. Thus for each v € P, there exists a T'(v) € Z" such that the solution z, of (1.3) with
xo = v lies in B for n = T'(v) and by continuity, some open neighborhood of v, U(v) is carried into B in
the same number of iterations : symbolically,

Uw)-Tv)CB.

Let {U = UMW), Uy, ..., U} be a finite sub-cover of Pp and define T' = max j—1 1 {7T; = T(v™)}. Thus
every initial point v € P, is mapped by (1.3) into B upon 7 iterations, 0 < 7 < T and the same will
remain true for (1.2) provided |02F ¢'|o is sufficiently small. A sufficient (but not necessary) condition to
accomplish this would be to assume |g’| small. [

Remark 1.2

(a) The estimate (1.12) is the very raison d étre for the reduction method. The spectrum o of the product
of F,(x,y)’s along a periodic sequence does not, in general, lie inside the unit circle in the complex
plane. What the reduction method accomplishes is that for each fixed ¢t € (0,1) the solution of (1.3)
with v = u; “runs” over to the GAS periodic orbit y(v) of that system and it is there that |o| < 1.

(b) In certain cases, notably rational difference equations (Section 3.3), it is possible it achieve the smallness
condition on |02 F ¢'|p without making |¢’|p small, c.f. (3.13).

The next lemma is needed in the sections to follow.
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LEMMA 1.2 [5] The periodic Ricker equation,
Op—Tn

Tptl = Tpe , Ontp = On, Tp €R,

with o, € (0,2) has a globally asymptotically stable p-periodic solution {z}}. Moreover,

1 p—1 1 p—1

*
- E xr, = — E ag; ,
1 =0 . =0

i.e. neither attenuation nor resonance prevails.

2. Genetically Altered Mosquitos

This model was first introduced in the time independent or autonomous case by Jia Li [4] and later
considered in [6,7] by the authors where the technique of “ratio dynamics” was introduced. In an attempt
to describe more accurately a periodically varying environment we consider the following p-periodic system
where z and y represent, respectively, the populations of wild (W) and genetically altered (GA) mosquitos

Tp41 =

Q1 pTy + /Bl,nyn r

e~ dn—F1n(Tntyn)
)
Tp + Yn

n

Q2 pTy + ﬁQ,nyn —ds —ko n(Tn+yn
Yn+l = yne e (tun),
Tn + Yn

where the initial conditions zg, yo and all the coefficients are positive and thus x,, and y,, remain positive

for all n € Z*. We assume all the coefficients to be periodic of period p in the integer variable n. The
expressions

Qi Ty + ﬂz nYn . .
———— = fi o (xn, 1=1,2 2.1

o i i) (2.1)
are the growth functions, i.e. the per-capita rate of offspring production and are derived (following [4]) as
follows. Let N,, = x,, + y, represent the total population at generation n and ¢(NV,) be the total number
of encounters or matings per individual, per unit of time. Concentrating first on the x equation governing
the wild (W) mosquitoes,

Tn+l1l = fl,n(xnu yn)sl,n(xna yn)xn 5

the number of matings that are with W or GA mosquitoes at generation n is ¢(Ny, )z, /Ny, or ¢(Ny)yn /Ny,
respectively. Let A;, and Bj, be the number of W offspring that a W produces through a mating with
a W and a GA at generation n. Similarly, let Ay, and By, be the number of GA offspring that a GA
produces through a mating with a W and a GA respectively, at generation n. Then the total number of
W offspring produced by a single W at generation n is just

Al,nxn + Bl,nyn
Tn + Yn

c(Nn)

For large populations it is reasonable to assume that the function ¢(NN,,) reaches a constant saturation
level, ¢(Ny,) = cp. Defining «; ,, = c9A;,, and §;,, = coB;,, we obtain (2.1).
The expressions

—din—kin(Tntyn)

(& = Si,n(l’myn) 1= 17 2
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are the survival probabilities. The d; ,, are the ambient mortality rates while the &; ,, are the rates of density
dependent mortality and characterize the instantaneous carrying capacity at generation n.

