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Abstract. In a recent paper, Durney (2000) has discussed a physically plausible procedure whereby
the dynamo equations describing magnetic field regeneration in Babcock—Leighton models of the
solar cycle can be reduced to a one-dimensional iterative map. This procedure is used here to investi-
gate the behavior of various dynamo-inspired maps. Durney’s explanation of the so-called odd—even
effect in sunspot cycle peak amplitudes, which he ascribed to a period-2 limit cycle, is found to be
robust with respect the choice of nonlinearity defining the map, and to the action of strong stochastic
forcing. In fact, even maps without limit cycles are found to show a strong odd—even signal in the
presence of forcing. Some of the stochastically forced maps are found to exhibit a form of on-off
intermittency, with periods of activity separated by quiescent phases of low cycle amplitudes. In one
such map, a strong odd—even signal is found to be a good precursor to the transition from bursting
to quiescent behavior.

1. Introduction: the Fluctuating Solar Cycle

Already in his 1843 landmark paper announcing the discovery of the sunspot cycle,
S.H. Schwabe provided evidence for a variation in its peak amplitude. Later obser-
vations and historical analysis of earlier observations (see, e.g., Hoyt and Schatten,
1998) have amply demonstrated that both the amplitude and duration of sunspot
cycles can vary significantly from one cycle to the next. In itself this is not terribly
surprising, given that the dynamo process responsible for the underlying regen-
eration of the solar magnetic field most certainly involves interactions between
the magnetic field and the turbulent convective fluid motions pervading the solar
convective envelope.

With sunspot numbers taken as a proxy of the underlying magnetic cycle, the so-
lar cycle nonetheless exhibits significant patterns that betray some order behind the
observed fluctuations. One such regularity is the well-documented anti-correlation
existing between the cycle amplitude and duration (e.g., Hoyng, 1993, Section 7;
Ossendrijver, Hoyng, and Schmitt, 1996; Charbonneau and Dikpati, 2000; Figure
1). Another is the so-called odd—even effect, which refers to statistically signif-
icant systematic correlations between various properties of sunspot cycle triads
(n,n + 1,n + 2), wheren is the cycle number. The odd—even effect has been of
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interest because of its potential for prediction of solar-cycle amplitudes (see, e.qg.,
Wilson, 1988).

Figure 1 illustrates the odd—even effect as observed in the sunspot record. The
peak amplituded,, of sunspot cycles 1-22 (Figure 1(A), solid dots) is calculated
from the smoothed monthly sunspot number time series available from the So-
lar Index Data Center (Brussels), and plotted against cycle number. Odd- (even-)
numbered cycle amplitudes have been joined by dashed (dotted) line segments. The
thick solid line is a running meafi,,) computed using a 1-2—1 averaging filter:

(An> = %(An—l + 2An + An—i—l) . (l)

The odd—even effect in peak amplitude shows up most clearly by using the running
mean so calculated to detrend the raw amplitude sequence. This is carried out on
Figure 1(B), showing now the sequendg — (A,) as a function of cycle number.

This detrended format is used repeatedly in what follows. From cycles 9 to 21, odd-
numbered cycles have systematically higher-than-average amplitudes than even-
numbered cycles.

In a recent paper, Durney (2000) has presented a clever procedure whereby
simplified forms of the partial differential equations governing magnetic field re-
generation in Babcock—Leighton dynamos can be reduced to a one-dimensional
map, i.e., an iteration algorithm having the general form

A1 =g(A), n=012..., (2)

thus expressing the amplitude of sunspot cyckes a (nonlinear) function of the
amplitude of the preceding cycle. Durney’s procedure is reviewed in Section 2, to-
gether with a second physically-inspired variation, and the behavior of the resulting
maps is examined in some details. Section 3 focuses on the effect of stochastic
forcing on the two maps introduced in Section 2, with particular focus on the
robustness of the odd—even effect, and the emergence of intermittency for sto-
chastically forced maps in the presence of low-amplitude additive noise. Section
4 is a comparative case study, wherein the amplitude fluctuations characterizing a
recently published simulation of a stochastically forced Babcock—Leighton solar
cycle model (Charbonneau and Dikpati, 2000) is compared and contrasted to the
behavior seen in amplitude iterates computed via an equivalent map. The paper
concludes (Section 5) with a critical discussion of the physical correspondence
between the behavior of the one-dimensional maps studied here, and the real solar
cycle.

