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Abstract

In this Thesis, we discuss the following general problem in dynamical systems: given a
surface homeomorphism, and some information about its periodic orbits, what else can
we deduce about its periodic orbit structure? Using the concept of the ‘braid type’ of
a periodic orbit, its relation to Artin’s braid group, and the Nielsen-Thurston classifi-
cation of surface homeomorphisms, we examine problems pertaining to the coexistence
of periodic orbits, in particular for homeomorphisms of the disc, annulus and 2-torus.

We aim to elucidate the underlying geometry and topology in such systems. The main
original results are the following:

classification of braid types for periodic orbits of diffeomorphisms of genus one
surfaces with topological entropy zero (Theorems 2.5 and 2.6).

lower bounds on the size of the rotation sets of annulus homeomorphisms which

possess certain periodic orbits or finite invariant sets (Theorems 3.17 and 3.19,
Theorem 3.20).

bounds on the size and shape of rotation sets of torus homeomorphisms possessing
certain periodic orbits. (Theorems 3.24 and 3.25).

the coexistence of periodic orbits in the disc, for periodic orbits of prime pe-

riod (Theorem 4.2), of period 4 (Theorem 4.10), and for 3-point invariant sets
(Theorem 4.11).

the coexistence of periodic orbits in the annulus (Theorem 4.4), and of the sphere
with a 4-point invariant set (Theorem 4.12).

given a torus homeomorphism isotopic to the identity which possesses a fixed
point, it is isotopic to the identity relative to that fixed point (Theorem 5.6).

given a periodic orbit of a disc homeomorphism of period 3, the coexistence of a
strongly linked fixed point (Theorem 5.10).

given a periodic orbit of the annulus homeomorphism of pseudo-Anosov braid
type, its rotation number lies in the interior of the rotation set (Theorem 6.1).e

amongst certain sets of braid types of the annulus and disc, the existence of
minimal elements, which any other element dominates (Theorems 7.4 and 7.15).
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Chapter 0O

Introduction

In the study of dynamical systems, we are interested in the following problem: given a
map / : M—*M of a topological space and a point x £ M, what do we know about the
set

x,f(x),f\x),...7

We call this set the forward orbit of i under /. Some questions we may wish to ask
are:

* is the forward orbit of x under / dense in M?

* Is x a periodic point of / i.e. does there exist g e N such that fil(x) = x? Ifx is
periodic, we call the least such g the period of x.

« given the forward orbit of i, what can we say about other orbits of /?

Usually we do not know / explicitly. For example, given experimental data, we will
only be able to follow the path of a few orbits - we cannot possibly expect to know
everything about the system. Even if we do know / explicitly, it may be too difficult
computationally to allow a thorough investigation of the system. Hence we are lead
to ask: given a small amount of information about /, what properties can we deduce?
For example, if / has a periodic orbit, what other periodic orbits coexist? This line of
questioning was followed by Sharkovskii, who proved the following well-known Theorem.

Theorem 0.1 ([Sha, BGMY, CE]) Define the following ordering y on the natural
numbers:

3y by 7y ...y 32>52>-..>-322>522X..>22>-2>-1].

If f : R—=R is continuous and has a periodic orbit of period m, then it possesses a
periodic orbit of period n for all m y n. Thus if f has a periodic orbit of period 3, it
has periodic orbits of all periods.

We may refine further Sharkovskii’s ordering of the natural numbers by considering
the cyclic permutation induced by the action of / on the points of the periodic orbit
rather than just the period (see for example, [Be, CE, MSS]).

Given a parametrized family of one-dimensional maps, Sharkovskii’s Theorem gen-
erates an order on the parameter space by giving information on the order in which
periodic orbits are created, for example, the existence of period-doubling cascades.



This provides an example of ‘universal structure’ in such families, in which we may
also observe the phenomenon of ‘self-similarity’. If we study the bifurcation diagram
of the standard unimodal map /M: [0,1]—[0,1], /A (X) = 4/ix(I —x) for 0 < p < 1,
and magnify arbitrarily small parts of it, then these magnifications appear to be the
same as the whole diagram [CE, TS]. For instance, it is possible to find infinitely many
copies of the period-doubling cascade within the diagram.

Whilst the study of one-dimensional spaces continues to thrive, much attention has
turned to the analogous problems in two dimensions. In particular, given a map / ofa
surface and information about its periodic orbits, what else can we say about /? In this
case just the period of an orbit tells us nothing; for example consider a rigid rotation
by 2t/ 3 of the disc D2 about its centre. All points of this map have period 3, except for
the centre which is a fixed point. It becomes necessary to know more about a periodic
orbit to be able to make meaningful statements about the dynamics of /. One way of
doing this is to specify a periodic orbit by the isotopy class of the map relative to the
orbit, which is (up to conjugacy) what we shall call the braid type of a periodic orbit.
As we shall see in Chapter 1, it is possible to define a partial ordering on the set of braid
types. There we shall discuss in more detail the reasons for choosing the braid type as
a specification. One motive for doing so is that we may utilize the Nielsen-Thurston
classification of isotopy classes of surface homeomorphisms to furnish ourselves with
a ‘simplest” map in the isotopy class relative to the periodic orbit. According to this
classification, a braid type is either simple (‘periodic’), complicated (‘pseudo-Anosov’)
or is made up of components of these two forms (‘reducible’). Dynamically, the pseudo-
Anosov isotopy classes are the most interesting, and we will concentrate our work on
them. We examine several important properties of pseudo-Anosov homeomorphisms,
including the persistence of their periodic orbits under isotopy, the existence of Markov
partitions which provides symbolic dynamics, and the associated notion of an embedded
branched 1-submanifold or ‘train track’, which enables us to understand something of
the underlying topology of the homeomorphism.

In Chapter 2, we study the braid types of homeomorphisms of the 2-torus which
are not pseudo-Anosov, and we shall see that this restriction places strong constraints
on the dynamics.

In Chapter 3, we discuss the notions of flow-equivalence and homology directions,
and relate them to homeomorphisms of the annulus and 2-torus. It turns out that
flow-equivalence elucidates much of the inherent self-similarity in the partial order on
braid types. As a consequence, we prove several results on the size and shape of the
set of rotation numbers of annulus and torus homeomorphisms (the rotation number
of a point is a measure of its average displacement). We study the Weierstrass map,
which relates homeomorphisms of the 2-torus (which we understand) to those of the
sphere S2, enabling us to find lower bounds on the size of rotation sets for annulus
homeomorphisms possessing 2-point invariant sets.

In Chapter 4, we turn our attention to homeomorphisms of the disc D2 and the
sphere S2, to prove several results analogous to those of Sharkovskii on the coexistence
of periodic orbits, given a periodic orbit of a specific period. In particular, we show
that any homeomorphism of the disc with a periodic orbit of period 4 whose braid
type is pseudo-Anosov possesses periodic orbits of all periods, and we reach the same
conclusion for any homeomorphism of the sphere with a 4-point invariant set whose
braid type is pseudo-Anosov. We also study coexistence questions for homeomorphisms
of the disc with a periodic orbit of prime period, and homcomorphisms of the annulus.



In Chapter 5, we discuss the notion of linking of periodic orbits of a homeomorphism,
and the relation with the Lefschetz number of a map via algebraic representations such
as the Burau representation, for which we exhibit two geometric interpretations. The
Lefschetz number is a homotopy invariant which gives information about the fixed
point structure. We give a number of examples of the use of such representations; in
particular we show that given a homeomorphism of the 2-torus isotopic to the identity
which has a fixed point, then it is isotopic to the identity relative to that fixed point.
As another application, we answer in the affirmative the ‘linking number’ conjecture
for the case of a periodic orbit of period 3, which asserts the existence of a fixed point
which is strongly linked with the given periodic orbit.

In Chapter 6, we provide a generalisation of the Aubry-Mather Theorem by proving
the existence of periodic orbits of homeomorphisms of the annulus whose braid type is
periodic. Further, we show that if the braid type of a periodic orbit is pseudo-Anosov,
then the corresponding rotation number lies in the interior of the rotation set. In order
to do this, we discuss Nielsen fixed point theory and the Reidemeister trace which gives
us an important homotopy invariant. We relate these ideas to the topological nature
of pseudo-Anosov homeomorphisms.