We first eliminate the “exp (—d;)” terms by absorbing them into the coefficients a;, b; (a; = aje %
and b; = B;e~% ) to obtain

b
P a1.nTn + l’nynxne_kl”L(x’L+y’L) 7 (2.2)

Tn + Yn

asnTy +0

YUni1 = 2nTn 2’”y"yne_’”="(”""+y") ) (2.3)

Ty + Yn

Remark 2.1 We assume that each species is self sustaining in the sense that if (2.2)-(2.3) evolves with the
parameters all fixed at any n € {1,2,...,p — 1} then each species, in the complete absence of the other,
can grow to a non-extinction state. This imposes the conditions ai, > 1 and by, > 1, Vn.

Our interest is in establishing the existence of a periodic state (Z,,9n), n =0,1,...,p—1 which globally
attracts all initial states (z,y) with x > 0 and y > 0.

In the case of equal rates of density-dependent mortality we obtain a globally asymptotically stable
periodic solution (Section 2.1). When these rates are not the same, ratio dynamics fails. In Section 2.2 we
apply dynamic reduction to obtain a new set of equations to which ratio dynamics will apply to give the
desired periodic solution and hence the mapping (1.4).

Ratio dynamics ultimately leads to the study of the scalar p-periodic Ricker equation

n—Tn J—
Tni1 = Tnpe’ , Ontp = On , (2.4)

to which Lemma 1.2 applies.

2.1. Ratio Dynamics, k1, = k2 n,n =1,2...,p

We first describe the case of equal rates of density dependent mortality, k1, and kg ,,. This case, while
quite artificial in practice, is nevertheless quite useful in solving the more general problem.
In (2.2) we form the ratio, z, = x,/y, to obtain

. __ G1nZn + blm,
n+1 — n-
azn2n + b2,n

We then have the following lemma :

LEMMA 2.1 For each fized n assume ai /a2y <1 and by pn/ba, > 1. Then (2.5) has a globally asympto-
tically stable periodic solution {(o,C1,...,Cp—1}-

Proof : For each n the right hand side of (2.5) is a concave mapping from Rt — R™ that intersects the
diagonal. The rest follows from [2]. [ |

Remark 2.2 Referring to equations (2.2)-(2.3), and recalling that = represents Wild type while y represents
GA, the conditions as s« > a; imply that the likelihood of a GA producing a GA when mating with a
Wild, is greater than the likelihood of a Wild producing a Wild when mating with a Wild. Similarly, the
conditions by, > by, imply that the likelihood of a Wild producing a Wild when mating with a GA, is
greater than the likelihood of a GA producing a GA when mating with a GA. The conditions preclude
an attracting fixed point of (2.2)-(2.3) on one of the axes, i.e. the case in which one of the species reaches
extinction. See [4] for a discussion of these extinction cases in the autonomous, or time independent case.
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Substituting x,, = y,(, into the second equation in (2.2) we obtain

a2.nCn + ban —kyn (Cat1)y
n — 3 J n 2,n n n’ 2,
Yni1 = o e (2.6)
=ynexp [p(n) — K(n)y,] where
p(n) = log ( . é +1 . ), and K(n) = kgn(Gn +1) (2.7)

Using the substitution u, = K(n)y, in (2.6) we get, in the same form as in (2.4), the following Ricker
equation

Upt1 = une”(")_“”, where (2.8)

o) = tog (=) o)

Thus, we have the following theorem :

THEOREM 2.2 Assume o(n) € (0,2) Vn. Then (2.8) has a globally asymptotically stable
(with respect to Ry ) p-periodic solution {uf, u3, ..., uy 1} and hence (2.2)-(2.3), with k1 n = ka5, Vn, has
a globally asymptotically stable (with respect to the open first quadrant) solution

« o o Cntly U _ B
v —{(K(n),K(n)),n—O,l,...,p 1}.