2. Reduction of the Dynamo Equations to a Map

Only a brief outline of Durney’s procedure is given here, with the interested reader
being referred to Durney (2000) for full details. Like dynamo models based on
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Figure 1. The odd—even effect in sunspot data. (A) shows the peak amplitiydef succes-

sive sunspot cycless¢lid dot3, inferred from the smoothed monthly sunspot numbers (13-month
running mean) from the SIDC. Thdashed(dotted line segments connect the odd-numbered
(even-numbered) cycles, and ttiéck solid lineis a running meariA,; ) based on 1-2—-1 averaging

filter (see Equation (1)). (B) shows the detrended time series obtained by subtracting the running
mean(A,) from the A, time series. The odd—even effect shows up quite clearly and remains
uninterrupted from cycle 9 to 21.

mean-field electrodynamics, Babcock—Leighton dynamos rely on the shear of a
large-scale poloidal field by differential rotation to produce a toroidal magnetic
component. They differ from mean-field models in invoking the decay of bipolar
active regions showing a net tilt with respect to the east-west direction to regenerate
the poloidal magnetic field (see, e.g., Durney, 1997; Dikpati and Charbonneau,
1999; Nandy and Choudhuri, 2000, and references therein).

2.1. DURNEY’'S REDUCTION PROCEDURE

The starting point of the Durney (2000) reduction procedure is the realization that
in Babcock—Leighton models, the production of the toroidal magnetic figld
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at cyclen + 1 in the shear layer at the core—envelope interface is proportional to
the surface poloidal magnetic fieR] of the precedingcycle:

Thi1 = (AQ)(AD P, . 3

Equation (3) is pre-empted on the assumption that the poloidal field experiences
neither growth nor decay during the time internvat (= (L — Ly)u?! in the
notation of Durney (2000)) required to be advected by meridional circulation from
the surface down to the equatorial part of the shear layer, and that during this time
the poloidal field is being acted upon by a constant rotational sh@ain keeping

with the Babcock—Leighton picture, the production of the poloidal field is assumed
to be a function of the toroidal field of the current cycle, in some proportion to the
amplitude of the toroidal field:

Pn+1 = f(’[;1+1)7;1+1 ) (4)

where f(T,.1) is an as-yet unspecified function measuring the efficiency of the
Babcock—Leighton mechanism as a function of the toroidal field strength in the
shear layer (more on this below). Let nay 7 be representative values for the
poloidal and toroidal field amplitudes, and convert Equations (3) and (4) to non-
dimensional form:

Int1 = apy , (5)
Prsr = (T/P) f (tas)lns1 (6)

wherep, = P,/P,t, = T,/T, anda = (P/T)AQAt. This latter dimensionless
parameter can be set to= 1 without loss of generality, since it can be readily
absorbed in the upcoming definition gf(z,,1). Substituting Equation (5) into
Equation (6) then yields

Pn+1 = (T/P)f(pn)pn . (7)

Durney (2000) chooses

f(tn-i-l; IB) = (F/T)(l+ :3(1_ n-‘rl)) s IB >0 ) (8)

where the parametg@reffectively measures the efficiency of the Babcock—Leighton
mechanism of poloidal field regeneratfoinserting Equation (8) into (7) immedi-
ately leads to

Pnri=0Pn(A+BL=p)), [ =gpusp)]. B>0, 9

* 1t will become clearer in in Section 4 below that the map’s parameter, hgukays the role of
a dynamo number.
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i.e., aone-dimensional parametric iterative map (hereafter ‘map’, for brevity). Dur-
ney (2000) then goes on to show that for2 8 < 2.45, Equation (9) yields a
sequence of amplitude iteratgg’s alternating between higher- and lower-than-
average, in a manner reminiscent of the odd—even effect observed in sunspot data.

2.2. MULTIPERIODICITY AND CHAOS IN ONE-DIMENSIONAL MAPS

Equation (9) is one of many variations on the so-called logistic map =
ap,(1 — p,), which has been studied in great detail in the context of ecological
population dynamics (see, e.g., Holton and May, 1993), and since the work of
Feigenbaum (1978) has become an icon of deterministic chaos in low-dimensional
dynamical systems. Figure 2 shows four sequences, derates generated from
Equation (9), with increasing values gffrom top to bottom. The first sequence
(B = 1.9) is characterized by a fixed amplituge = 1 as the map is iterated, a
behavior that characterizes the parameter rangef0< 2.0. The second sequence
(B = 2.3) shows the behavior emphasized by Durney (2000), and holds in the
range 20 < B < 2.4494. Further increase ¢f leads to more complex cyclic
behavior (third sequencg,= 2.5), until all appearance of regularity is lost (fourth
sequences = 2.7).

