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We investigate the sequence of patterns generated by a reaction—diffusion system on
a growing domain. We derive a general evolution equation to incorporate domain
growth in reaction—diffusion models and consider the case of slow and isotropic
domain growth in one spatial dimension. We use a self-similarity argument to
predict a frequency-doubling sequence of patterns for exponential domain growth
and we find numerically that frequency-doubling is realized for a finite range of
exponential growth rate. We consider pattern formation under different forms for
the growth and show that in one dimension domain growth may be a mechanism
for increased robustness of pattern formation.
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1. INTRODUCTION

The reaction—diffusion mechanism is one of the simplest and most elegant pat-
tern formation modelsTuring (1953 first proposed the mechanism in the con-
text of biological morphogenesis, showing that reactions between two diffusible
chemicals (morphogens) could give rise to spatially heterogeneous concentrations
through an instability driven by diffusion. He further suggested that morphogen
concentration patterns formed in this manner might be the source of spatial orga-
nization in the embryo; developmental fate subsequently being cued by cellular
mechanisms in response to thresholds in morphogen concentration. In this, as in
most pattern formation applications of reaction—diffusion systems, it is supposed
that the diffusion and reaction take place on a timescale that is much faster than
the mechanism interpreting the spatial information. The establishment and the in-
terpretation of the spatial pattern then decouple allowing pattern formation to be
studied independently and for this reason many theoretical studies have considered
only the existence and stability of patterned steady state solutions.

It has been suggeste@gter and Murray, 19§3hat other lateral inhibition mod-
els for global pattern formation, in which the entire domain is patterned simulta-
neously, have equivalent underlying mathematical structure and differ significantly
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only in their biological interpretation. Accordingly, one might usefully study the
behaviour of the equations underlying such models out of the context of the biologi-
cal motivation for any particular model. In this paper we use reaction—diffusion the-
ory as a paradigm within which to study the qualitative effects of domain growth on
pattern formation. We suppose that the domain is growing on a timescale commen-
surate with pattern generation such that it may not be decoupled from the reaction—
diffusion mechanism. We consider the generation of a sequence of patterns and
discuss the dynamics and transient behaviour responsible for the sequence. We
find that domain growth imposes a constraint on the system which restricts the set
of accessible patterns, increasing the robustness of pattern generation with respect
to the initial conditions. The improvement in robustness of pattern selection is the
key feature of the model that we present, which has clear consequences for the
applications of global pattern formation models.

1.1. Pattern selection and robustnessReaction—diffusion models may admit
multiple heterogeneous solutions for a given parameter set, with pattern selection
sensitive to initial conditionsArcuri and Murray, 198§ spatial scale and geom-
etry. Precise control of the initial conditions and equation parameters is required
to ensure the selection of a specific pattern. This is a generic feature of global
pattern generators. Applications of reaction—diffusion models in various contexts
have been criticised for a lack of robustneBsid and Lauder, 19748unow et

al., 1980. Indeed, some authors have concluded that global pattern formation
mechanisms alone cannot be the source of reliable spatial pattern under normal
biological variation. In a model for segmentation, where the major focus is on the
reliable generation of stripekacalli et al. (1988 introduced a spatial gradient in

one of the model parameters along the axis of stripe formation in order to obtain
a large number of stripes (for example 8) reliabiurray (1983 has compared
pattern formation under various kinetic systems and has ranked models in terms
of the relative sizes of parameter space regions for pattern formation (the so-called
Turing space). In this paper we are concerned with pattern sensitivity to the size
of the domain. The reliable establishment of pattern is found to be particularly
difficult for larger solution domains (which admit higher pattern modes) and for
systems in two and three spatial dimensions, where sensitivity to initial conditions
and geometry becomes increasingly pronounced.

We note that this sensitivity is a positive asset to some models incorporating a
reaction—diffusion mechanism, for example in models of animal coat markings
(Murray, 198), where different members of the same species display patterns
which are characterized by a similar wavelength but which in detail show great
variety between animals. This is also a feature of similar models for ocular domi-
nance columns3windale, 198Pand finger printsBentil and Murray, 199Pwhere
some amount of variability in pattern is desirable.
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1.2. Growth. Previously, several authors have incorporated domain growth into
models of pattern formation, usually by introducing or modifying terms im@n
hocmannerArcuri and Murray (198Fhave proposed a caricature model in which

a nondimensional parameter containing the domain length is assigned an explicit
time dependence. The results of numerical simulations reported in their paper
show a tendency for the omission of modes in the sequences of patterns generated
by the model, and under certain (unclear) circumstances a tendency to frequency-
doubling was also noted. Here we develop a similar model from first principles,
and find that the frequency-doubling sequence is a robust and pervasive solution
behaviour.

Kulesaet al. (1996 have incorporated exponential domain growth into a model
for the spatio-temporal sequence of initiation of tooth primordia inAHigator
mississippiensis In the model domain growth plays a central role in establish-
ing the order in which tooth precursors appear. Recently, stemming from work
by Kondo and Asai (1995 various authors have considered the effect of growth in
numerical simulations of reaction—diffusion models for the skin patterns on species
of fish during their development from juvenile to adult forrvaueaet al., 1997
Painteret al,, 1999. Here the pattern change is commensurate with growth and
shape change, and many different pattern behaviours are observed in response to
the growing domain before the final domain geometry is achieved. This is a partic-
ularly exciting experimental system in which pattern and shape change are easily
observed and quantified over time, and lends strong circumstantial evidence that
a global reaction—diffusion-type mechanism may be responsible for the evolving
patterns. In a paper considering models for reliable segment#onders and Ho
(1995 propose hierarchical division of a domain by setting up a sequence of inter-
nal boundaries. The authors consider pattern formation in one spatial dimension,
dismissing the reaction—diffusion mechanism because of the lack of scale invari-
ance on the fixed domain and also by the apparent failure of the mechanism to
generate a reliable pattern sequence with domain growth, based on the results of
Arcuri and Murray. They report that the inclusion of growth contributes another
source of instability, that such a mechanism cannot produce a reliable 16 segment
pattern, and conclude that they would not expect any mechanism that acts over the
whole domain to be capable of robust pattern formation at higher modes (p. 547).
The results that we present here suggest, at least in one-dimension, that growth may
in fact stabilize the frequency-doubling sequence and subsequently that it may be
a mechanism for robust pattern formation.