In Chapter 7, we consider the set B2i of pseudo-Anosov braid types of periodic
orbits of the annulus of period 2, and show that there exist two ‘minimal’ elements,
minimal in the sense that any element of B2,1 dominates (at least) one of the two in the
partial order. Using flow-equivalence, this has possible implications for periodic orbits
of homeomorphisms of the annulus other than those of period 2. We also prove similar
results for braid types in the set BT3 of pseudo-Anosov braid types of periodic orbits
of homeomorphisms of the disc of period 3. In this case, there exists a unique braid
type which is dominated by all others; we conjecture analogous results for BTn.

Finally, we give an extensive bibliography, containing many references not cited
explicitly in the text, but which are related to the general development of the subjects
discussed.

As well as proving the above results, we aim to give an overview of the techniques
which have been developed in the dynamical study of surface homeomorphisms, with
particular emphasis on the topological and geometric considerations involved, and their
relation to algebraic structures.



Chapter 1

Thurston’s classification of
surface homeomorphisms and
the braid type of a periodic orbit

In this Chapter, we recall the classification of Thurston of surface homeomorphisms
up to isotopy, introduce the concept of the braid type of a periodic orbit of a surface
homeomorphism, and relate it to Artin’s braid group.

1.1 Notation

We start by fixing some notation which shall be used throughout. Let M be a compact,
orientable, connected surface, with or without boundary. M may be characterized by
its genus g (the number of torus summands), and the number of boundary components
b (the number of discs removed). The Euler characteristic x(Af) of M is given by

X(Af) = 2-2g-b.

There exists a Riemannian metric of constant curvature k for M, which by a suitable
choice of metric we can assume to be +1, 0 or —1 [Wo]. If x(Af) > 0, e.g. the sphere,
the metric is elliptic with k = +1. If x(Af) = 0 e.g. the 2-torus, the metric is Euclidean
and k = 0. If x(Af) < 0, the Gauss-Bonnet Theorem [DC] implies that the metric is
hyperbolic and k = —4. It is the last case that we shall be interested in.

Let Homeo+(M) denote the space of orientation-preserving homeomorphisms of A/,
equipped with the topology of uniform convergence. We say that two homeomorphisms
fufi 6 Homeo+(M) are isotopic, which we write f\ ~ /j, if f\ and fi may be joined
by an arc in Homeo+(M). ~ defines an equivalence relation on Homeo+(M). Set

Aut(M) = Homeo+M)/ ~ . (1.1)

Let Isot(M) be the subset of Homeo+(M) of homeomorphisms isotopic to the identity.
Then we can rewrite equation 1.1 as

Aut(M) = Homeo+(M)/1sot(M).

For / € Homeo+(M), let [/] denote its isotopy class in Aut(M). Let A C M\ dM
be a finite set, where 8M denotes the boundary of A/, then we introduce the following



notation:
Homeo+(M, A) —{/ £ Homeo+(M) :f(A) = A}

and Aut(M, A) is the group of isotopy classes in Aut(M) relative to A.

1.2 The specification of a periodic orbit

1.2.1 Requirements for a specification

As outlined in the Introduction, the problem that we shall be interested in is to
generalize Sharkovskii’s theorem [Sha, Ste] to two dimensions. Let / : be a
homeomorphism of a surface M, such that / has a periodic orbit P of period n. What
can we say about the set of periodic orbits of /, their structure, and the topological
entropy of /?

The first question is what to choose as a specification of periodic orbits. In one
dimension, one can choose the period of the orbit to deduce non-trivial information.
One can gain more information by choosing the permutation induced by the periodic
orbit, and this leads to a more refined ordering e.g. the MSS ordering in the unimodal
case [MSS]. In two dimensions however, the period is not sufficient as a specification,
as on the disc any period can come from a rigid rotation through an appropriate angle.
Further, the concept of permutation is not well-defined. We require a generalization
of the notion of permutation which describes the manner in which the map moves
topologically the points of the orbit. In analogy with the one-dimensional case, we
would like to choose a specification of periodic orbits satisfying the following conditions
[Boy2, BoyF]:

1. given periodic orbits P,Q and a specification spec of periodic orbits, there exists
an ordering on the set of specifications, such that spec(P) dominates spec(Q) in
the ordering if and only if any map with a periodic orbit of type spec(P) also has
one of type spec(Q).

2. given a periodic orbit P, and its specification spec(P), there exists a ‘simplest’
map exhibiting P. In particular, for any periodic orbit Q of this simplest map
with specification spec(Q), there exists a periodic orbit of type spec(Q) for any
map which exhibits a periodic orbit of type spec(P). So this simplest map has
minimal structure with respect to the specification.

3. it is possible to calculate the structure of the ordering In case L

With such a structure, and a given family of maps, one can study how the family moves
through the ordering, to suggest the bifurcations occurring.

1.2.2 The braid type of a periodic orbit

An idea, due essentially to Bowen [Bo], is to specify a periodic orbit P = {Pi,..., P,,} C
Int(Af) of a homeomorphism / of a surface M by the isotopy class of / restricted to
the surface minus the orbit, or equivalently, the isotopy class of the map relative to the
orbit. We formalize this notion in the following manner (c.f. [Boyl, Boy3, LM1, GLM]).
Define a surface Mp by deleting P from M and recompactifying by adding a circle, the
circle of unit tangent vectors, at each end of M\ P. Let Si be the circle replacing each
Pi, and let p : Mp—»M be the map which collapses each circle Si to the point Pi of P.

5



If / is a C'-diffeomorphism, then f\\i\p extends to a homeomorphism fp : Mp—=Mp
by setting

We call this process blowing up P. Given two diffeomorphisms f ,g of M with periodic
orbits P,Q C IntM respectively, we say that (P, f)and (Q,g) have the same braid type
if there exists an orientation-preserving homeomorphism h : Mp—Mq with hfph~x
isotopic to gg. This defines an equivalence relation on such pairs, and we call the
equivalence class of (P, /) its braid type bt(P, /). This will serve as our characterization
of periodic orbits. We remark that it was not necessary that P was a single periodic
orbit; we could have taken P to be any finite union of periodic orbits.

We have assumed / to be Cx, but for the purposes of defining the braid type of
a periodic orbit P of /, it suffices that / is differentiable at the points of P. We can
in fact relax this condition by modifying slightly the definition of braid type. Given
two homeomorphism8 f,g of M with finite unions of periodic orbits V,Q C Int(Af)
respectively, we say that (V,/), (Q,g) have the same braid type if there exists an
orientation-preserving homeomorphism h : M —M such that

1. h{V) = Q, and
2. hfh 1is isotopic to g relative to Q.

This defines an equivalence relation on such pairs, and we call the equivalence class of
(P,/) its braid type bt(V, /). If/ is a C'-diffeomorphism, the two definitions coincide.
This is a consequence of the following Theorem.

Theorem 1.1 Suppose M is a compact, connected orientable surface, and suppose
Q= {Qi,..., £5,} is an n-point set in Int(M). Let Mg be the compact surface obtained
by blowing up the points of Q. Then there exists a canonical isomorphism between
Aut(Mq) and Aut(M,Q).

Proof
Let p : Mg—*M be the natural projection, p induces a morphism

p. : Aut(Mo)—*Aut(M, Q).
The following Proposition affirms the surjectivity of p.:

Proposition 1.2 ([Ko4]) Let f € //omeo+(M, Q). Then for all t > 0 sufficiently
small, there exists 6 > 0 and g € // omeo+(Af, Q) isotopic to f relative to Q, such that:

I. f =gon M\ U=1P(Qi,c), where P(Q,,c) is the closed ball of radius e centred
on Qi.

2. g is a C°°-diffeomorphism on U=1/i(Q;,b).
3. the isotopy between f and g fixes M \ U”_, B(Q,, c).

Proof
Pick ¢ > 0 small enough so that the balls are pairwise disjoint. Let a be
the permutation induced by / on Q, let V be a closed disc containing Qi, satisfying

fJ(V)C P(Q,>(i),f) for0<j <n.