A solution of the formp,.1 = p, is afixed point(denotedu) of the map.
Examination of Equation (9) immediately shows that the trivial solutign= 0
as well asp, = 1 are both fixed points, independently of the assumed valye of
However, for this map the trivial solutiop, = 0 has a basin of attraction of zero
measure, i.e., it is accessible only witgp = 0 and under exact arithmetics. The
other fixed pointy = 1 is anattractor of the system up t@ = 2, where it loses
stability to a period-2 limit cycle, i.e., a solution of the fopp, » = p,. This loss
of stability is a well-understood process in the context of iterative maps (see, e.g.,
Holton and May, 1993, Section 5.3.2), and occurs at the valyesoich that

dg(pn; B)

-1. 10
dpn Pn=H ( )

Similarly, the period-2 limit cycle eventually loses stability to a period-4 limit cycle
(third sequence on Figure 2), which later becomes unstable to a period-8 limit
cycle, and so on.

The varying behavior of the iterates is best viewed by plotting successive values
of p, againstg, after disappearance of any transient associated with the choice
of po. Figure 3(A) shows one such bifurcation diagram, for the map defined by
Equation (9) above. The various branches represent stable solutions, in that the
iterates always return to those stable values following external perturbation (cf.,
Figure 2, dotted and solid lines for the upper three sequences). Examination of the
bifurcation diagram also reveals that something peculiar seems to be happening
beyondg =z 2.57. Successive iterates fill an ever-widenjmgrange, and this time
small external perturbations are amplified exponentially as the iteration proceeds
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Figure 2. Four sequences of iteratpg obtained with Equation (9) for four different values of the
control parametep, as indicated. Theotted linesindicate the fate of perturbed solutions. For the
first three sequences, a strongly perturlpgds returns to its stable limit cycle within a few tens of
iterations. In contrast, fo = 2.7 (bottom sequenge 1% perturbation imposed at iteration 125 is
exponentially amplified, a classical indicator of chaotic behavior.

(cf., solid and dotted lines on fourth sequence on Figure 2)8Fpr2.57, Equation
(9) exhibitschaotic behavior Finally, for 8 > 3.0 the map is unstable, i.e., the
iterate sequence divergesdmo.

Feigenbaum (1978) has demonstrated a truly unique aspect of the bifurcation
diagram shown on Figure (3): it isniversalto one-dimensional maps character-
ized by a single critical point, i.e., magsp,) for which dg¢/dp, = O for one
and only onep, in the map’s range (also called ‘single-hump’ maps). Whatever
the functional form ofg(p,), the transition to chaos always proceeds through
the same geometric sequence of bifurcations through pefida¥t cycles, with
m=0,12,...

Let theg values at which the map undergoes successive bifurcations be denoted
A1, A2, A3..., etc. Feigenbaum (1978) showed that, for all sufficiently steep one-
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Figure 3.(A) is a bifurcation diagram for the one-dimensional map defined by Equation (9). The
vertical line segments indicate the valuegot 1, at which the first few bifurcations occur, as well

as the valugd — A = 2.5699 at which transition to chaos takes place. For 3 the sequence

of iterates diverges te-oco. (B) is a similar bifurcation diagram for the alternate map defined by
Equation (13). Note that non-trivial behavior is now restricted to the rarf®@00 < y < 6.5433,
outside of which the only stable staters = 0. Moreover, even within this range the trivial solution

pn = 0 still retains a basin of attraction of finite measure, corresponding to the area located outside
the closed dashed contour in (B). The transition to chaos now takes place-d3.8878. The two
bifurcation diagrams are otherwise topologically identical, as expected from the universal character
of single-hump one-dimensional maps (see text).

dimensional single-hump maps (i.e., maps that satisfy Equation (10) at some value
of the map’s parameter)
. )"m— - )\m
lim 2=t %" _ 5 — 4669201 .., (11)

m—00 )"m — Mm+1
where the universal constahis since known as Feigenbaum’s number. One great
practical advantage of Equation (11) is that it provides a recurrence relation allow-
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ing one to calculate the value,, at which transition to chaos takes place, from
measurement of the first few bifurcation points. This yields = 2.5699. .. for

the bifurcation diagram plotted in Figure 3(A). The reader further interested in the
behavior of one-dimensional maps should consult the very lucid and accessible
introduction provided by Holton and May (1993).