In the following section we briefly describe standard reaction—diffusion theory
on the fixed domain, highlighting those results which are pertinent to the present
study. In Sectior® we derive evolution equations for reaction—diffusion on a gener-
alized growing domain and describe a model for slow and isotropic growth, which
will be the subject of the remainder of this paper. In Sectlone describe the
frequency-doubling sequence and use a notion of self-similarity to predict growth
functions under which this pattern sequence is realized. We provide humerical evi-
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dence in support of our analysis and examine pattern generation under other growth
functions. Finally we discuss our results with reference to the topics raised in this
introduction.

2. REACTION —DIFFUSION THEORY

First we define a reaction—diffusion equation describing the interactioioém-
ical species, denoted by the concentration vecter(c,, Cy, ..., C,), 0n a domain
Q in RN, We consider below the general case for a rectangular domain of di-
mensionN < 3, although we will concentrate on the one-dimensional problem
for much of the remainder of this paper. Ordering the chemicals with decreasing
diffusivity and transforming spatial coordinates to the unit interval we have the
nondimensional evolution equation

e _ 1Dv2c+ R(c), x e [0, 1N (1)

at y

describing the spatio-temporal distribution of chemicals with initial conditions
c(x,0). HereV? is the N-dimensional Laplacian an® = diag{1, do, ..., dy}

is the diagonal matrix of diffusivities with no cross-diffusion. The diffusivities are
given relative to the largesB;, such that, = D;/D; < 1 andy, the dimension-
lessscaling parametetis given byy = wlL?/D;. The timescale is characteristic

of the reaction kinetics vectdr, andL is a length scale usually taken to be the
(initial) domain length for problems in one spatial dimension. The parameter
scaling the diffusion terms, determines the relative strengths of interaction of the
reaction and diffusion terms. Solutions are influenced by the domain size through
y. To close the problem we impose boundary conditions on the solution. A natural
choice is to assume that the boundaries do not influence the interior of the domain
and impose zero flux (Neumann) conditions. We will comment on this choice later
with reference to the role of boundary conditions in pattern formation.

2.1. Diffusion-driven instability. In his paper of 1952 Turing showed that such
a reaction—diffusion system with two chemicalss 2, may generate spontaneous,
symmetry-breaking spatial pattern. This fundamental idea has since been explored
and developed in numerous texts. One of the novel features of the mechanism
is that the length scale of the pattern is inherent to the mechanism, rather than
imposed by the size of the solution domain as is the case for other pattern formation
models. Recently interest has been revived by the first experimental realisation of
stationary patterns in a chemical reaction [S&estetset al. (1990; De Kepperet
al. (1991 andMaini et al. (1997 for a recent review].

Generally, two-component schemes capable of pattern formation include self-
activation with short-range signalling and self-inhibition with longer range sig-
nalling. In chemical terms such systems comprise either a short-range self-activator
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which activates and is reciprocally inhibited by a long-range self-inhiboreki-

netics), or a self-activator that depletes the self-inhibitor (substrate) which in turn
feeds production of the activatocrosskinetics). The necessary conditions for
bifurcation from a homogeneous spatial distribution to a patterned state can be de-
termined from the diffusivities of the chemicals and the kinetic parameters in the
linearized modelDillon et al. (1999, for example]. Fod = D,/D; < 1, linear
analysis determines critical parameter valdeandy, such that we requird < d;

andy > y. for diffusion-driven instability, along with conditions on the linear part

of the kinetics. The condition op determines a minimum domain length: we
require that the domain admit at least one half-cycle of the intrinsic pattern wave-
length. The analysis predicts that the homogeneous steady state is destabilized by
sinusoidal modes, with amplitude growing exponentially, and that an increasing
number of modes are able to destabilize the homogeneous state with increasing
y. Away from the bifurcation point, weakly nonlinear analysis can be used to in-
vestigate the modification of the pattern in the nonlinear regime. We will refer to
different patterns by the appropriate linear mode nuntoerThe Turing bifurca-

tion has pitchfork structure and so a pattern based on mode®y take either of

two polarities, £+ cosmmr X. Activator and inhibitor patterns are in phase for a pure
kinetic system while for cross systems the spatial oscillations are in antiphase. The
polarity adopted by the solution in general depends on the initial conditions, as
does selection of the solution branch and hence pattern mode. The increasing mul-
tiplicity of solution branches for increasingimplies increasing sensitivity to the
initial conditions for increasing domain length.

2.2. Boundary and initial conditions: sensitivity of pattern selectionGeneral
boundary conditions are written as

n-vec=mH(* —oc), X € 02 (2)

wherec* is a fixed reference concentration vectdf.is the nondimensional mass
transfer matrix which, excluding cross-species dependency, is givéh sydiag

{hy, ho, ..., hy}. Whenh; = h for all i we have scalar boundary conditions, of
which the special cases of zero flux (Neumann) and homogeneous Dirichlet con-
ditions are given byh = 0 andoo, respectively. More general combinations of
Dirichlet and Neumann conditions in the different species are known as nonscalar
(mixed) conditions. Homogeneous conditions are those for wtiich c®, where

R(c®) = 0 defines the kinetic steady state for which a spatially homogeneous
steady state solution exists and is stable below a critical domain size.