6



Choose « - 0 satisfying
Ay C/J(D) for0<j <n,

where Ay = B (2, j(Let Tybe a translation sending Ay onto Ay+1. Let
Uj = CL(/>(P))\ Ay forj =0,1,...,n,
where CI denotes the closure. Define g on (Af\ U (Jy=0 Ay as follows:

Tj onAyforO<j <n—1
/" onM\U”*p (V).

For each j, there exists an orientation-preserving homeomorphism which maps Uj to
Cfyti and which coincides with g on dUj, using the Alexander isotopy e.g. [Bi3]. So one
may extend g to an orientation-preserving homeomorphism of M satisfying:

1L f~3g=1don M\ U~P (V).

2. foreachj =0,1, .. n—1,/ _1g|ji(V) % a homeomorphism of the disc /& (£>) onto
itself which is the identity on dp (V) and which fixes the point

Thus f~1g\}, (v) is isotopic to the identity by an isotopy fixing Q,,j(j) and the comple-
ment of O

Injectivity of p, is a consequence of the following argument. Let / G/fomeo+(Mg),
and let / G Homeo+(M, Q) be the homeomorphism induced by /. Pick a basepoint
io 6 Int(Afg), and let xO = p(x0). Let F = xy(Af\ 2), and let Aut.F be the group of
all automorphisms of F which are induced by elements of Homeo+(M, 2). Let 7nn(F)
denote the group of all inner automorphisms of F, then there exists a homomorphism

A:Homeo+(M, Q)-*Aut.F/Inn(F).

But Aut(M, 2) —Aut.F//nn(F) [ZVC, Epl]. So if / is isotopic to the identity (the
basepoint is not necessarily fixed during the isotopy), the action induced by / on
xi(M\Q ,x0), an inner automorphism, is the same action induced by / on

It follows from Theorems of Whitehead, see [Sp], and Epstein [Epl] that / is isotopic
to the identity. O

This ensures that the isotopy class of the map relative to the orbit is equivalent to
the isotopy class of the map restricted to the surface minus the orbit. So we may (and
shall) switch between these two viewpoints in any given situation.

In the case of the disc DJ, it is convenient to work with a standard model D,,
of the disc minus n points [Boy3, HT1], Let D2 = {Xx GR2 : ||*|| < 1}, and z, =
(2i/(n+ 1) —1,0) fori G[n] = {1,..., n}. Then set

X = {Xi :i G[n]} 1.2)

Let P = {Pt,..., P,,) be a periodic orbit in the interior of D2 of a CLdiffeomorphism
| $D2—»D2. Let Dp,D,, be the surfaces obtained by blowing up P and X respectively,
and let fp be the extension of / to Dp. Let h be a homeomorphism from Dp to D,,.
Then fp induces a homeomorphism fp = ho fPoh~I of Dn (see figure 1.1). A different
choice of h replaces fp by a homeomorphism which is conjugate to fp. Thus the
conjugacy class < a > of the isotopy class a = [fp] of fp in -4ui(Dn) is independent of
the choice of h.



Figure 1.1: The homeomorphism induced by fp
X, X2 x3 X4

1.3 Artin’s braid group

In this Section, we shall motivate the choice of terminology ‘braid type’ defined in
Section 1.2, by providing a link between Aut(D2,X) and Artin’s braid group Bn. We
begin by recalling the definition of the latter [Bi3, Han],

1.3.1 Geometric braids

Let / : (D2,A)—»(D2,A) be an orientation-preserving homeomorphism of the disc.
Consider an isotopy F : D2 x / —=D2, such that fo = Id, f\ =/, where /i(x) = F(x,t).
For each ¢6 [n], let

Ai = U,6/(/i(*i).0 GD2x /
define the ith string. Then we call the set

A =A\UA2U.. ,UA (1.3)

a geometric braid (see figure 1.2). Note that Ai n Aj = Oifi / j. We define an
equivalence relation ~ on the set of geometric braids in the following way: A ~ A" if
there exists a continuous family of geometric braids .4(s) = .Ai(s) U... U-4n(s), s € /,
such that the following hold:



jS oSB

Figure 1.3: Composition of geometric braids

1. .40) =A, 4Q)=A"
2. the endpoints of each strand are held fixed as s passes from 0 to 1.

The composition of geometric braids is defined by concatenation as shown in figure 1.3.
If we substitute equivalent braids A', B' such that Al ~ A, B' ~ B, then BoA ~ B'0A".
Thus composition is well-defined on equivalence classes of geometric braids, and so
provides a group structure on this set of classes. This group is Bn, 4rf«n’s braid group
on n strings. We call an element of Bn a braid.

Theorem 1.3 (Artin [Ar, Bi3]) The group Bn admits a presentation with genera-
tors oi,..., <r,_i and defining relations

Qo = QGiifit—|>2, 1<t,j<n-—1
NN <TH<T<TH, 1<«<»»-2. (1.4)

The generator tr;- corresponds to the braid given in figure 1.4. The centre Z(Bn) of
Bn is the infinite cyclic subgroup generated by a full twist 8n = .. .<T,_bn.

1.3.2 Braid types and Artin’s braid group

Given an element / e //omeo+(D2, X) and an isotopy ft from Id to /, it is clear from
Section 1.3.1 that we may associate a braid with /. In fact, the following is true:

Theorem 1.4 ([Bi3]) 4uf(DJ,X)2i Bn/Z(Bn).

This correspondence can be understood by mapping each generator o, of B,, to a
homeomorphism m(<7,) whose support is a small neighbourhood containing the points
xi and ri+, of X, and which swaps the two points by a half-twist (see figure 1.5). The
kernel of the mapping m is precisely Z(Bn). So there exists a (canonical) bijection
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Figure 1.5: The homeomorphism m(<r,)

between conjugacy classes of j4ut(D2,X) and of Bn/Z(Bn), so we may identify the
braid type 6t(P,/) of a periodic orbit P of period n by a conjugacy class in Bn/Z(Bn).
We shall say that a braid 0 e Bn represents the braid type of P if the conjugacy class
of 0Z(Bn) is bt(P,/). Hence we may express 6i(P, f) symbolically, in terms of the
generators of Bn.

1.4 The partial order on braid types

In this Section, we describe the partied order on braid types [Boy3, HT1]. Let £,
denote the symmetric group on n elements i.e. the group of all permutations of the set
[n], and let jt, : Bn—¥E,, be the homomorphism defined by ir,(<7,) = (»» + 1). Since
r,(i,) = Id, im induces a homomorphism Wh : B,,/Z(Bn)—%,,. We say a conjugacy
class in Bn/Z(Bn) is cyclic if its image under 5m is an n-cycle. Define

BTn = {cyclic conjugacy classes in Bn/Z(Bn)}.
For / € Zfomeo+(D2), define
bt{f) = {bt(P,/) : P is a periodic orbit of /}.

(1.5)
JeHom'o+(D2)
We define an order relation on BT as follows:
aynRB for all / € Borneo*(D2),a e bt(f) =R € bt(f). (1.6)

Theorem 1.5 (Boyland [Boy3]) The order relation (BT, y) is a partial order.

We give a sketch of the proof (a proof using similar ideas but in more detail may
be found in Chapter 4). For y to be a partial order, it must be

1. reflexive (0 y B).
2. transitive (/?>7,7 >6 =R y 6).
3. antisymmetric (?>7,7 v B =R =7).

The first two properties follow from equation 1.6. The third follows from the fact
that any two maps of the disc are isotopic, and a Theorem of Brunovskii [Bru] which

10



asserts the existence of an isotopy compelling two chosen braid types to disappear at
different points during the isotopy. Hence (BT,>~) is also antisymmetric. O

The fundamental problem of the complete elucidation of this order is still open, but
some partial results have been found. For example, Matsuoka [Ma2] has an algorithm
to uncover the ordering in BT3 (see Chapter 7 for more details), and Hall [HT1] has
analysed braid types occurring in Smale’s horseshoe.

As we have seen, the braid type of a periodic orbit is an isotopy class (up to
conjugacy). We may gain a deeper insight into them by understanding isotopy classes
on surfaces, which we shall now proceed to describe.

1.5 Nielsen-Thurston theory of surface homeomorphisms

In this Section, we describe Thurston’s work on homeomorphisms of surfaces [TI, T2,
CB, FLP, HT], We motivate briefly this work by recalling the classification of toral
automorphisms.