2.3. AN ALTERNATE MAP

Given the universal character of single-hump maps, one might ask whether there
exist other choices foy (¢,.1) in Equation (6) that would represent a better ap-
proximation to the physics of the Babcock—Leighton mechanism. Equation (8),
adopted by Durney (2000), expresses the fact that the efficiency of poloidal field
production decreases as the toroidal field increases in strength. This is indeed borne
out by the simulations of rising thin flux tubes, which have shown that for toroidal
field strengths in excess of about 100 kG, flux ropes emerge parallel to the E-W
direction (see, e.g., D'Silva and Choudhuri, 1993; Caligari, Moreno-Insertis, and
Schussler, 1995), i.e., without the tilt that is essential to the Babcock—Leighton
mechanism. However, such simulations have also shown that for toroidal field
strengths below about 10 kG the flux ropes emerge at high latitudes and with tilt
patterns incompatible with Joy's Law. Moreover, such weak flux ropes are easily
randomized by stochastic buffeting associated with the turbulent fluid motions in
the convective envelope (Longcope and Fisher, 1996). Perhaps even more impor-
tant, simulations indicate that these weak flux ropes do not even survive their
rise through the convective envelope, ‘exploding’ on their way up due to excess
buoyancy (Moreno-Insertis, Caligari and Schissler, 1995). This implies that the
Babcock—Leighton mechanism is characterized by both lower and upper operating
thresholds. It also suggests that poloidal field production decreases fastgrakan

the toroidal field falls below 10 kG or so. A simple alternate form of Equation (8)
capturing this latter behavior is

f(tn—i-l; )/) = (P/T)V tn+l(1 - n+1) s y = 0 ’ (12)

so that Equation (7) now becomes

Poi=vp2A—p), [=gpuy)], y>0. (13)

The corresponding bifurcation diagram is shown in Figure 3(B). It is topologi-
cally equivalent to that plotted in Figure 3(A), as expected from Feigenbaum’s
universality result, with two important differences. First, non-trivial behavior (i.e.,
lim,_ - p, # 0) is restricted to the parameter rang@ 4 8 < 6.5433. Outside of

this range any initiapg rapidly decays to zero. In addition, even within this range

the attractor has a bounded basin of attraction, indicated by the dashed closed con-
tour in Figure 3(B). Any iterate sequence starting with a valydocated outside

this closed region converges g = 0. This has some interesting consequences, to
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be explored further below. In contrast, there is no such finite size basin of attraction
to the trivial solution for the map defined by Equation (9).

For the map defined by Equation (13), the 2-cycle odd—even effect materializes
in the interval 163 < y < 5.7635, and transition to chaos takes place/as>
Ao = 5.8878. Figure 3 thus demonstrates that the explanation of the odd—even
effect for sunspot number data, as put forth by Durney (2000), does not depend
sensitively on the choice of the amplitude-limiting functigiy,1).

3. Stochastically Forced Maps

Whatever one might think of the reduction of the dynamo process to a one-
dimensional map, it is clear that the resulting explanation for the odd—even effect
is predicated on a (relatively) fine tuning of some control parametér{28 <
2.4494 in Equation (9), 18 < y < 5.7635 in Equation (13)). This would suggest
that this explanation for the sunspot cycle's odd—even effect is not particularly
robust; given that the dynamo operates at least in part in the turbulent convective
envelope, the paramet@r (or ) might be expected to vary stochastically over

a significant range of numerical values, possibly taking the dynamo outside the
range iny where the 2-cycle behavior holds. To test this possibility, consider now
a stochastically forced version of Equation (13), defined as follows:

Pui1 = YaP2(L—p,) + &, (14)

where the map’s parametes, is now drawn anew at each iteration from a se-
quence of random deviate uniformly distributed in some preset intgpyaj»].
Similarly, ¢, is drawn from a separate sequence of random deviate distributed in
[0, ], with ¢ « 1. This formulation thus implies that the map is subjected to both
multiplicative and additive noise, the latter of low amplitude.

3.1. FERSISTENCE OF THE ODB-EVEN EFFECT

Figure 4 shows a short portion of the amplitude iterate sequence generated from
Equation (14), withy, € [4.5,6.5] andg, € [0,0.09]. The overall format is
similar to Figure 1 above: (A) is the amplitude sequepgewith the thick solid
line corresponding to 4—2-1 unning meanp,) (see Equation (1)). (B) is the
detrended sequengg, — (p,). Note the clear odd—even pattern persisting from
iteration 551 to 566, with the pattern also present for other shorter iteration intervals
(emphasized by thicker line segments).

It might appear surprising that the odd—even effect still shows up so clearly,
given that the imposed rangg € [4.5, 6.5] implies thaty, lies outside the interval
[A1, A2] for about 88% of iterations. The reason lies with the fact that, at fixed
the convergence to the corresponding fixed point or limit cycle is often oscillatory,
so that the fluctuating map responds in an ‘overstable’ manner to the stochastically
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Figure 4. Portion of an amplitude iterate sequence for a stochastically forced version of Equation
(13), withy € [4.5, 6.5]. (A) is the raw iterate sequence, with timéck linecorresponding to &—2—

1 running mean, while (B) is the detrended sequence. Notice the persistence of the odd—even effect
from iteration 540 to 547 and 551 to 566.

varyingy, (see, e.g., dotted lines in Figure 2). The same behavior is obtained with a
stochastically forced version of Equation (9), the original map proposed by Durney
(2000).