Arcuri and Murray (198phave studied numerically the influence of initial condi-
tions on the pattern generation of two-species reaction—diffusion equations in one
spatial dimension as a function of the imposed boundary conditions. The sensitivity
of the pattern selection to the initial data on the domain was found to decrease with
increasing inhomogeneity of the boundary conditions, i.e|c’as- c| increases.
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Figure 1. Relative frequencies of steady state solution modes against mode
numberm for numerical simulation of a reaction—diffusion equatidj (

with Schnakenberg kinetic24) for three different values gf. Each sim-
ulation took different random initial conditions with zero flux boundary
conditions. Dashed, solid and dotted lines correspond te 190, 215

and 240 for which the fastest growing linear modenis= 15, 16 and 17,
respectively.

Dillon et al (1994 have studied the steady state solutions of reaction—diffusion
systems under nonscalar boundary conditions using numerical bifurcation tech-
nigues. The multiplicity of stable pattern solutions characteristic of the scalar case
and the sensitivity to initial data can be shown to be reduced under such conditions.
Using the domain length as the bifurcation parameter, the authors showed that the
bifurcation diagram is simplified, signifying a reduction in sensitivity of pattern
selection to the domain length. Also the constraint on the ratio of diffusivities for
diffusion-driven instability is somewhat relaxed.

It is apparent from these studies that zero flux boundary conditions impose the
weakest constraint on pattern formation and lead to the greatest difficulty in achiev-
ing reliable pattern selection from initial conditions. We will assume these bound-
ary conditions, the worst case scenario, for our investigation of patterning during
growth of the domain. To illustrate the lack of reliable pattern selection we show
in Fig. 1 the relative frequencies of various steady state pattern modes developing
from different sets of random initial conditions on a domain of fixed lergtfor
various values of.. The three domain lengths chosen correspond to valués of
for which the linear stability analysis predicts three sequential modes to be fastest
growing in the linear regime. Similar studies at different domain length show in-
creasing variance of the distribution of mode selected with increasing fixed domain
length.

2.3. Steady state patterns in one dimensiorn this section we construct new
solutions for the steady state equations from low-mode solutions on a fixed domain.
The method that we employ here illustrates the self-similarity property which we
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will exploit later to give insight into the growing domain problem (see Sectjon
We consider solutions to the steady state problem

1, d%
0= ; Ve + R(©), x € [0, 1] )

with zero flux boundary conditions

dc
i 0, x € {0, 1}. 4

Let us suppose that ¢t = 1, > ¥, the solution consists of the fundamental mode

m = 1, where the linearized equations have solution with heterogeneity>cos

We can construct new solutions by scaling, translating and reflecting this pattern.
To obtain a new pattermp(x), of mode 2 and of the same polarity we use the tent
map transformation

2X O<x<31
— — 2
such that
G2(X; 1) = C(P2(X); 1), (6)
which satisfies the equation
1 g
= —D—— + R(p). 7
0 2,0 dx2 + R(G2) (7)

The transformatiorp,(x) ensures that the zero flux conditions are satisfied at the
boundaries of the unit interval, and g&(x; y) is a solution of thesameequation
asc(x; y1) wheny = 4y,. The transformation has discontinuous derivative at the
pointx = % howeverg,(x) has zero gradient here by construction and therefore is
twice continuously differentiable. Under the transformatmix) we have chosen

to maintain the parity of the original pattern mode. Patterns with the opposite
polarity are similarly constructed by the complementary transformation

_ — 0 <1

_ 2
It is straightforward to show that a general transformatigyix) can be defined in
a similar manner to generate a pattern of moden the interval0, 1] and to find

the corresponding equation. In genagalx; y) = c(pm(X); y) satisfies the same
equation ag(x; y1) wheny = m?y;.
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3. REACTION AND DIFFUSION ON GROWING DOMAINS

In this section we derive the evolution equations describing the interaction of
n chemical species reacting in and diffusing through a growing doainThe
conservation equation in integral form is given by

d .
—/ c(x,t)dx:/ [—V -]+ R(0)] dx, (9)
dt Qt Qt

whergj is the flux. We use the Reynolds transport theorem to evaluate the left-hand
side:

d ac
il — — 41 V. 1
@/, c(x, t)dx /Qt[at + uc]dx (10)

whereu(x, t) is the flow and, nondimensionalizing, we recover the evolution equa-
tion

ac D; 2

— 4+ V. (uc) = —=DV-c+ R(0). 11

s TV o) =— + R(c) (11)
The growing domaing;, introduces an advection term,- V¢, corresponding
to elemental volumes moving with the flow due to local growth and a dilution
term, cV - u, due to local volume change. While the flow might be determined
by specifying the local rate of volumetric growth, perhaps determined by some

other tissue process, we chose to define a growth funclipdjrectly using the
Lagrangian description

x =T(X,1), X € Q4 (12)

whereX is an initial position marker. A restriction dnis thatl'(X, 0) = X. The
inverse at time is given byA where

X =AX1), XeQo (13)

where€q is initial domain. The local flow is then fully determined, and is given by

ax ol
ux,t) = = ot (14)

where the partial derivatives are evaluated at constantWe have taken no ac-
count of mechanical properties of the tissue, only that it is growing due to local
volumetric increase.
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3.1. Slow isotropic growth in one spatial dimensionThis formulation allows

the incorporation of any spatio-temporal growth behaviour in the tissue, which
may be determined by some underlying pattern or controlled dynamically by the
chemical concentrations themselves. This propositeatant-controlled growth

is currently under investigatiotCfampinet al., 1999. In the present paper we will
restrict our discussion to the simple case of one spatial dimension, and consider
isotropic growth given by