1.5.1 Classification of toral automorphisms

Consider the torus T2 as the quotient of R2 by the integer lattice Z2, equipped with
a fixed orientation. Then jtj(T2) /fj(T2,Z2) ¥ Z©Z Given an element A of the
special linear group SL(2,Z), it preserves the lattice Z2, so there exists an induced
homeomorphism ha : T2—T2. Further, (/m). : jti(T2)—xi(T2) has matrix A. On the
other hand, two homeomorphisms of T2 are isotopic if and only if they induce the same
isomorphism on jti(T2). Hence Aui(T2) —SL(2, Z). The characteristic polynomial of
A may be written as
A2 —(Trace(A))A + 1

The eigenvalues are either [CB]:

1. complex i.e. Trace(A)=I, -1 or 0. Applying the Cayley-Hamilton Theorem leads
to the conclusion that Ha has period 6,3 and 4 respectively, is said to be
periodic.

2. both £1. Then A has an integral eigenvector which projects to an invariant simple
closed curve 7 on T2, and which is homotopically non-trivial. Up to a change of
coordinates,

a={4 £0
which is a Dehn twist. This means that 7 has a tubular neighbourhood U home-
omorphic to an annulus A, which we parametrize as {(r,0) :0 < r < 1}. The
Dehn twist in 7 is the homeomorphism whose support is A, and which is given by
(r,9) (r, 6+ 2irr) on A (see figure 1.6). Ha is said to be reducible.

3. The eigenvalues of A are distinct real numbers A A-1, satisfying |Al > 1 >
1A-11 has infinite order, and leaves no simple closed curve invariant. The
eigendirections induce two transverse, invariant foliations T * (stable) and J-u
(unstable) on T2 each parallel to the corresponding eigendirection, and transverse

11



Figure 1.6: The Dehn twist

measures /j* and /ju such that

hA(r\s) = (**,a-V)

where hA(F',fi*) denotes the image foliation h*J 7 (equal to T *) equipped with
the image measure: the measure of an arc a transverse to the image foliation is
the /i'-measure of h*1(a). So hA contracts linearly in one direction and expands
linearly in the other direction. hA is said to be Anosov.

1.5.2 Classification of surface homeomorphisms

The notions expressed in Section 1.5.1 have been generalized by Thurston [TI1] who has
given a complete classification of homeomorphisms of hyperbolic surfaces, up to isotopy
(in this vein, it is important to cite the work of Nielsen [Nil, Ni2], who proved many
of the statements of Thurston fifty years ago). The situation becomes more difficult,
as the fundamental group is no longer Abelian, and one can find homeomorphisms in
different isotopy classes whose action on homology is the same [T, Pal, Pa2],

We begin by describing the homeomorphisms analogous to those of Section 1.5.1.
The theory gives a ‘prime decomposition theorem’; isotopy classes of homeomorphisms
are either simple (periodic), complicated (pseudo-Anosov), or have components of both
types (reducible). One may find a more comprehensive exposition in [FLP, CB, Pe2].
We remark that if / is an orientation-preserving homeomorphism of a compact, ori-
entable, connected surface M with x(M) > 0, then one of the following is true.

1 g= 1 b=0, then M = T28for which we have classified homeomorphisms up to
isotopy in Section 1.5.1.

2.9 = 0,6 = 0,then M= £2and / is always isotopic to the identity.
3.g= 0,6 = 1, then M= D2and / is always isotopic to the identity.
4.9 = 0,b =2, then M= Aand / is either isotopic to the identity (andpreserves

the boundary components), or is isotopic to the homeomorphism which swaps the
boundary components given by

(r,0)b+ (-r,-0),

where we parametrize Aas [, 1] x S1
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Figure 1.7: A three-pronged singularity

Let M be a compact, connected surface with Euler characteristic x(Af) < 0, possibly
with boundary, and let / : M —*M be a homeomorphism. We consider the three cases
in turn.

1. / is periodic if it is an isometry of a hyperbolic metric. As a consequence, /” = Id
for some n € N [Ni2].

2. | is a pseudo-Anosov homeomorphism if;

() there exist two foliations T * and T u invariant under / having the same Unite
set of singularities in Int(Af).

(b) each singularity of T and Tu in Int(Af) has at least three séparatrices
(‘prongs’). A neighbourhood of a fc-pronged singularity of a measured foli-
ation may be obtained by gluing together k rectangles along edges e.g. see
figure 1.7.

(c) ifdM / 0, each component of dM is a cycle of leaves (i.e. a finite union of
leaves and singular points) of T “ and T u, and contains at least one singu-
larity of each foliation (see figure 1.8).

(d) T* and T u are transverse in Int(A/).

(e) T* and admit transverse measures p‘ and pu respectively, and there
exists a real number A> 1such that

= ("*,aV)
[(Ne 1i) = (Pru, Ali*), (1.7

where f(F “,p*) denotes the image foliation / (f) (equal to T “) equipped
with the image measure. Thus / contracts on the leaves of T © where dis-
tance is measured by /i, and expands on the leaves of T u where distance is
measured by p“. We call Athe dilatation factor of /.

Let T be one of the two invariant foliations, let P, denote the number of prongs
emanating from s, where s is a singularity of P. If s CdM, then arcs emanating
from s along dM count as séparatrices. For example both singularities s in



Figure 1.8: An example of the foliations at the boundary dM

figures 1.7 and 1.8 have P, = 3 for Tu. Then the Euler-Poincare formula gives
the following relation:

2X(M)= »"EingF(Z ~P.)- (18)

This formula is a consequence of the Poincare-Hopf Theorem [DC, CB] which
relates the indices of (isolated) singularities of a line field (recall that a line field
is locally the non-oriented version of a nowhere-zero vector field) to the Euler
characteristic in the following manner:

XA = E/(s),

where /(s) is the winding number of the line field obtained by counting the rota-
tions of the tangent vector restricted to the boundary of a small disc containing
s, and the sum is over all singularities of the line field defined by T . We may
verify that I(s) = 1 —£%, and equation 1.8 follows.

3. / is reducible if there exists a family T = {Ti, Tj,..., Tn} of simple closed curves
such that
(a) each T, is essential i.e. it is neither null-homotopic nor boundary parallel.
b)) nTj=eif«/ j.
@ I(r)=r.

Define a generalized twist to be a diffeomorphism of the open annulus A° = S1 x
(—, 1) of the form

O==xi+ u(r), r = #r,
where (0,r) € S' x (—,1), ui : [, I]-+5* is C1, and w'(xl) = 0.
Theorem 1.8 ([TI]) Let €: M-+M be a homeomorphism, then <>is isotopic to f,
for which exactly one of the following holds:
1. f is periodic.
2. f is pseudo-Anosov.

3. f is reducible. In this case, there exists an invariant tubular neighbourhood U(T)
of T, such that for each component M\,..., Af* of M \ U(T) and a (least) nm€
N, fn‘(Mi) = Mi, and satisfies | or 2. Further, if are the
components of U(T) and mj € N is the (least) integer such that fm,(Uj) = Uj,
then f m,\u, is a generalized twist (not necessarily a Dehn twist).
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Figure 1.9: The local picture at a one-pronged singularity

We shall refer to the isotopy class [4] as being periodic, pseudo-Anosov or reducible,
and as irreducible if it is pseudo-Anosov or periodic. We shall also refer to the Thurston
type of a homeomorphism, and call / the Thurston canonical form of [§& If [ s peri-
odic, then any complicated behaviour of 4>can be isotoped away. However complicated
behaviour of a pseudo-Anosov homeomorphism persists under isotopy, as we shall see
later.

To conclude this section, we introduce a generalization of Handel ([H5], see also
[FLP]) of pseudo-Anosov homeomorphisms which will be useful in what follows. Let
/ : M— be a homeomorphism of a compact connected surface, and let if be a finite
invariant set. Then / is pseudo-Anosov relative to K if it satisfies all the properties
of a pseudo-Anosov homeomorphism except that the stable and unstable foliations are
permitted to have one-pronged singularities at the points of K. Figure 1.9 illustrates
the local picture at such a singularity. Equivalently, one can carry out the process of
blowing up K, but as we have seen in Section 1.2.2 we may consider isotopy classes
relative to a finite invariant set for the purposes of our investigation.