3.2. INTERMITTENCY

There are additional effects of stochastic forcing that require a look at a longer
sequence of amplitude iterates. Figure 5 shows a 2000 iteration sequence, for the
same parameter settings as the sequence plotted in Figure 4(A), with the latter
corresponding to the dotted box. The sequence is exhibititeymittency i.e.,

it alternates between quiescent phases wijth~ ¢, and bursting phases with

p» ~ 1. A similar behavior has been observed before with a stochastically-driven
one-dimensional logistic maps by Heagy, Platt, and Hammel (1994), who identify
it with the so-called on-off intermittency studied by Platt, Spiegel, and Tresser
(1993). On-off intermittency occurs when one dynamical variable — here the sto-
chastically fluctuatingy, — pushes the system across a transcritical bifurcation
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Figure 5. A much longer sequence of amplitude iteraggsfor the stochastically forced Equation

(14) withy € [4.5,6.5] ande, € [0, 0.09]. Thedotted boxindicates the portion of the sequence
plotted in Figure 4. The vertical tick marks along the upper horizontal axis flag the termination of the
bursting phases, and are labeled according to the number of preceding iterations during which a clear
odd—even signal is present. A" indicates that no such effect was seen for more than 3 preceding
iterations, which is taken to be the minimum required to define an odd—even signal.
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point, i.e., a bifurcation to or from the trivial solutig, = 0. For the map defined
by Equation (13), there are two such bifurcation points; at 4 andy = 6.5433
(see Figure 3(B)).

The intermittency characterizing the sequence plotted in Figuraétign-off
intermittency, at least not in the strict sense implied by Platt, Spiegel, and Tresser
(1993) and Heagy, Platt, and Hammel (1994). The adopted range of
vu (€ [4.5, 6.5]), while covering most of the range characterized by non-trivial
behavior, is too small to push the system past the critical bifurcatiops-at4
andy = 6.5433. What is happening instead is that the fluctuations are at times
pushing the solution outside the basin of attraction of the attractor, i.e., outside
the dashed closed contour in Figure 3(B). A typical ‘onset’ to a quiescent phase
is shown in Figure 6(A), in the form of the path in the,, p,} plane followed by
the amplitude iterates. Onset begins whenfluctuation pushes the iterate far into
the chaotic regime (iteration 1354). The map produces.a value near the top
of the range, while the next, happens to pull the iterate back into the fixed point
regime (iteration 1355), but outside of the attraction basin of the attractor. The next
P, generated by the map is close to the trivial solution (iteration 1356), and, more
importantly, at an amplitude value below the lowest extent of the attractor’s basin
of attraction. From this point on, subsequent fluctuationg,irtannot carry the
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Figure 6. Typical (A) onset, and (B) termination of quiescent phases for the stochastically forced
sequence of Figure 5. Tlashed contouencloses the attraction basin of the attractor.

iterate back towards the attractor. Evidently, this turning-off process can take place
in the absence of low-amplitude additive noise.

Once in the attraction basin of the trivial solution, the action of the map is such
that p,..1/p. < 1 for any values of, , with the additive noise, in Equation (14)
the only mechanism available to keep the iteratgs- ¢,, away fromp, = 0.

The end of a quiescent phase (Figure 6(B)) comes about when the distorted
random walk — loosely speaking — associated with the cumulative effect of the low-
amplitude additive noise takes the iterate near the low point of the basin boundary
(iterations 1307 to 1314 on Figure 6(B)). Once the boundary is crossed, the iterate
is then pulled back up towards the attractor, corresponding to the onset of a new
bursting phase (iterations 1314 1319). Unlike with the onset of the quiescent
phase, the presence of low-amplitude additive noise is now crucial. There exists a
threshold value foe above which this happens in a finite time. For theange
considered here, this threshold valueis~ 0.065, based on a (small) set of®10
iteration Monte Carlo runs.

The average waiting timéAt) between successive bursts increases rapidly as
one approaches® from above: (A7) = 48 iterations at = 0.09, up to 180, 8850,
and 89400 forr = 0.08, Q07, and 0067, respectively. Something like this was
to be expected, sinceAt) — oo ase — ¢*, by definition of the intermittency
threshold.
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In term of Babcock—Leighton models of the solar cycle, one might conjecture
that bursting phases correspond to epochs where the toroidal fields strength in the
shear layer is high enough for toroidal flux ropes to form and rise coherently to
the surface. Quiescent phases could either be due to the toroidal magnetic fields
being so strong that active regions emerge without the E—W tilt necessary to the
Babcock—Leighton mechanism, or too weak for flux ropes to lose stability and/or
rise coherently to the surface. In the former case the onset of the subsequent ‘nor-
mal’ bursting phase occurs once resistive dissipation has sufficiently decreased the
toroidal field strength in the shear layer. In the latter case magnetic field injected
from the convection zone is required to restart the dynamo. This is the kind of
process embodied by the additive naigeén Equation (14), and seems to be a ro-
bust mechanism to restart a dynamo with a lower operating threshold (see Schmitt,
Schussler, and Ferriz-Mas, 1996, for another example in the context of a different
dynamo model).