Remark 2.3 The condition o(n) € (0,2) in Theorem 2.2 is a sufficient condition only and it precludes period
doubling bifurcations from occurring (See [4] where these bifurcations were studied in the autonomous
case). The condition is, however, not necessary as pointed out in [8] where periodic coefficients were
treated and some results, largely numerical, were obtained for periods 2 and 3 where some of the o, are
allowed to exceed 2, provided their average remains less than 2.

Remark 2.4 In [2] the following was shown : Let two concave maps f,g : RT — R have fixed points z ¢
and x4 with ¢ < 4. Then 2y < 240y < 74 and x5 < x40y < 4. This is useful in estimating the “spread”
of the invariant set of lines in the (x,y) plane determined by the periodic solution given by Lemma 2.1.
More precisely, if P, is the fixed point of the n'" map in (2.5), then the slopes of the invariant lines are
1/¢, and lie in the open interval (min S,,, max.S,,), where S,, = 1/P,. Note that P, is simply the solution
of (al,n - a2,n)Pn = (b2,n - bl,n)-

2.2. Dynamic Reduction leads to Ratio Dynamics, the case ki, # k2, for some n

The whole point of dynamic reduction is to reduce a given problem to one for which a known solution
technique is readily available. In order to reduce this case to the one treated in Section 2.1, we rewrite
(2.2) as

a1,nTn + b1 nY -
Tn4+1 = %‘ynnnxne k ’"(I"w")gn(xmyn), (2-9)
b
Yn4+1 = Myne_kln(zn"’yn)’ where (210)
Tn + Yn

Gn (@, yn) = elbemRrn)lenton), (2.11)
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which has the form (1.2). Our aim is to define a region D C RT x R as
D = [0, M] x [0, M]\ [0,m) x [0,m) (2.12)
and a subset
Pp = {p—periodic sequences, {(Tn,yn)}, with (z,,yn) € D}
such that for each sequence v = {(Zn,¥n)} € Pp, the “reduced” system,

a1 nTn + bl,nyn:C 6—k2m($n+yn)

T+l = W n gn(£n7ﬂﬂ)? (213)
a2 nTn + ba nYn —k2 p (Tn4yn)

— 2non T 2ndn,, o=hen(ontyn 2.14

Yn+1 T + Un Yne ) ( )

with initial conditions xo > 0 and yo > 0, has a globally asymptotically stable (with respect to the open
first quadrant), and hence unique, periodic solution v* = {(z}, y5;)} € Pp. Thus the mapping (1.4) will be
established. If v* is a fixed point of 7, i.e. a solution of

a1,nTn + bl,nyn:C 6—k2m($n+yn)

a2 nTn + b2 nYn —k2 p (Tn4yn)
= - ZniimTIn ) 2.16
Yn+1 T + Un Ynk ( )

then it remains to show that v* is GAS as a solution of the original system (2.9)-(2.10).

Note that while a fixed point of the mapping 7 in (1.4) is a p-periodic solution of (2.9)-(2.10) and
therefore (2.2)-(2.3), the converse is not true since (2.2)-(2.3) has p-periodic points on the two intervals of
the boundary of D where x = 0 or y = 0. It turns out that the mapping 7 will send sequences lying on
those portions of the boundary to sequences with values in that part of D lying on the interior of the first
quadrant.

Hence, we are interested first in defining the region D in (2.12) that is mapped into itself by the right
side of (2.13)-(2.14) with some mild restrictions on g. Then we explore conditions guaranteeing that the
ratio system

A1,nZn + bl,n

Zn+1 =
a2nZzn + b2,n

Zn gn(invﬁgn), (217)

formed from (2.13)-(2.14) by setting z = x/y has a globally asymptotically stable (with respect to R{)
solution. This will establish a positively invariant set of lines in the (x,y) plane which attract every solution
starting in the open first quadrant. Finally, the stability of the solution of the system corresponding to
(2.6) will be established.