16 Properties of pseudo-Anosov homeomorphisms

In this Section, we review some of the properties of pseudo-Anosov homeomorphisms
(see [FLP] for details). Let g : M—+M be a homeomorphism of a compact orientable
surface Af and let A be a finite invariant set.

1. Let o(x,g) be a periodic orbit of (least) period n. o(x,g) is said to be unremovable
if for any homeomorphism g\ isotopic to g = go (rel. K), there exists an isotopy
(rel. K) g™,p €/, and a continuous arc 7(p) with -y(p) fl K = 0, such that for
all pe /, 7(p) is a period n point for g,, and 7(0) = x (see [AF, HT2] for more
details).

The following result is an extension of a Theorem of Asimov and Franks [AF].

Theorem 1.7 (Boyland [Boy3], Hall [HT2]) Letg: M —M, K be as above,
and suppose g is a pseudo-Anosov homeomorphism relative to K. Then all its
periodic orbits not in dM are unremovable.

So periodic orbits of g persist under isotopy. We recall from Section 1.2.1 that
this is the kind of behaviour that we are looking for in the ‘simplest’ map i.e. it
has minimal structure with respect to periodic orbits. For the remainder of this
Section, we take g to be pseudo-Anosov relative to K.

2. Global shadowing of pseudo-Anosov homeomorphisms
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Theorem 1.8 (Handel [H3]) Given f isotopic to g, there is a closed subset
Y C M and a continuous surjection t : Y —M that is homotopic to inclusion,
such that jo r = iro f\y. Further, if f has the same topological entropy as g (it
is at least as large), then f is semi-conjugate to g.

Thus all the dynamics of g persist in its isotopy class. The topological entropy
/>(/) of a homeomorphism / is a quantity which characterizes the dynamical
complexity of / (see [Wa] for an exposition). If h(f) =0, strong constraints are
placed on the dynamics, in particular the periodic orbits of /, as we shall see in
Chapter 2. For a pseudo-Anosov homeomorphism g, h(g) = log X, where Ais the
dilatation factor of g. In particular, the topological entropy of a pseudo-Anosov
homeomorphism is strictly positive.

. Forany / ~ g, and for any essential curve C, fn(C) jk C for all n / 0 [Mi]. Thus
there are no periodic points in the induced map on free homotopy classes.

. g has a Markov partition by topological rectangles, i.e. there exists a finite collec-
tion of subsets H = (fii,..., Rk} of M such that:

(a) for each Ri, 1 < f < k, there exists an embedding 4% : | X|—*M whose
image is Ri such that for all t € /, U,€/ </>(fa) (respectively U,e/ 4>(s,t))
is contained in a finite union of leaves and singularities of T * (respectively
Jru), and in fact in one leaf if t € (0,1). We call the set U,e/ <>i(ts)
(respectively U,6/ 4>(s,t)) an T - (respectively T u-) fibre. A point x 6 R{
is contained in just one T ‘- (respectively T'l") fibre, which we denote by
T “(x, Ri) (respectively T u(x, Ri)).

(b) M = ujLjfli.

(¢) IntRinIntRj=0foril/ j.

(d) If x e Int Ri and g(x) € Int Rj then

g(F‘(x,Ri)) C T*“(g(x),Rj), and
g-\r'(g(x),R}j)) C F\x,Ri).
Further we may choose TZ so that
g("(x,Ri))r\Rj = F»(g(x),Rj), and
g-\F‘(g(x),Rj))nRi = T{x,Ri).
So g(Ri) crosses Rj just once.

Given 7Z, we construct the subshift of finite type as follows. Let A be the k x k
matrix given by

aij = 1lifj(IntRi)n IntRj/ O
0 otherwise.

Let

Ha = {c:c € [[cJZand adC+L = 1 forall t € Z}
be the transition matrix for R, where [l = (1,...,k). Let oa : be
the shift map, defined by o~Ci) = c,+i for all i 6 Z where ¢ = (cj)j€z € HA-

<a '* Ha~»Im defines the subshift of finite type, which is semi-conjugate to g
[FLP].
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Figure 1.10: Examples of n-gons

outgoing

Figure 1.11: structure of the vertex of a train track

5. g is topologically transitive [FLP] i.e. there exists a dense orbit.

6. Periodic points of g are dense [FLP], and there are a finite number of periodic
points of each period.

7. Suppose g is pseudo-Anosov relative to a periodic orbit K. Since there are an
infinite number of periodic orbits of g which persist under isotopy, then bt(K,g)
dominates an infinite number of other braid types in the partial order.

8. There exists an invariant train track for g. A train track is a branched 1-
submanifold which is essentially a retract of the stable foliation. Its behaviour
under the induced action of g is exactly that of a related Markov partition, so
knowing the train track and the induced action of g on it, one may reconstruct
the dynamics of g. We give a brief exposition of the theory of train tracks in the
next Section.

1.7 Train tracks and periodic orbits

We start by recalling some basic definitions and facts about train tracks, more details
of which may be found in [T3, HP, Pal, Pel, PP1, BH1, BH2]. Let M be a compact,
connected, oriented surface of Euler characteristic x(M) < 0. We define an n-gon to
be a disc with n discontinuities in the tangent space of the boundary. Figure 1.10
gives examples of a nullgon, a monogon, a bigon and a trigon. A train track t on M
is a branched 1-submanifold (i.e. a differentiable graph embedded in M such that the
branches are tangent at the vertices), such that no component of M \ r is a smooth
annulus nor a nullgon, a monogon or a bigon. At each vertex of the train track, the
branches partition into two disjoint sets depending on the tangency of the branch at the
vertex. We label (arbitrarily) one set incoming and the other outgoing (see figure 1.11).

A measured train track (r, ¢i) is a train track r carrying a positive measure /i(6;) on
each branch 6;, such at each vertex r*, a switch condition is satisfied (see figure 1.12).
This means that at each vertex, the sum of the measures of the incoming branches
equals the sum of the measures of the outgoing branches. A measured train track
(t,h) defines a measured foliation, and conversely. For given a train track on M with
branches 6j,—,6n, define E(t) C R" to be the convex cone of positive measures /i
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Figure 1.12: The switch condition at a vertex of a train track

Figure 1.13: Construction of a partial measured foliation of At from a measured train
track

such that (r, p) is a measured train track. Let MF{M) be the space of equivalence
classes of measured foliations on At, with equivalence relation generated by isotopy and
Whitehead moves (see [FLP]).

There exists a map : E(t)— F(At), which is a homeomorphism onto its image
[Pal], ipis defined in the following way. Given a train track r and a positive measure n €
E(t), replace each branch 6;of r by a rectangle of width /i(6t) foliated by arcs parallel
to 6, The switch conditions guarantee that the rectangles may be glued together to
provide a partial measured foliation S3of At (see figure 1.13). By identifying the edges
of the complement in At of S3, we obtain a measured foliation T of At whose equivalence
class depends only on (r,/i) (see figure 1.14). Distinct measures on r define distinct
classes of measured foliations, but there are distinct train tracks corresponding to the
same class. By defining an equivalence relation on measured train tracks, there exists
a one-to-one correspondence between classes of measured train tracks and classes of
measured foliations of At [HP]. The equivalence relation on measured train tracks is
generated by the following three moves:

1. isotopy.
2. shifting (letters indicate measures), see figure 1.15.

3. splitting, see figure 1.16.



Figure 1.14: Identification of the edges of the complement in A/ of T

Figure 1.15: The shift move on train tracks

The inverse of splitting is called collapsing.  Given a train track r, there exists a
fibred neighbourhood N(t) of r, with a retraction N (t)~*t, and whose fibres, or ties,
are given by this retraction. A singular tie is a tie which meets a cusp of N(r) (see
figure 1.17). Identifying the complementary regions of M \ N(r) gives a measured
foliation T of M, and we say that T is carried by r. We say that r is suited to T
if T can be represented by a partial measured foliation 9 of support N(t) which is
transverse to the ties and has no leaves connecting cusps of A(r). If a is another train
track on A/, we say that a is carried by r if a is isotopic to a train track which is
contained in N(r) and is transverse to the ties. Let / : M—*M be a homeomorphism,
then r is invariant if the train track /(r) is carried by r.