3.3. FREDICTABILITY

If one takes at face value the intermittent behavior characterizing the solution
plotted in Figure 5, then the quiescent phases are to be identified with prolonged
periods of strongly reduced cyclic activity, i.e., Maunder minimum-like epochs.
This immediately leads to the following questions: (1) Is there a ‘typical’ dura-
tion to quiescent or bursting phases? (2) Is it possible to predict the onset and/or
duration of quiescent phase, or of bursting phases? We consider each question in
turn.

The above discussion — and Figure 6 — have already made it clear that the ter-
mination of quiescent phases is driven by the imposed additive white noise, while
their onset is triggered by the stochastic fluctuations of the map’s control parameter
v,. A priori, this does not augur well for predictability! Indeed, scatter plots of
burst duration versus duration of the preceding quiescent phase, or of quiescent
phase duration versus duration of the preceding bursting phase, show no sign of a
correlation, let alone statistically significant ones.

From an iterate sequence similar to Figure 5 but of much longer duration, it
is possible to construct frequency distribution@) for the durationr of bursting
phases, and distributioh(At) of waiting time At from the end of a bursting
phase to the onset of the next. An iterateis deemed to belong to a quiescent
phase providegh, < 0.2+ ¢/2, corresponding to the highest extent of the lower
portion of the trivial solution’s attraction basin, plus the mean amplitude of the
additive noise. Two successive such iterates are needed to define a quiescent phase.
Figure 7 shows these two distributions, constructed fromPat&eations run with
vu € [4.5, 6.5] ande, = [0, 0.0667]. This puts the simulation close to the intermit-
tency threshold* = 0.065, while yielding good statistics for a simulation of this
length. Both distributions have an exponential form, in contrast to the power law
characterizing the frequency distribution of quiescent phase in the forced logistics
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(A) Quiescent phases, y,€[4.5,6.5]

h(AT)

AT [10° iter.]
= (B) Bursting phases, 7,€[4.5,6.5]

h(t)

1 L 1 1

50 100 150 200 250
7 [iter.]

Figure 7.Frequency distributions of quiescent-phase duratiahr) (A) and bursting duration(z)
(B), for three stochastically forced sequences withe [4.5, 6.5] ande = 0.0667, 0075 and 009
(see Equation (14)), as indicated. The lower threshold demarcating bursting behavior from quies-
cenceissetgi = 0.2+¢/2, corresponding to the upper extent of the trivial solution’s attraction basin
boundary (see Figure 3(B)), plus the mean value of the additive noise. A minimum of two successive
such iterates is needed to define a quiescent phase. The marked excess of very short inter-burst
intervals (lowest bin on Figure 7(A)) is associated with the sporadic appearance, within a bursting
phase, of ‘near misses’ quiescent onsets, as=a648 on Figure 4(A). Thé () distributions (B) for
¢ = 0.075 and Q09 (thin solidanddottedhistograms, respectively) are statistically indistinguishable
from thee = 0.067 distribution plotted in (B) as theolid-line histogram, and have effectively the
same mean, indicated by thashed-linesegment along the abscissa.

map near threshold studied by Heagy, Platt, and Hammel (1994). This is yet another
indication that the intermittency behavior of Equation (14) is distinct from classical
on-off intermittency.

The frequency distribution of quiescent phase duration (Figure 7(A)) steepens
as the additive noise amplitudeis increased beyond the intermittency threshold.
On the other hand, the frequency distribution of burst durations (Figure 7(B)) is
largely insensitive to the adopted valuesgpfprovideds « 1. This again confirms
that the onset of quiescent phases is triggered by the dynamical properties of the
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map, rather than by the additive noise. Even though the burst duration distributions
all have the same well-defined mean fanot too far above threshold, the substan-
tial width of 4 () makes this mean of little practical use in predicting the time of
return to a quiescent state, once a bursting phase has begun. Moreover, an expo-
nential distribution of event rates is indicative of an underlying Poisson process,
implying that each bursting ‘event’ is indeed fully independent of its predecessors,
and so fundamentally unpredictable on the basis of the statistics of former events.
There is one pattern that often announces the onset of a quiescent phase: a
pronounced odd—even effect in the amplitude sequence. This is already visible in
Figure 4(B) fromn = 540 to 546, which is immediately followed by a near-miss
quiescent phase, as can be seen from the corresponding amplitude dreb48
in Figure 4(A). Such a pattern, of varying duration, is actually present prior to 10
out of 12 quiescent phase onsets in Figure 5, as indicated along the upper horizontal
axis. The existence of this pattern is readily understood upon recalling that the onset
of quiescent phases involves excursions in the chaotic regime of the map, with the
entry in the attraction basin of the trivial solution following from an appropriate
fluctuation iny, (see Figure 6(A)).