We first consider the following scalar mapping containing a parameter A,

bA
ax + rekE+A)

v B@) =705

. T, A>0, z+A>0, (2.18)

and the the associated family of mappings (simple multiplication by ¢),

F— {Fk(x)(ﬁ, << %} (2.19)

1
min {a, b}

Note in particular that F € F when a,b > 1.
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max {a, b}

LEMMA 2.3 Assume a,b > 1 and let M be such that M > . Then for A < M there exist small

positive numbers, m and m depending on M, with m < m < M such that each member of the family (2.19)
satisfies

(a) For \ € [0, M] and = € [m, M] one has Fx(x)¢ € [m, M],
(b) For X € [0,m] and x € (0,m] one has © < F)\(z)p < M.

b
Proof : For x and \ small, F)\(xz) may be approximated by gy(z) = %x, and thus
x

bA? + a(22z + 2?)
! _
9 (x)¢ = A2 42Xz + 22

¢ > min{a,b}p > 1,

since the above expression is a convex combination of a and b. Thus there exists a small m > 0 such that
(b) holds. Next observe that

0 < Fj(z) < max ax 1 bA max ze FEHA) < max {a, b}
A T+ oz ke

again using convexity on the first “max”. Then choose m, 0 < m < m such that

1
P ()L
s ey M) min {a,b}’

x € [m,M], Xe€|[0,M],
so that (a) follows. [ ]
Figure 1 is an interpretation of Lemma 2.3. Part (a) implies that for (x, A) in the large rectangle, each
member f of the family F maps z to the interval [m, M| while part (b) implies that for (x,\) in the small
rectangle f moves x to the right, but not past M. Thus, in either case the interval [m, M] is invariant
under application of f € F.
Now fix n, and consider the mapping (2.13)-(2.14). The first component (2.13) has the form considered
in Lemma 2.3. But = and y occur symmetrically in (2.13)-(2.14), so that Lemma 2.3 applies to the family

1
CL)\ + byye_k()\+y)¢ e

Fy(y)p = Nty ) m<¢<§v

which includes the second component (2.14), see Figure 2. Finally we consider the mapping (2.13)-(2.14),



2 juillet 2007 9:21 Journal of Biological Dynamics DynamReduc4

10 Dynamic Reduction with applications
M
9|
8
7
: D
Y 5 \
4
4
m
Al
0
1 2 3 4 5 6 7 8 9 10
m M
X

Figure 3. Region D in xz, y-plane left invariant.

with |k — k1| sufficiently small so that g satisfies the condition (with n suppressed),

1
min {al, ag, bl, b2}

< min (1,9) <max(1l,g9) < =. (2.20)

N

If (z,y) € D then one of the variables must lie in the interval [m, M] so that Lemma 2.3 implies the image
under the right side of (2.13)-(2.14) lies in D, the two shaded regions in Figure 3. But more can be inferred
from Lemma 2.3 which we state as

COROLLARY 2.4 Let condition (2.20) hold and m, and M be defined as in Lemma 2.3. If D is the region
D = [0, M] x [0, M] \ [0,m) x [0,m) .
then D and its convex hull coD are each invariant under the mapping

W0+ O0Yn ko)

= , , 2.21

Tn+1 T + Un g(l‘n yn) ( )
asTy + bayn —ko(Tn+Yn)

= ———"—qype F\nTIn 2.22

Yn+1 T + Un Un < )

Proof : From Lemma 2.3(b) it follows that any (x,y) € [0, m] x [0, m] that satisfies y > m — x is mapped
to a point (z1,y1) with z <x1 < M and y < y; < M. [ ]

Thus we have the following theorem :

THEOREM 2.5
(a) In the reduced system (2.13)-(2.14) assume a1 p,a2n,b1n,b2, > 1 and define

inabin
M = max {My, My} where Mi:maxu.

i,n€
Assume maxy|ka, — k1,n| sufficiently small so that when © < M and y < M, one has