I'(X,t) = Xrt), r@© =1 (15)

Then the flow is determined by

r
ux,t)y = Xr = xr— (16)
after which (L1) becomes
ac r[ ac D, 9%
— o |x— = —D— + R(c). 17
8t+r[xax+c] wl? ax2+ © (17)

A natural choice is to transform to the unit interval:

x,t) > (x,f) = (% t), (18)

where domain length (t) = Lor (t). We note in particular that

ac  dc f ac
— = — 4+ X—— 19

ot ot + r ox (19)

and so the transformation eliminates the advection term, reflecting the isotropic
transport through the domain is independent of position). On dropping the over-

bars we recover

ac 1 9%c f
—=——  _D— 4+ R(C)—cC-. 2
it w(L(t))? aszr © Cr (20)

We define the time-dependent scaling parameter

2

y(= %L(Jr%n = yor (1) (21)
1

for initial domain lengthL .

For slow growthr is small, and in particulacr /r is much smaller than linear
terms inR and so we neglect the dilution term to simplify the following analy-
sis. We note that the analysis below can be carried thromgfatis mutandignd
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the results are unaffected if the term is included. We obtain the nonautonomous
reaction—diffusion system

ac 1 9%

C_Ip 4R 0,1 22
= e TRO,  xel01] (22)
dy

— =h(t 23
o () (23)

where the second equation defiigt), and we have zero flux boundary conditions
for ¢ and initial conditionsc(x, 0) andy(0) = yo. These equations generate a
sequence of patterns in time. For slow growth, writing/dt ~ ¢ <« 1, we can
identify two dynamic regimes:

e If dc/0t « (1/¢) then introducing a slow timescale, = ¢t, reduces the
evolution to a quasi-steady state problem (the solution profile is slowly mod-
ulated as/ varies).

e However, wherdc/at ~ O(1/¢) the quasi-stationarity is lost, corresponding
to fast transitions between quasi-steady patterns.

We illustrate this with a concrete example o (¢, ¢), using the two-component
Schnakenberg kinetic schentéchnakenberg, 19Y@wherec; is the activator):

_ b— C1C22
R_<a—c2+01022)' (24)
Adding the equations far; andc, and integrating over the domain gives

o) = E / (1 +C)dx =(a+b) —/ codx (25)

where in the quasi-steady stat¢t) ~ 0. The time serieg (t) for one particular
growth function and parameter set is shown in Big.

Heuristically we may describe the process of generation of a pattern sequence
in the model, under the two timescales above, as follows. The initial bifurcation
from the homogeneous steady state is through a diffusion-driven instability at a
critical pointy = y. which may be derived from linear stability theory. Linear
growth of the destabilizing mode and subsequent saturation to a large amplitude
pattern ensues. The pattern then evolves in two dynamical regimes. The ampli-
tude of the pattern is gently modulated in the quasi-steady statechanges with
time. A pattern persists until at some point the solution undergoes a transition to
a new quasi-steady pattern; undergoing a fast dynamic reorganization (activator
peak splitting and separation for Schnakenberg kinetics). Subsequently a pattern
of higher spatial frequency (far increasing) is established which in turn persists,
with slow amplitude modulation, before the solution undergoes further transitions.
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4., THE FREQUENCY-DOUBLING SEQUENCE AND SELF-SIMILARITY

Frequency-doubling corresponds to a sequence in which the spatial frequency
of the pattern regularly doubles, and no other pattern modes enter the sequence.
In dimensional coordinates on the growing domain this corresponds to a regular
doubling of the pattern mode. Self-similarity of pattern modes may be used to
predict necessary conditions under which this sequence is expected in our model.
As y (t) is a monotonically increasing function we can eliminata favour of
to give

ac 1 __d%c
h(y)ay = yD8X2 + R(c). (26)
Let us assume that g#t= y* the solution has spatial profitgx, y*). At any point
in the sequence, in particular at= y*, a pattern of twice the spatial frequency
may be constructed by applying the tent map, given in equagpn\We define
02(X, ¥) such that

qZ(Xv )//) = C( p2(x)a V/) (27)

which satisfies the evolution equation

02 1 9%
=—D—+R . 28
0y = 4y L oxz + R(%2) (28)

h(y")

Returning to the original equation(x, 4y’) satisfies

l /
@) = Do + RO, (29)

oc 1 _d%
)// - 4)// ax2
Now c(x, 4y") andgx(Xx, y’) satisfy the same equation if
h(4y’) = 4h(y"). (30)

Recalling thath(y) = dy/dt, this requires the time dependenceygfand hence
the domain growth, to be exponential:

r(t) = exp(pt), y (1) oc exp(2pt). (32)
Furthermore, if aly = y* we find that in fact

QR(X, y") =c(x,4")  ¥xe[01], (32)
thematching conditionthen the profiles are equivalent and, assuming uniqueness

of solutions to the evolution equation for given initial and boundary conditions,
they will continue to coincide for all time such that > y*. We have made no
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assumptions abouyt* or the spatial profile ap*; this observation holds in both
guasi-steady and fast (transition) dynamical regimes.

We have shown that under exponential growix, y) = c(p2(x),y) and
c(x, 4y) satisfy the same evolution equation. Below we investigate the conse-
qguences for frequency-doubling. From the spatial prafibe, y*) we can con-
struct gz(X, y*) = c(p2(X), y*) which by definition has twice the spatial fre-
quency. Let us suppose that for given initial conditiaxs, y) evolves such that
for y € [y*, 4y*] the solution is initially moden and subsequently undergoes a
transition to mode @, such that the matcl8p) is satisfied. Then the uniqueness of
solutions of the evolution equation requires thatndc(x, 4y) remain the same
for y > y*. But by constructior, has twice spatial frequency ofx, y) and so,
in the intervaly e [4y*, 16y*], the solutionc(x, ) must consist of the sequence
2m and transition to s, and so on.