Suppose r is an invariant train track for / with branches bt,..., bn. For each branch

Figure 1.16: The split move on train tracks
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bij choose a point yi in the interior of 6,. Let t, be the tie which retracts to yx Let <r(r)
be the isotopic image of /(r) carried by r, then we define the incidence matrix M(r)
relative to <r(r) to be

(A/(r)),,= Card {t, H(a(6,))}, 1<i,j <n. (1.9
If A 0, we say that the branch 6, covers the branch 6;.

Theorem 1.9 ([PP1]) Iff : M—=*M is a pseudo-Anosov homeomorphism and J-u €
MT (M) is the class of its unstable foliation, then there exists an invariant train track
r on M suited to T u. Further, the incidence matrix M(r) is Perron-Frobenius.

A/(r) is Perron-Frobenius if there is a positive integer N such that each entry of
MN is strictly positive. This implies [Gan]:

1 It has a multiplicity one eigenvalue AT > 1, strictly larger than the modulus
of all the other eigenvalues. Note that AT > 1 is the dilatation factor of the
pseudo-Anosov homeomorphism / [Lol] .

2. The corresponding eigenvector VT is positive i.e. each entry of VT is strictly posi-
tive.

So given a pseudo-Anosov map, there exists an invariant train track r with its fibred
neighbourhood N(r). For each branch 6; of r one may define a rectangle R, in N(r)
bounded by the segments of the boundary dN(r) which retract to 6,, and the singular
ties of the cusps which correspond to the endpoints of 6,.

Proposition 1.10 ([Lol]) For a given pseudo-Anosov map f : M—*M and its invari-
ant train track, the collection V. of rectangles defined above is a partial Markov partition
m a fixed fibred neighbourhood N(t). The transition matrix of this Markov partition is
exactly the incidence matrix M(t) of the train track.

Let / : M—*M be a pseudo-Anosov homeomorphism, let r be an invariant train
track for /, and let (F*“,Jru) be the pair of invariant foliations. They have the same
finite set of singularities in the interior of M, and on dM the singularities of T * and
Fualternate. Card (Sing(~*)) = Card (Sing(/"*)), and this quantity is bounded above
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by —2x(Af) (this follows from the Euler-Poincare formula). So the number of branches
and the number of switches of r are bounded and depend explicitly on x(Af) [PP2].
Recently, Bestvina and Handel [BH1, BH2] have found an algorithm to determine the
train track of a pseudo-Anosov homeomorphism.

1.8 Irreducible and reducible braid types

In this Section, we combine the main ideas in this Chapter, viz. the braid type of a
periodic orbit, the set BT of braid types, and the Nielsen-Thurston classification of
surface homeomorphisms. The latter provides a decomposition for BT, and implies
that we only need to know the partial order on a subset IBT of BT.

1.8.1 Thurston types of braid types

Let / 6 Homeo+(B2), A be a periodic orbit of / of period n as in equation 1.2, and
let bt(X,f) = /3€ BTn. Then we say that (3 is pseudo-Anosov (respectively periodic,
reducible, irreducible) if the isotopy class of / rel. X is pseudo-Anosov (respectively
periodic, reducible, irreducible). This is well-defined because Thurston type is an in-
variant of conjugacy. Let IBT,, be the subset of BTn of irreducible braid types, and
let IBT = Un>ilBTn. Let fp € Bomeo+D2,X) be the Thurston representative in the
isotopy class rel. X i.e. fp is either pseudo-Anosov, periodic or reducible relative to X .

Suppose /? is periodic, then there exists a (least) p € N such that fp = Id, and
P = n. From a Theorem of Brouwer [Bro] (see also [Ei, Kel]), fp is conjugate to a
rotation through an angle 2kx/n, for some k, 0 < k < n. Hence /3is conjugate to (up
to an element of Z(Bn))

<kn = (aia2...cr,-i)k.
e.g. There are two periodic elements of BT3 (see figure 1.18). We remark that there
exists an algorithm [BGN] to determine the Thurston type of an element of BT.
1.8.2 Decomposition of reducible braid types

As we have seen in Section 1.8.1, we can find a simple representative in Bn of a periodic
braid type. It is beneficial to find also a simple representative of a reducible braid type,
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Figure 1.19: The arrangement of the discs Z>i,.. .. - in D2

for example, as some form of product, from which we may deduce the irreducible
components, and how they relate to the partial order on BT.

Sosuppose f,X,P and fp are as defined in Section 1.8.1, and suppose fp is reducible
relative to X. Let Afo,Mi,..., Af* be the decomposition components invariant under
some iterate of fp (see Theorem 1.6), and let Afo be the component containing dD2.
Since X is a periodic orbit, MOnX = Oand fp(MOQO) = Af0- Let dMo = {dD2Ci,... ,C;},
and let > be the discs bounded by the curves Ci,...,C| respectively. As fp
permutes these discs, each V, contains n/l points of X , and by conjugation if necessary,
we may assume that V\,.. ., T>i are as arranged in figure 1.19.

Let 7j 6 BTi be the braid type of [fp\MO\ in Aut(D2\ Uj-iDj) and /?' e BTn/t be
the braid type of [/¢|pj in Aut(D2, X PIDj) (note that /;|x>, and fp\v, are conjugate
for 1<i,j </); both 71 and /?" are uniquely defined. Write

P=1[7in

where 71 is an irreducible braid (this follows from Theorem 1.6). For example, sec
figure 1.20.

This process is inductive, and we continue until /? = [7i,...,7P], where each 7- €
BTreis an irreducible braid type. It is clear from the construction that n = nj ...np.
Since at each stage the braid types are uniquely determined, we recover the following
Theorem.



Theorem 1.11 ([BoyF, Loi]) Each braid type /7€ BT admits a unique decomposi-
tion

P = [7i>cc
where 7, is an irreducible braid type. Further, if n is prime, then BTn = IBTn. O

This decomposition preserves the partial order, more precisely:
Theorem 1.12 ([BoyF, Loi]) Let71,..., ~ip,P,d€ IBT, then

1- [7i.— 7] 3" [T1»ee™Tp- i]*

2. [7ii *e*>7p>P\ 'y [7ii eoel'tpi < if and only if 3y a.

So in BT, there is a certain self-similarity, the structure of which is determined
by elements of IBT. Hence it is reasonable to concentrate on the study of irreducible
braid types.

1.9 Concluding remarks

We conclude this Chapter with a few remarks concerning the choice of braid type
as a specification for periodic orbits of homeomorphisms of the disc. Returning to the
requirements of Section 1.2.1, we see that the first condition is satisfied by our definition
of braid type and the partial order > on BT. The second condition is satisfied by
choosing the Thurston representative in the isotopy class; as we have just seen, one
may recover the partial order on BT from that on IBT. Hence the ‘simplest maps’ are
either pseudo-Anosov or periodic. Since the dynamics of periodic braid types (of the
disc) are well-understood, one is naturally interested in the pseudo-Anosov case whose
dynamics we can comprehend by studying the train track or Markov partition. As has
been noted, given a braid type, there exists an algorithm to deduce the corresponding
train track. However we would like to discover more general information, for instance,
given any periodic orbit of some period whose braid type is pseudo-Anosov, what do
we know about the dynamics? To deduce such information, it becomes necessary to
consider other methods, for instance to look for other topological invariants, or to
study homological or other homotopy information. We shall elaborate on these ideas
in subsequent chapters.
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Chapter 2

A classification of braid types
for periodic orbits of
diffeomorphisms of surfaces of
genus one with topological
entropy zero

We classify the braid types that can occur for finite unions of periodic orbits of diffeo-
morphisms of surfaces of genus one with zero topological entropy.