1

miny, {al,n> a2 n, bl,na b2,n}

< gn(z,y) <

|
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Then there exists an m, 0 < m < M, such that the region
D = [0, M] x [0, M]\ [0,m) x [0,m)

and its conver hull coD are invariant under the mapping (2.13)-(2.14), i.e. if (zo,y0) € D then
(Tn,yn) € D and zpy, > 0 for alln € Z7T.

b) Further, if for each n, l|ko, — kin| is sufficiently small so that maxal—’nmax n < 1 and
b b y D g
no Aa2n
b

minbl—’nmgngn > 1, then the ratio equation (2.17) has a globally asymptotically stable (with respect

no 02n

to RS ) p-periodic solution

{C0s €1y oy Gp1}- (2.23)

(c) Assume o(n) defined in (2.8) and computed from (2.23) satisfies o(n) € (0,2). Then the reduced system
(2.15)-(2.16)) has a globally asymptotically stable (with respect to the open first quadrant) p-periodic
solution v* = {vg,vy,...,v;_}. If, for each n, |kayn — k1| is sufficiently small, then v* = {z},,y;)}
is a GAS solution of the original system (2.9)-(2.10)).

Proof : (a) This follows immediately from Corollary 2.4 since each map in the sequence satisfies the
conditions of Lemma 2.3.
(b) Toward ultimately defining the mapping

T :Pp— Pp, v* =T (v),

let v = {(Zpn,Un)} € Pp be chosen and consider (2.13)-(2.14). Letting 2, = z,/y, we obtain the “ratio”
equation :

al,ng(i”m gn)zn + bl,ng(a}m @n)
a2 nZn + bZ,n

Zpt1 = Zn = hn(2n). (2.24)

From the hypotheses, for each n, h, : Rt — R is concave and the graph of = h,(z) crosses the
“diagonal”, n = z in the (z,7n) plane. The proof of part (b) follows from the results of Section 2.1.

(¢) Theorem 2.2 tells us that the reduced equation (2.13)-(2.14) has a
globally asymptotically stable solution v* thus giving us the mapping 7. It is clearly continuous
and carries points in P, having values on the axes in coD (see Figure 3) to points in P, having no values
on the axes in coD. Clearly a fixed point (periodic sequence in R?) has no values lying on either axis.

To see that 7 is a contraction and its unique fixed point v* is GAS as a solution of the original system,
we will verify the smallness condition of Theorem 1.1. Noting that F}, is the right hand side of (2.9)-(2.10)),
and defining Ak, = (k2 — k1.,), we have

A1, Trn+b1 nYn —ko (x +y )
> > Tneé n\TnTYn
691 n(l'nv yn) — nTYn

- z 1
0 Oy In(@,y) = —Akye” Mn(@ntun) H

From Lemma 2.3, |0,F,,| < M. The rest follows from by letting |Aky,| be sufficiently small for each n. W

Remark 2.5 We saw in an earlier in Remark 2.1, the assumption that each species is self sustaining imposed

bl,n

a

the condition a1, b2, > 1, Vn. In Remark 2.2 the assumptions “Ln < 1, 2
a2.n 2,n

biologically and were seen to preclude extinction states. From these it follows that as ,, b1, > 1, Vn. The

condition o(n) € (0,2) is a sufficient condition that precludes period doubling, Remark 2.3.

> 1 were interpreted
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3. Other Applications

The possible applications of dynamic reduction are limited only by the users imagination. The key
point is that the reduced equation should have a solution having all the properties desired of the solution
of the original problem. As we saw in the mosquito model, some of these properties (periodicity) are
built into the class P, on which 7 acts while other properties (global asymptotic stability) are obtained
by carefully defining the map. Here we state a few applications with just enough details to establish
the mapping 7 : P, — P, on a subset of periodic sequences such that each point in the range of 7
is a globally asymptotically stable solution of the reduced system. As noted earlier, a fixed point yields a
solution of the original problem. We also calculate the derivatives needed to verify the smallness conditions
of the stability theorem, Theorem 1.1.