4. Comparison with a Numerical Simulation

The results discussed in the preceding section indicate that the odd—even effect
is a robust feature of stochastically-forced iterative maps inspired by a dynamo
mechanism including a time delay comparable to the cycle period. This being the
case, odd—even behavior should then be observed in models of Babcock—Leighton
dynamos including stochastic forcing. Charbonneau and Dikpati (2000) have re-
cently presented a series of such simulations. One of these, discussed in Section
3.3 of their paper, shows a spread in cycle periods and anti-correlation between
cycle duration and amplitude that both compare favorably to sunspot data. This is
a strongly fluctuating model, with 100% fluctuation amplitude in the meridional
circulation and 200% fluctuation in the Babcock—Leighton source term. Figure
8(A) shows the corresponding raw and detrended amplitude sequences for the
50 cycles simulated by Charbonneau and Dikpati (2000). The odd—even effect is
indeed clearly present for long simulation intervals.

The basic Babcock—Leighton model underlying the Charbonneau and Dikpati
(2000) simulations is described in detail in Dikpati and Charbonneau (1999). This
axisymmetric, kinematic nonlinear model involves the solution of two coupled
partial differential equations governing the evolution of the toroidal figldnd
poloidal fieldB,,, which is written in terms of a toroidal vector potentitl so that
B, = V x (A&,). Schematically, the governing equations have the form

IA o - bUe.9)
% = (Diffusion) + (Advection + soS(r. ) 37 =255

(15)
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t (A) Charbonneau & Dikpati (2000), §3.3
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Figure 8.(A) shows the odd—even effect in the raof trace and detrendeddwer trace amplitude
sequences extracted from the stochastically forced Babcock—Leighton dynamo solution discussed
in Section 3.3 of Charbonneau and Dikpati (2000). (B) shows the bifurcation diagram for a map
derived from the nonlinearity used in that simulation. (C) shows a sequence of amplitude iterates for
a stochastically forced version of that map, withe [0, 2.75]. The odd—even effect shows up quite
clearly, despite the absence of limit cycles for this map. (D) is a longer iterate sequence, showing that
this map exhibits classical on-off intermittency at this level of stochastic forcing.

0B e . .
5 = (Diffusion) + (Advection + r sin6B,, - V&, (16)

where the last term on the right-hand side of Equation (15) is a surface source term
for the Babcock—Leighton mechanism, which is expressed in terms of the toroidal
field B at the core —envelope interfaeg (for further discussion see Section 2.3

of Dikpati and Charbonneau 1999, and Section 2.1 of Charbonneau and Dikpati
2000). With diffusion neglected in the Durney reduction procedure, and with ad-
vection subsumed in the time delay, the correspondence between Equations (15)
and (9) requires that one sets
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fltysr;0) = (P/T)o(l+1t2 )", o>0 (17)

in Equation (6), yielding the map:

poii=0p,(L+pH7t, [ =gpiso)], o>0. (18)

Figure 8(B) shows the bifurcation diagram for this map (small dots). It is strikingly
different from those plotted in Figure 3. The fixed pojint= (o — 1)/? emerging

from the transcritical bifurcation at = 1 never loses stability to a period-2 limit
cycle, as one can easily verify upon evaluating

dg(pn; o) l-o

>—-1, Vo>0. (29)
dpn Pn=K (o}

The cascade to chaos through ever higher-order limit cycles that characterized
the other maps considered above thus never takes place here. In fact, the non-
fluctuating reference simulation of Dikpati and Charbonneau (1999, Section 5)
shows a steady cycle amplitude as the source term parameievaried over
almost two orders of magnitude, suggesting that Figure 8 is indeed a proper —
though highly simplified — representation of the solution’s dynamical behavior.

Despite the stability of the fixed point solution, a stochastically-forced version
of this map exhibits a robust odd—even effect, persisting over many successive iter-
ations, as shown in Figure 8(C). This is a striking result: the odd—even effect does
not require a limit cycle, but materializes instead only due to the oscillatory nature
of the convergence to the fixed point. The prevalence of an odd—even signal prior
to the onset of a quiescent phase is less pronounced than on Figure 5, occurring
now seven out of 12 onsets in Figure 8(D).