In this way the pattern sequence for> 4y* may be reduced to the behaviour
ony € [y*, 4y*]. We now consider this initial interval. In particulaf.c(x, y*)
consists of a pattern of mode = 1 and we satisfy the matching condition to mode
m = 2 aty = 4y* thenour observations suggest that frequency-doubling will
naturally ensue in a self-similar cascade. Thus we need only consider the initial
stages of the sequence to determine whether frequency-doubling is realized; all
subsequent behaviour is equivalent. Furthermore, this analysis predicts that such
a sequence generated under exponential growth will undergo frequency-doubling
every timey — 4y, corresponding to the dimensional domain doubling in length.

Of course we should not require an exact match8® @nd consequently we
require some stability properties of the evolution equation. In particular we require
that a solutiorc(x, y) perturbed at some point subsequent to the establishment of
a large amplitude pattern remains in the vicinity of the unperturbed solution so that
if c(x,4y) andgq(X, y) are close afy = y* then they remain close during the
interval y € [y*, 4y*]. We have performed numerical simulations of the evolu-
tion equation and have compare, 4y) andd(x, y) numerically, as described
below (and see Figd and5), and conclude that this stability property is demon-
strated by the system, at least in some range of the rate-determining parameter
If the stability criterion is met then once some pattern is selected by the initial con-
ditions the sequence is fully determined by the dynamics of the evolution equation
and the initial conditions play no further part in determining the composition of
the sequence. In this sense the patterns contained in the sequence are generated
robustly,

5. NUMERICAL RESULTS FOR EXPONENTIAL DOMAIN GROWTH
We have computed numerical solutions of equati2®) (vith Schnakenberg ki-

netics @4), zero flux boundary conditions and exponential growth functBi (s-
ing the method of lines for spatial discretisation and Gear’s method for integration
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Figure 2. The frequency-doubling sequence. Space-time evolution of
activator concentration profile;(x, t) for Schnakenberg kinetics on the
exponentially growing domain witlh = 0.001. Light and dark shading
represent high and low concentrations respectively. Pattern transitions are
by activator peak splitting. The inhibitor profile is in spatial antiphase (the
kinetics are of cross type).

in time, as implemented in the NAG numerical routine DO3PCF. The kinetic pa-
rameters here and in all other simulations with Schnakenberg kinetiesai@1,
b = 0.9 and we take the ratio of diffusivities= 0.01, unless described otherwise.
The initial conditions in each case are random fluctuations about the kinetic steady
state concentrations, with a uniform distribution and maximum deviations860
In all simulations we have at least 10 spatial points per wavelength of pattern. The
accuracy in the time integration isQlx 10°°. Figure2 shows a typical solution
for the activator species on a growing domain.

Figure 3 shows the evolution of the maximum amplituglé) for each species
(activator and inhibitor) given by

ni(t) = Xrer}gﬁ(q (X, 1), =12 (33)

ande (1), defined in equatiorb), showing periodic behaviour. The pattern changes
each time the domain length doubles corresponding to peiod (In2)/p, where

At ~ 693 for the parameters in the simulation. The evolutiop @j illustrates the

two dynamic regimes, remaining close to zero except during the transition between
guasi-steady patterns.
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Figure 3.  Evolution of (a) maximum pattern amplitude for activator
n2(t) (solid line) and inhibitory,(t) (dotted line) and (b (t) for equa-
tion (22) with Schnakenberg kinetics and exponential domain growth with
o = 0.001.

We have computedy(x, y) for a solutionc(x, y) in order to investigate the
matching condition32) during frequency-doubling. We have implemented a rou-
tine which compares the solution at tirh@ ) with the profile generated by the ac-
tion of the tent mapp,(x) on the solution at time(y /4). To do this we use linear
interpolation to approximate(x, y/4), before applying the tent map to compute
Q2(X, y/4) = c(p2(x), y/4). In Fig. 4 we show how the maximum deviation over
space for the activator depends on the time-step size (which is greater than the devi-
ation for the inhibitor). The maximum occurs during the transition between pattern
modes. The time-step is simply the time interval between data records and hence
the interval over which we interpolate; it does not reflect the accuracy in time inte-
gration. The figure shows that the deviation tends to zero with the step-size. This
suggests that we do haye(x, y) — g2(x, y/4)| — 0 during the transition, and
hence the required matching condition. The transition between nmde® and
m = 4 is illustrated in Figh(a)—(d). Herec(x, y) andgx(X, y /4) are plotted on
the same axes and cannot be distinguished.
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Figure 4. The dependence of may 1) [C(X, y) — Q2(X, y/4)| during

the transition between patterns as a function of the interpolation step size
(see text for details). For comparison purposes the activator maximum
amplituden, ~ 3 during the transition. On closer inspection the data are
seen to oscillate. This is an artefact due to the sampling frequency and the
sharpness of the transition.