The first two examples are systems of Ricker equations with coupling and delays. Although Ricker’s
equation arose in the modeling of problems in Biology, the authors have no specific application in mind.
The aim is to illustrate the use of dynamic reduction.

3.1. Systems may be decoupled

Consider

Tppl = xnegl,n(wnvyn)_zn (31)

n (TnYn )~ Yn
Y1 = Yne?> (Tn,yn)—y

where g, ,, is periodic in n of period p and 0 < gj(n,z,y) < 2 whenever (n,z,y) € Z* x D, where
D = [m, M] x [m, M],
and where the constants are chosen as follows. With 0 < ¢ < 2, the maximum of xexp (¢ — z) on R* is

x =exp (c — 1) < e. Thus we take M = e. Using this value for x and ¢ = 0 gives a lower bound m on how
close to the origin a point can be mapped :

m < el™¢ . (3.2)

Using these values the region D is invariant under the action of (3.1). Here g is periodic in n and we seek a
globally asymptotically stable periodic solution. To this end define P, C {p-periodic sequences} such that

v = (V0,V1,...,Vp—1) EPp = v; = <§J> €D.
j
Then for © € P, the globally asymptotically stable solution v* of

$n+1 — xnegl,n(jnvyn)_zn (3-3)

n j?uhn —Yn
Yni1 = Yned> (&n,9n)—y

To obtain the contraction property and global asymptotic stability as a solution of (3.1) one then must
restrict the size of |2 F ¢'|o in order to verify smallness condition of Theorem 1.1 where

Fln 0 / azglnaxgln
8 F — s d — 1 5 2 s
. [ } o In [aylgm Oy, 92,n
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3.2. Periodic systems with delays

These can be handled similarly, e.g. consider

Tpg = xnegn(:cm:cn—l,...,wn—k)—:cn = F(Zn, gn(Tn, Tty -+ i), ;€ (R(J)r)dv (3.4)
k

9o 2" x [[R) = RY)? (3.5)
=0

where multiplication and exponentiation on the right side are done element-wise. In this case, with the
same m as in (3.2), we define the region D and v € Py as

d
v = (vg,V1,...,0x-1) € Px = v; ED:H[m,e] :
j=1

where A is determined as follows. If p is the minimal period of the system (3.4) then A = up where p is
the unique positive integer such that

(m—p<(k+1)<pup. (3.6)
The mapping, v* = 7 (v), is then established by finding the solution v* of the reduced system

— n\%n,Un—1y-tn— —4n + d
Tt = Tpedntn bt =T e (REY

where again we assume 0 < gj,(---) <2, j=1,...,d.

Remark 3.1 Even though a fixed point of 7 yields a A-periodic solution of (3.9), A need not be the minimal
period of that solution.

To verify 7 is a contraction and that the unique fixed point v* is a GAS solution of (3.4) one then must
restrict the size of |02F ¢'|o in order to satisfy the conditions of Theorem 1.1. For each n, 9, F, is the
diagonal d x d matrix

a%F’ﬂ = diag [6911”F1,n, ey 8ngan,n]

and letting D; represent differentiation with respect to the g™ argument, the term 0,g, in
In(Tny Tp—1,...,Tp_k) is interpreted to mean the d x k + 1 matrix

Ougn = [Djgin], i=1,....d j=1,...k+1. (3.7)

3.3. Rational difference equations

The following equation has been the subject of much attention, [1]

a+ Z?:() Bixnfi
A+ B,

Tpyl = , xeRT.