As with the logistic map studied by Heagy, Platt, and Hammel (1994), the
map defined by Equation (18) also exhibits classical on-off intermittency when
the control parameter is drawn from a distribution of uniform random deviates
o € [0, X] straddling the transcritical bifurcation at= 1. Figure 8(D) shows one
such intermittent time series, f& = 2.75. The intermittency threshold is found
to beX* >~ 2.69. The succession of large solid dots in Figure 8(B) shows a typical
onset path to a quiescent phase.

5. Discussion and Conclusion

Following a reduction procedure recently proposed by Durney (2000), the behavior
of various one-dimensional iterative maps describing the cycle amplitude varia-
tions of Babcock—Leighton models of the solar cycle has been studied in some
detail. The explanation put forth by Durney (2000) for the observed odd—even
effect in sunspot cycle amplitude was found to be robust with respect to the choice
of amplitude-limiting nonlinearity, as well as to the presence of stochastic forcing.
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Interestingly, numerical experiments carried out with a map inspired from a nu-
merical simulation of a stochastically forced Babcock—Leighton solar cycle model
indicate that a robust odd—even effect can still materialize in the absence of limit
cycles, due to the generic oscillatory convergence to the fixed points or limit cycles
in this class of iterative maps. Strong stochastic forcing was also found to lead
to intermittency in two alternate dynamo-inspired maps, and a strong odd—even
signal was found to be a good precursor of quiescent phase onset, at least in one
of them. It would be interesting to extract reliable cycle amplitude estimates from
the Bé° record (Beer, Raisbeck, and Yiou, 1991; Beer, Tobias, and Weiss, 1998)
immediately prior to the Maunder minimum, to search for an odd—even signal.

Efforts to search for signatures of aperiodicity, chaos and/or intermittency in
various types of nonlinear dynamo models have generated a voluminous literature
in the past two decades, of which a critical review is well beyond the scope of
this paper. Suffices to say that such behaviors do materialize in many classes of
solar cycle models of varying degrees of mathematical and/or physical complexity
(see, e.g., Weiss, Cattaneo, and Jones, 1984; Schmalz and Stix, 1991; Roald and
Thomas, 1997; Tworkowslet al, 1998, and references therein). All but the last
of these models essentially rely on the nonlinear dynamical interaction between a
small number of degrees of freedom representing field variables, much in the man-
ner originally expounded by Lorenz (1963). The behavior of these models tends to
depend rather sensitively on the choice of nonlinearities, and the manner in which
the dynamo equations are truncated to a low order dynamical system. In addition,
mean-field or mean-field-like dynamo models subjected to stochastic forcing have
been found to exhibit significant amplitude modulation (e.g., Ossendrijver and
Hoyng, 1996, and references therein) and even something akin to intermittency
(Schmitt, Schissler, and Ferriz-Mas, 1996), but not the odd—even effect, at least
as far as one can judge from the published results. The approach followed in this
paper uses a model that is in fact simpler that even the more severely truncated of
the models cited above, but relies instead on a long time delay (‘long’ in the sense
of being of the order of the cycle period) to generate complex behavior. Moreover,
the complexity is crucially linked to this time delay, while being rather insensitive
to the choice of amplitude-limiting nonlinearity.

An essential condition for the reduction of the dynamo equations to a one-
dimensional map is thus the existence of a time delay in the dynamo process. Such
a time delay arises naturally in models of the Babcock—Leighton type, because of
the finite time required for meridional circulation to advect the poloidal field from
the surface layers down to the shear layer at the core —envelope interface. In fact,
the assumed circulation flow speed turns out to be the primary determinant of the
cycle period in such models (see, e.g., Dikpati and Charbonneau, 1999, Section 4).
This is after all why, in Equation (3), the production of the toroidal fi€ld; is
made proportional to the poloidal fiele, from the preceding cycle.

In contrast, in models based on mean-field electrodynamics (e.g., Moffatt, 1978)
and where the shear andeffect coexist spatially, one would have to write some-



MULTIPERIODICITY, CHAOS AND INTERMITTENCY 403

thing like 7,, ~ P, and P, ~ T,, so that reduction to a one-dimensional iterative
map is evidently not possible, unless long time delays are artificially introduced
in the model, as in the simulations discussed by Yoshimura (1979), for example.
One true exception might be the so-called interface dynamos, in cases where the
regions of shear and-effect are spatially segregated, as considered for example
by MacGregor and Charbonneau (1997). In such models the two source regions
must communicate on a time scale of the order of the diffusion time based on their
spatial separation, which then sets the cycle period. At this writing the effects of
stochastic forcing on such models remain undocumented.
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