5.1. Dependence on growth rate-determining parameper The frequency-doubling
sequence is realized over several orders of magnitudetb&é growth rate-controlling
parameter. Here we examine the pattern sequence under exponential growth at
the extremes of the range of validity pf Our ability to numerically monitor
frequency-doubling into higher modes is severely limited by the mesh capacity that
we can obtain computationally. Currently sequences are examined for up to nine
frequency-doubling events. We have found that frequency-doubling behaviour un-
der exponential growth with Schnakenberg kinetics is observed over four orders of
magnitude inp for d = 0.01; approximately 1 < p < 1072, The self-similarity
argument suggests that for exponential growth the sequence either persists indef-
initely or it fails, according to whether the matching condition is achieved, al-
though it gives no insight as to how the failure will occur. Numerically we find
that there is a discrete change in behaviour whés decreased through a lower
critical value. Forp below this point,p., the pattern sequence does not undergo
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frequency-doubling and different sequences may be obtained for different sets of
random initial conditions. Figurg(i)—(l) illustrate the manner in which this break
down occurs during a transition. Here the constraint imposed by the nonautonomy
is not sufficient to generate the frequency-doubling sequence. At very small values
of p correspondingly small time-steps are required numerically to investigate the
solution behaviour during the transitions between patterns. Ralsmfpund also

to raisepc, and in the figure we have takeh= 0.06 to allow a reasonable time
step to be used.

Whenp is large (ap — 1) the sequence suffers a gradual break down. Examina-
tion of the criterion for the self-similar cascade shows that there is no longer match-
ing for largep. The peak is not stationary before the transition between modes and
subsequently the peak splitting is asymmetrical, as illustrated irbfagr(h). The
tent map construction is by definition symmetrical, and here we certainly cannot
find a point to satisfy the matching conditio®?). In this example the asymmetry
arises during the separation of peaks subsequent to peak splitting and the solu-
tion undergoes the next transition before reaching a quasi-steady state. The depar-
ture from the characteristic alternation between slow and fast dynamical regimes is
demonstrated in the behaviour ¢ft), defined in Sectio.1, as shown in Fig6
for three different values gi. The onset of the asymmetry is gradual and although
the solution no longer enters a quasi-stationary state, the number of turning points
on the domain continues to double periodically for some further range bfthen
p becomes very largeg ~ 1, the solution is purely transient with no patterns
recognizable as quasi-stationary modes.

5.2. Role of the kinetic function. The analysis presented above does not de-
pend critically on the nonlinear part of the kinetic functiBn Provided that the
linearized kinetics permit diffusion-driven instability and the initial matching of
solution and construction occurs, then we infer that in general the nonlinearities in
the kinetics do not affect the robustness of the sequence. Simulations of the var-
ious kinetic models proposed in the literature have produced frequency-doubling
sequences with activator peak splitting or insertion. In Figee show two such
sequences, with peak splitting in the Schnakenberg sch2harfd peak insertion

for the model proposed b@ierer and Meinhardt (1972

2 _
R— ( v1C2 n1C1 ) (34)

12C2%/C1 — 112C2 + 82

where we take; = u; = 0.02 andv, = up = 0.01. In this scheme the kinetics
preclude frequency-doubling whégis identically zero by preventing either form
of reorganization of the pattern, also shown in Fig. The standard frequency-
doubling sequence is recovered for&lk~ 0.

It is also possible to generate a sequence in which the pattern undergoes split-
ting and insertion of new peaks simultaneously, which will be reported elsewhere.
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Figure 5.  The peak splitting transition between modes= 2 and
4 for equation 22) with Schnakenberg kinetics and exponential growth
with three different values op, the rate-determining parameter, where
(@)—(d)p = 0.001, (e)-(h)p = 0.02 whered = 0.01 and (i)-(I)p =
0.00001< pc with d = 0.06 (see text for details). The dotted trace shows
the (symmetrical) tent map acting on the solutioryatt [and cannot be
distinguished in (a)—(d)].

This behaviour is generic to purely cubic autocatalysis and is structurally unstable
to small quadratic terms, the addition of which recovers the frequency-doubling
sequence.

6. OTHER GROWTH FUNCTIONS

Exponential isotropic growth models a population of cells undergoing cell divi-
sion at a fixed rate which is independent of spatial or temporal coordinate. While
this is a reasonable model of the initial stages of an unconfined growth it is not
realistic for many applications. We can use the same analysis to investigate pat-
tern formation under other growth functions. In previous studies various authors
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Figure 6. Evolution ofp(t) for exponential growth with (ap = 0.0005,
(b) p = 0.005 and (c)o = 0.05 showing the departure from two charac-
teristic dynamic regimes.

have considered linear growth. Although this may not have a strong biological
motivation, studying this growth function gives further insight into the mechanism
of pattern sequence formation. We will also consider the biologically plausible
scenario of logistic time dependence, where the final domain size is limited.

6.1. Linear domain growth. For linear growth we have(t) = 1 + pt giving

d
y () = yo(1+ pt)?, h(y) = d—)t/ = 2p./7ov. (35)
where for convenience we will takey = 1. As before we consider the evolution
of a pattern over some intervg}, 4y] such that on eliminating the governing

equation forc(x, 4y’; p) is

ac 1 9%
o7

= —D— + R(c). 36
'y = 2y 5z T RO (36)

Again we consider the frequency-doubled construction, while this time allowing
for a change irp to find the equivalent equation. Nogg(x, y'; p’) = c(p2(X),
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Figure 7. Evolution of the activator species for equati®?).( Frequency-
doubling with (a) activator peak splitting for Schnakenberg kinetics and
(b) peak insertion for the Gierer—Meinhardt model with= 0.001, (c) for
which 8, = 0 precludes pattern reorganization.
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y’; p') satisfies

0 8
2075 ® 0 ox o% | R (37)
so thatgy (X, y; p/2) andc(x, 4y; 0) satlsfy the same equation.
The implication of this result is that prolonged frequency-doubling behaviour is
not a natural consequence of this growth function. However, as before, if there
exists a pointy = y* such that

(X, y*; p/2) = c(X, 4y™; p), (38)

then they coincide for aly > y*. This implies that if a sequence generated with
linear growth ratep undergoesv frequency-doubling events before this sequence
breaks up, then a sequence generated at growth patauat completeM + 1

such events. Numerical evidence confirming this prediction is presented i8. Fig.
Although the analysis does not give any information about the sequence after the
break down of frequency-doubling, numerical solutions suggest that the subsequent
behaviour is not robust, and the sequence may be different for each set of initial
conditions.