where all coefficients are assumed non-negative (other conditions to follow). Adding periodicity gives

k

Qay + Zizo Bi,nxn—i
k

An + Zz‘:() Bi,nl'nfi

Tpil = : r € RY. (3.8)
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Separating out the delayed terms, one has

ap + 60 nTn + g1 n(xnfla ce 7xn—k) .
x = : : = Fo(@n, gn(Tn—1,.- -, Tn_k)) - 3.9
i A, + BO,nxn + 92,n(xn—la e 7xnfk) n( " gn( et " k)) ( )
Consider, for © € P, the reduced equation
Gy + /BO,nxn + gl,n(@n—ly cee ’ﬁn—k)
Tn+l1 = N N
A, + BO,nxn + gZ,n(fUnfla . 7vn—k)
= m = dn(xn) - (3.10)
A, + BO,nxn
For each n we assume By, > 0, By, > 0. Then
0< M, = lim ¢,(z) = Bon <00, n€Z modp. (3.11)
—00 BO,n

Our aim is to give additional conditions that guarantee that each ¢,, is concave so that M,, = sup ¢, (z).
zeR+
Since the values of each ¢; are acted on by ¢;11, we may restrict the upper boundary of the domain of

¢it+1 to be M; and thus define the region D and the subset of A-periodic sequences, Py to be
vE PN = v=(v0,V1,...,Uxr-1) € D= [m, Mx_1] x [m, Mo] x -+ x [m, M\_5] ,

where A is chosen as in (3.6).
There is some latitude in the choice of m. In order to render (3.10) concave for each n we require

sup On _ sup O+ G1n(Vn-1; - ﬂfn*k) <M,, neZ". (3.12)
veD Ay, vED Ap + 927n(vn—17 .- ’Un—k)
Then by the result, [2], the A-periodic equation
e Qn + ﬂo,nxn
1=
" An + BO,nmn

has a globally asymptotically stable periodic solution v* thus establishing the mapping
v =T(0) .

As noted in Remark 3.1, a fixed point of 7 yields a A-periodic solution of (3.9) but A\ need not be the
minimal period of that solution.

To verify 7 is a contraction and that the unique fixed point v* is a GAS solution of (3.9) one then must
satisfy the smallness conditions of Theorem 1.1. To that end, one needs to evaluate the derivatives 0, F
and ;¢ (a d x k matrix) that are given by

_ 1 _Qn + BO,n:L'n + gl,n(xnfla .. 7xn—k) and
An + BO,nxn + g2,n($n—17 ceey xnfk)’ (An + BO,n$n + gQ,n(fIf'n—la cee axnfk))Q ’

0y, Fn

where D; is differentiation with respect to the 4t variable.
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Remark 3.2 1f at least one of the ay, in (3.9) is positive we may actually choose m = 0 since the identically
zero solution is then impossible and therefore the zero sequence is not in the range of 7. Even in this
case, however, it might be advantageous to use a larger m in order to satisfy the smallness condition on
|02 F ¢'|p. This would be the case if go was not identically zero. No general statement seems possible.

4. Conclusions

Dynamic reduction is a procedure for solving a difference equation by replacing certain “excess” state
variables by a function lying in a class having some of the desired properties of the sought after solution.
Done properly, the resulting or reduced equation will have a solution having the remaining properties and
lying in the same class. This sets up a mapping 7 of the class into itself, a fixed point of which solves the
original problem. The technique is illustrated by applying it to various problems.

In the application to the periodic model for wild (W) and genetically altered (GA) mosquitos, it is
shown (See Remark 2.2) that if the growth parameters satisfy certain inequalities then neither species
goes extinct and in fact their population ratios are attracted to a periodically varying state and thus the
dynamics of the model takes place on a periodic set of lines in the plane of x, the W population and y, the
GA population. When restricted to these lines, further conditions (shown to preclude period doubling by
Jia Li [4] in the autonomous case) guarantee the existence of a periodic state to which all initial non-zero
populations are attracted. In Remark 2.4 it is noted that the population ratios asymptotically lie between
certain easily calculated bounds : solutions & of scalar equations of the form a& = b.

It is also shown that certain coupled periodic systems of difference equations may be completely de-
coupled so that the mapping 7 is established by solving a set of scalar equations. Periodic difference
equations of extended Ricker type and also rational difference equations with a finite number of delays are
also treated by reducing them to equations without delays but with a larger period.
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