2.1 Introduction

In this Chapter we classify the braid types that can occur for finite unions of periodic
orbits of diffeomorphisms of surfaces of genus one with zero topological entropy. This
extends the analysis from the case of genus zero [LM1, GST1]. One case of interest to
us is that of diffeomorphisms of the torus isotopic to the identity. This is relevant to the
behaviour of three coupled oscillators, for example. A good picture of their dynamics
is developing [AGK, KMG, LM2, MZ, H6, Fr7, BGKM1, BGKM2]. We hope that our
results will help solve the intriguing problem of understanding the boundary of zero
topological entropy in the space of C'-diffeomorphisms of the torus. The work in this
Chapter was done jointly with J. Llibre and R. S. MacKay [GLM], and is to appear in
the Publicacions Matematiques Universitdt Autonoma de Barcelona.

The plan of this Chapter is as follows. In Section 2.2 we describe three classes
of diffeomorphisms with which we shall use to build up representatives of all isotopy
classes with zero entropy. In Section 2.3, we classify finite order homeomorphisms of the
torus, which is an important preliminary result. Then in Section 2.4, we use Nielsen-
Thurston theory to isotope the homeomorphism to a standard form, and analyse the
possibilities. Our main result is Theorem 2.6, but because it is rather long to state and
requires notions introduced in Section 2.3, we leave its statement until Section 2.4. In
Section 2.5 we rederive results of [HI, 116, LM2] as corollaries of those of Section 2.4.
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2.2 Classes of diffeomorphisms

We say that two homeomorphisms / : M-*M, g : N—*N of orientable surfaces M,N
equipped with fixed orientations are orientation-preserving conjugate, written / ssg, if
there exists an orientation-preserving homeomorphism k : M —N such that kf = gk.
We recall the definitions of the classes of diffeomorphisms which we call disc trees,
reversing disc trees and reversing annulus trees from [LM1]. Suppose / : M—M is a
homeomorphism of an orientable surface. A set S has f-periodn 6 N if fnS —S and n
i6 the least such integer. IfdM 0, let Nj : N—2+ be the function giving the number
Nj(p) of boundary components of Af of /-period p. Define Z, to be the following set
for t 6 N, given by

e L\ = {0}.
e form> 1, letLm={/€ —13} : 1and m are coprime}.

We now consider canonical classes of diffeomorphisms. For k € Z+, let A* be the
sphere S2 with k equal-size discs equally spaced around the equator E removed, Bk
be the disc D2 with k equal-size discs equally spaced around the circle E of radius 1/2
removed, and Ct be the annulus A with k equal-size discs equally spaced around its
mid-circle E removed.

Define K to be the set consisting of the following diffeomorphisms (see figure 2.1):

am,tl . Aim *A,m

form > 1,i> 1,/ € Lm, is the rigid rotation of Atm by angle 2xI/m about the
polar axis. Note that aiitio is the identity on A{.

*B,m *Bim

form > 2» > 1,/ € Lm, is the rigid rotation of ;?m by angle 2irl/m.

cmii,/ : Cim
form>2,i>1,/6 Lm,is the rigid rotation of C,m by angle 2irl/m.

Note that distinct diffeomorphisms in K have different braid types.
We say that two circles Co, C\ C Af are connected by an annulus A° C Af if

df\> = Co UCi-

Now we glue these difTeomorphisms together to obtain the class we call disc trees,
defined recursively.

1. Adisc tree (of size n € N) is a diffeomorphism d : X —=*X of a disc with holes such
that d is one of Oj™o0, »= 1,2, or:

(@) X has a boundary component $,(X) of period 1 called the outer boundary
of X.
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Figure 2.1: The standard diffeomorphisms amjj, émy/ and cmjj

Figure 2.2: Example of a disc tree. The numbers indicate the /-periods of the circles.

(b) X has a decomposition as a disjoint union of n subsets sj homeomorphic to
sets of the form Ak,Bk,Ck, k € Z+, and some number of subsets homeomor-
phic to A°.

(c) one of the subsets sj, so say, has do(X) as a boundary component and d|$,
is orientation-preserving conjugate to one of aiitio (i > 3), bmjj, or cmjj.

(d) given any remaining orbit of boundary components of So, let p be its period
(equal to 1 or m), and denote it by dj, j = 1,...,p. Then either Bj belongs
to dX for all j, or there exists a disc tree d' : X '—*X" and a generalized twist
g : A°—A° such that each dj is connected to the outer boundary of a copy
Xj of X' via an annulus A°, drix> « d! and dp|*> « g.

(e) the sum of the sizes of d! over boundary components of So is n —1.
An example of a disc tree is given in figure 2.2.

2. Let rij, ij > 0 be reflection in a vertical diameter D of Rij, a disc minus i
holes centred along D, with j holes in the left half-disc, and their j reflections
in the right half-disc (see figure 2.3). A reversing disc tree (of size n € N) is a
diffeomorphism r : X —*X of a disc with holes such that

(a) X has n disjoint invariant subsets 5* homeomorphic to Rij on which r « rij,
depending on k.

(b) each period 1boundary component of Sk either lies in d X or is connected via
an annulus on which r is orientation-preserving conjugate to a generalized
twist, to another 5>,

(c) given a period 2 orbit do,di of boundary components of Sk, either do,di ¢ dX
or there exists a disc tree d : X'-*X" and a generalized twist g : A°—A° such
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Figure 2.3: The standard diffeomorphism rtJ

Figure 2.4: Example of a reversing disc tree

that each of dj, j = 0,1 is connected to the outer boundary of a copy X'j of
X" via an annulus AJ, r2\x' » dand r2|™ « g.

An example of a reversing disc tree is given in figure 2.4.

Let Sm.ij,/, m > 2,/ € Lm, be the diffeomorphism

ro= -r
O = 0+ 2irl/m
of the annulus S1 X [—1,1] with i orbits of the disc centred on r = 0

removed, all the removed discs being disjoint (see figure 2.5). A reversing annulus
tree is a diffeomorphism s : X —*X of an annulus with holes such that

(a) X has an invariant subset S on which s is conjugate to either a generalized
twist or to for some

(b) for each orbit of boundary components dj of S of even period p (p = 2 ifm
is odd and p =2 or m if m is even) not contained in 8X, there exists a disc
tree d : X'—*X" and a generalized twist g such that each dj is connected to
the outer boundary of a copy X'j of X' via an annulus A® and sp\x' « d,
and sp\iy sag.
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Figure 2.5: The standard diffeomorphism

Figure 2.6: Example of a reversing annulus tree

(c) if mis odd, for each orbit of boundary components dj of S of period m,
not contained in dX, there exists a reversing disc tree r : X'—=X"' and a
generalized twist g such that dj is connected to the outer boundary of a
copy Xj of X' via an annulus A", and sm|x' * rt ** Q-

An example of a reversing annulus tree is given in figure 2.6.

Note that any element of these three classes is a diffeomorphism and has zero
topological entropy.

2.3 Classification of homeomorphisms of finite order of
the torus

In this Section, we give a classification of finite order homeomorphisms of the torus
up to orientation-preserving conjugacy. Let Tz,x € R2, be translation by x on R2, i.e.
T,(y) = y+x,y € R2. Let Rw, u>e R/2irZ be rotation about the origin 0 on R2 by angle
> Let r be the reflection (i, y) **(z, —y) on R2. Define I'd to be the group generated
by T(10) and T(Ctij, Ta that generated by T(10) and T{lp,V5,2y If/ : R2—R2 commutes
with the action of a group T on R2, we define f/T : RYr—RYT by identifying points
of the same orbit under T. For q € N, let Zg be the quotient of Z under the equivalence
relation generated by the relations p~ p+q, p ~ —p.

Theorem 2.1 Iff : T2—=T2 is a homcornorphism offinite order, then it is orientation-
preserving conjugate to one of the following:
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m = fixed point 0 = period 2 point X= period 3 point

Figure 2.7: Finite order orientation-preserving diffeomorphisms of the torus with a
Axed point

Figure 2.8: The orientation-reversing diffeomorphism r o Rr/j/Ta

1 T(eQ/gYa for some g€ N, p € Zqg, with p,g having no common factor (order q).

2. RulTq, i) = zir/2,ir, or Ru/T/N\, u = xjd 3, £2ir/3, (orders 4,2,6,3 respectively)
(see figure 2.7).

S. roT(Fo)/g/Ya, for some g€ N, p 6 Z,, with p,q having no common factor (order
q if g is even, order 2q if g is odd).

4. roRn/i/Ta (order 2) (seefigure 2.8).