6.2. Comparisons with exponential domain growthThe quasi-steady regime
requires that the timescale for pattern formation be sufficiently faster than that for
domain growth. We can predict the point of break down of the frequency-doubling
sequence under linear growth conditions from knowledge of the lower limit in
the rate-determining parameter,, for the sequence under exponential growth.
Comparison of growth rates then suggests that frequency-doubling will occur for
linear growth when

hiin(0) > hexp(Pc) (39)

wherehey = 2py andhj, = 2p./Y¥. Then we can derive a condition gnfor
the break down of the sequence, as illustrated in &igamely

y ~ yo(ﬁ)z, (40)

Pc

as indicated by the vertical dashed line in the figure.

Numerical simulations have confirmed for linear growth that the point of break
down iny varies approximately with the square @f From equation40) we see
that higher pattern modes may be admitted prior to the break down of the sequence
only if p is sufficiently larger tham.. Thus point of break down observed in a
sequence that initially undergoes frequency-doubling, as given by the intersection
in the figure, corresponds to timi&ésuch that

== — -~ = (41)
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Linear domain growth. Space-time evolution of activator

concentration profilec(x, t) with Schnakenberg kinetics for (g9 =
50%x1076 (b)p =1.0x105(c)p =20x10°and (d)p = 40x10°
showing 2, 3, 4 and 5 frequency-doubling transitions respectively before
the sequence breaks down. Transitions appear discontinuous because they
occur over a time interval much smaller than the total interval shown in
the figures. Other simulations have shown that the remaining pattern se-
guence is nonrobust as to which pattern modes it contains and to when the
transitions occur. Time is in units of 0
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o

0 1 2 3 4 5 6
14 x 10°
Figure 9. Rate of change of for exponential (straight line) and linear
(curved line) growth functions. The intersection between the linear growth
curve and the line for exponential growth at the (lower) critical rate param-
eter p. is marked with a vertical dashed line. The dotted line represents
exponential growth fop > p. for which frequency-doubling is observed.

which, for p; &~ 1078, is in agreement with the simulations shown in F8gin all
caseg* falls between the times for the final successful frequency-doubling transi-
tion and the subsequent transition which fails to double the spatial frequency.
Analogously to the exponential case, break down of in robustness occurs for
o — 1 through the introduction of an asymmetry during transitions between low
modes, as the timescales for pattern formation and domain growth coincide.

6.3. Logistic domain growth. If the sensitivity of the tissue to the patterning
mechanism is confined to a phase of exponential growth, then the previous results
are sufficient to predict the patterning behaviour. However, if pattern is organized
during the phase over which the domain growth slows and saturates to achieve
some final domain size then we wish to see how this affects pattern formation,
and in particular the robustness of the sequence and final pattern that is obtained.
Therefore we consider a logistic growth function:

_ exp(pt)
1+ L(exp(pt) — 1)

r(t) (42)
such thatd/dt = pr (1 —r/¢), whereg is the ratio of final to initial length.

The logistic growth initially looks exponential, but slows to asymptotically ap-
proach the final domain length. If we are in the range for which exponential and
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Figure 10. Logistic domain growth. Space-time evolution of activa-
tor concentration profile,(x, t) with Schnakenberg kinetics for logistic
growth with p = 0.01 and¢ = 26.0. Final robustly generated pattern is
modem = 16.

linear growth functions give frequency-doubling then we might expect, for a given

o and for mostz, that one constituent mode of the frequency-doubling sequence
will persist as the domain tends asymptotically to its final length. However, if

is such that the sequence begins to undergo reorganization during the asymptotic
approach to final domain size, then nonrobust pattern selection may occur. We will
seek to ascertain the relative size of the interva} iwhich gives such nonrobust
behaviour.

In Fig. 10 we show a numerical simulation for logistic domain growth in which
mode 16 persists at the final domain size. We have chosen the rate parameter
such that the transitions between patterns are seen to be smooth. If, for given
0, a particular moden of the frequency-doubling sequence persists to the final
domain length for the intervad e [¢M"(p), ¢M®(p)], then the existence of a
window of nonrobust behaviour implies thgf"" > ¢7®%. Figure 1l illustrates
that the window of nonrobust behaviour exists but is relatively very small. The
probability of observing nonrobust final pattern will depend on the relative sizes of
Rm = ¢ — ;,’T‘,“” andNmom = 4“2”,11” — ¢ intervals of robust and nonrobust
pattern selection respectively, which will dependmomnd . Numerically we can
estimater ™ and ™" for different modes and calculate estimates&G om and
Rm, and we find that the intervals of nonrobust pattern selectioare over two
orders of magnitude smaller than the interv&ls,for which a robust final pattern
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Figure 11. Logistic domain growth: window of nonrobustness. Space—
time evolution of activator concentration profile for Schnakenberg kinetics
with logistic growth wherep = 0.001 and; = 6.50 ~ ¢;"*, ¢ = 6.51
and¢ = 6.52 ~ ¢f"n respectively. Time is in units of £0

from the frequency-doubling sequence is achieved.

7. DISCUSSION

In this paper we have considered a model of reaction and diffusion on a slowly
and isotropically growing domain which can generate a frequency-doubling se-
guence of patterns. This sequence is not sensitive to the conditions specified on the
initial domain and patterns of fast spatial frequency may be reliably generated. We
have predicted with a self-similarity argument that the sequence arises naturally for
exponential growth and we have shown numerically that within a range of the expo-
nential growth rate the sequence may continue indefinitely. Under a linear growth
function the sequence is found to break down after some number of frequency-
doubling events, and a relation between the point of break down and the growth rate
is established with the self-similarity argument. For logistic growth one element of
the sequence is selected with high reliability, and will persist as the domain tends
asymptotically to its maximum size. We have neglected a small contribution to the
kinetics, which for exponential growth is a time-independent decay term for each
species. It is straightforward to show that the self-similarity analysis is unchanged
if the term is included, and we have confirmed numerically that the inclusion of
this term makes only small quantitative changes to the solution behaviour.

In the examples presented in this paper we have taken the initial domain length
to be below the critical scale for diffusion-driven instabilipy, < y.. The pattern
mode observed afterfrequency-doubling events i§ 2However, other sequences
may be generated for initial domain sizes> y. such that the first mode to grow
ismg > 1, giving rise to the sequenoay x 2". If parameters are such that fiog
there is no multiplicity of solutions, then a frequency-doubling sequence based on
this mode may also be generated by the mechanism we have described.
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We have shown that for the reaction—diffusion model the nonlinearities in the ki-
netics determine the mechanism of transformation between modes but the frequen-
cy-doubling sequence itself is a generic behaviour. We have found a singular be-
haviour in the Gierer—Meinhardt model where, in the absence of a constant acti-
vator production term, the pattern reorganization is prevented. We also report that
a class of kinetic schemes with purely cubic nonlinearity undergo reorganization
by simultaneous peak splitting and insertion, generating a sequence of frequency-
tripling. Itis straightforward to show that this behaviour is consistent with the self-
similarity analysis we have presented, where now a matching condition is sought
with the solution under the spatial transformatips(x) (see Sectior2.3) and as
the domain triples in length. It is interesting to note that frequency-doubling and
tripling have the same dependence on the nonlinear terms as spot and stripe pattern
formation in two spatial dimension&fmentrout, 1991

The pattern sequences capture a degree of insensitivity to domain length, with
each pattern element in the sequence persisting as the domain doubles in length.
This semi-scale invariance is particularly significant in that it allogggilation a
property of many biological systems, whereby a specific number of pattern ele-
ments is laid down despite significant variation in the domain size and without the
need to finely tune parameter values. Various authors have considered the problem
of scale invariance in reaction—diffusion syster@hmer and Pate, 1986iund-
ing and Sgrensen, 1988nd have concluded that some form of feedback from
the domain size into the kinetic parameters is necessary, requiring close parame-
ter tolerances. The semi-scale invariance in the present system arises as a natural
consequence of the sequence formation mechanism.

7.1. Robust pattern generation.In the context of biological pattern formation,
and for reliable pattern formation in noisy environments in general, it is essen-
tial that the pattern sequence is not be destroyed by external fluctuations. The
frequency-doubling sequence appears to be insensitive to external spatial perturba-
tions imposed as the solution evolves. Simulations in which random perturbations
are superimposed at each time-step produce the same sedu€hedransitions
between patterns in a sequence are distinct from the initial bifurcation from the ho-
mogeneous steady state and associated pattern selection; they are not noise induced
and the transient (nonquasi-steady) behaviour appears to be determined entirely by
the shape of the evolving solution profile.

We have found that a reaction—diffusion mechanism in one spatial dimension
may reliably generate an eight-peak pattern (or 16, ar. 32 This is contrary to
the results oSaunders and Ho (199®&hich are based on the numerical analyses of
a model byArcuri and Murray (198% In the latter paper the authors do not derive a

Tlntegration of a fully stochastic equation is required to fully illustrate this point. We predict that
the frequency-doubling sequence on the exponential domain will be insensitive to noise and that the
linear domain sequence will be insensitive until the sequence breaks down, with subsequent pattern
modes being dependent on the noise and initial conditions.
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model from first principles but introduce time dependence to the scaling parameter
y, wWhich they also use to rescale the time varialile: wt/y for dimensional

time r. This transformation distorts the relationship between the timescales for
pattern growth and domain growth, and consequently their model fails to produce
the robust sequences we have faurd the present paper we have considered only
patterning in one spatial dimension, however, the equations derived earlier describe
reaction and diffusion with arbitrary domain growth and in higher dimensions. The
extension of the current work into two dimensions is in progress. Preliminary
results are encouraginBdinteret al., 1999, in particular that a rectangular domain
with preferential growth parallel to the longer axis can sustain frequency-doubling
of stripes.

7.2. Auniversal behaviour?In general, robustness is difficult to obtain for global
patterning mechanisms which act simultaneously across a fixed domain. Sequen-
tial patterning, such as in the mechanism proposed here on the growing domain, is
more reliable. A large family of models of biological pattern formation are based
on lateral inhibition and, as discussed®gter and Murray (19§9have the same
underlying mathematical explanation for pattern generation. Whether these other
models exhibit qualitatively similar behaviour in response to growth is the subject
of current investigationMurray (1993 andGoodwinet al. (1993 have discussed
other scenarios in which the pattern selection problem may be overcome. If pat-
terning is initiated from one sub-region of a domain, then a global pattern may
form behind a moving front, generally increasing reliability for the selection of the
pattern wavelength. Also it has been shown that if several mechanisms are coupled
together in hierarchical systems such that the steady state solution of one mech-
anism becomes the initial condition, or locally determines parameters for another
mechanism, then robustness with respect to initial data may be achieved. This
scenario is not unlike the mechanism operating for the growing domain.
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pt). Numerical simulations support this prediction, however, the entire sequence (as far as can be
observed numerically) is confined to the time intefi@lo—1).
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