No two of the above are orientation-preserving conjugate.

The proof of Theorem 2.1 reduces to the classification of isometries of the torus, a
well-studied problem (e.g. see [NS]). However, we have not found a compact treatment
in the literature, nor one which considers the question of which isometries are equivalent
up to orientation-preserving conjugacy. So we give a derivation in Section 2.6.

For case 2 of Theorem 2.1, it is known how many periodic orbits there are of smaller
period than the order.

Theorem 2.2 ([Ep2]) » The rotation of order 2 has 4 fixed points.
 The rotations of order 3 have 3 fixed points.
 The rotations of order 4 have 2 fixed points and one orbit of period 2

 The rotations of order 6 have one fixed point, one orbit of period 2, and one orbit
of period 3 (see figure 2.7).
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2.4 Results

We firstly recall some notions and results that we will need. We then go on to state
and prove our results.

Let / : M—M be a homeomorphism of a surface of genus one, then its completion
g : T2—<T2, is defined by considering M to be T2 minus a disjoint union of equal size
discs Di, and extending g\dD, radially into D, [Ep2], If h(f) = 0O, then h(g) = 0. We
say a simple closed curve on M is rotational if it is homotopically non-trivial on T2
after filling in the holes.

We recall the following two results.

Theorem 2.S ([LM1]) Let f : X —=*X be a homeomorphism of a surface of genus
zero. Iff is orientation-preserving, it has either afixed point or an invariant boundary
component. If f is orientation-reversing it has either a fixed point or an invariant
boundary component, or an orbit of period 2 or a boundary component of period 2.

So in both the orientation-preserving and orientation-reversing cases, if V is a finite
union of periodic orbits for /, and the map fp induced by blowing up V does not have a
boundary component of period 1 (orientation-preserving) or period 1 or 2 (orientation-
reversing), we can always append a fixed point or period 2 orbit to V in order to achieve
this.

Theorem 2.4 ([LM1]) Letf : X —*X be a diffeomorphism of a surface of genus zero,
with h(f) = 0, and let V be afinite union of periodic orbits of f.

1. IfV contains afixed point or f has an invariant boundary component, then

(a) if f is orientation-preserving, bt(P, f) has a representative which is a disc

tree.
(b) iff is orientation-reversing, bt(V, f) has a representative which is a revers-
ing disc tree.

2. Iff is orientation-reversing, and V contains no fixed point and f has no invariant
boundary component, but either V has a point of period 2 or f has a boundary
component of period 2, then bt(V,f) has a representative which is a reversing
annulus tree.

Let / : M—*M be a diffeomorphism of a surface of genus one with h(f) = 0, and
let Pbea finite union of periodic orbits for /. Let F be a Thurston canonical form for
fp. Then from Theorem 1.6, F is either reducible, or periodic. First we consider the
case that F has a rotational reducing curve.

Theorem 2.6 Suppose f : M—+M is a diffeomorphism of a surface of genus one with
h(f) = 0, andV is afinite union of periodic orbits for f. Let F be a Thurston canonical
form for fp, such that F has a rotational reducing curve T, of period p. Remove the

tubular neighbourhood of T and its images, to obtain a disjoint union of punctured
annuli A-. Then:

1 if all A- have period p, bt(fP,f) has a representative which is p annuli, joined
by generalized twists, permuted like a rotation, and if f is orientation-preserving
or p is even there exists a disc tree d : X '—eX" such that Fr\i\ « d or iff is
orientation-reversing and p is odd there exists a reversing disc tree d' : X '—=*X'
such that « d.

30



5_ &I+I)

Figure 2.9: No two distinct A* have a boundary component in common

2. suppose some A, has period g p (so q —p/2), then p = 2, and there are two
such annuli Ai,A2. If/ is orientation-preserving, bt(V,f) has a representative
which is two annuli, joined by generalized twists, and there exist disc trees Di :
X'—¥X', i = 1,2 such that F|/*. w Di. Iff is orientation-reversing, bt(7>f) has
a representative which is two annuli, joined by generalized twists, and for each
of Aj,A2 there exist reversing disc trees D\ : X'—*X' such that F|*, as D\ or
reversing annulus trees Si : X —*X, such that Fj*. as Si, according as F|*. has
an invariant boundary component or fixed point, or not.

Proof

Suppose T has period p. Define A = {F*T : 0 < k < p}. Then F permutes the
elements of A. If we remove the tubular neighbourhood of T and its images, we obtain
a disjoint union of annuli Ai with holes, which are permuted. Then the Ai either have
period p, or if p is even, some of the Ai may have period p/2 (i.e. the two boundaries
of Ai in Aare interchanged by Fpl2). This gives two cases:

1. if the A- have period p, F permutes the A-, and there are two subcases:

(a) if / is orientation-preserving, or if / is orientation-reversing and p is even,
then Fp|Ai is orientation-preserving, so by Theorem 2.4, there exists a disc
tree d : X '—*X" such that « d.

(b) if/ is orientation-reversing and p is odd, then Fplft is orientation-reversing,
so by Theorem 2.4, there exists a reversing disc tree d! : X'-*X" such that
FPla, « d.

2. suppose p is even, and there exists some A; (without loss of generality t = 0) such
that A- has period p/2. Put g = p/2. Then we claim that g = 1and T has period
2.

To prove the claim, suppose Ao has period q > 1 Write A* = F*(A0), 1<k <

g. Consider the situation on the torus; each A* has two boundary components
€ A say, for 0 < X< g Then forj # Kk, 0, «/ = 1,2, ie. no

two distinct A), have a boundary component in common. For suppose

for some i,l € {1,2},j ™ k (see figure 2.9). Since Fq interchanges and

for each K, F"(Iﬂ:m):f"(m:ﬁq'l)

(we take the value of the upper index of T up to mod2). Hence there are only
two distinct elements of A, so g = 1, a contradiction.

Since the A* have no boundary components in common, there exist precisely q
tubular regions B\,...,B g, such that each - lies between two A*, i.e. each Bi
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Figure 2.10: A tubular region B

has two distinct elements of A as its (rotational) boundary components. Consider
one such element of {I1?,}J_j, &8aY- Without loss of generality, it lies between Ao
and A*, for some k, and has boundary components € A (see figure 2.10).
B is invariant under Fig. Since T has period 29, B must have period either g
or 2g. Suppose it has period g, then F4 interchanges its boundary components,
S0 = F4™ 1»). But F4 interchanges the boundary components of Ao so
F,(Fdl)) = Td\ therefore Ao and A* have a boundary component in common,
which we have shown does not occur. Hence B has period 2q.

However F f{Ao) = A*, for k < g, and considering F*+4(Ao) = A*, if necessary,
then F*(r"1) = T", and F*(r&s)) = r£°. But the elements of A are permuted
like a rotation or rotation with reflection by F, since / is a diffeomorphism, hence
F*(r~) = Tq therefore Fk(B) = B, a contradiction, as B has period 2qg. This
proves the claim.

Soq= 1, and V has period 2, with A = {T, F(T)}. If we remove the tubular

neighbourhoods of T and F(T), we obtain two disjoint annuli Ao and Aj. There
are two subcases to consider:

(a) if / is orientation-preserving, then F|/A* (t = 0, 1) is orientation-preserving,
so by Theorem 2.4, bt(P,f) has a representative which is two annuli joined
by generalized twists, such that F\/\ is a disc tree.

(b) if / is orientation-reversing, then F\/\. (i = 0,1) is orientation-reversing, so
by Theorem 2.4, bt(P,f) has a representative which is two annuli joined
by generalized twists, such that F|/*. is a reversing disc tree or a reversing
annulus tree, according as / has an invariant boundary component or V
contains a fixed point in A-, or not. This completes the proof of Theorem 2.5.

|

Next we consider the case where there is no rotational reducing curve. Either F

is periodic, or has a non-rotational reducing curve C, in which case we may remove
the decomposition components (of genus zero) of C and its images from M. So in
both cases, we can find a unique decomposition component S of genus one, such that
F|s is periodic. Let G : T2—T2 be the completion of F\s- Then G is periodic, so is
orientation-preserving conjugate to one of the cases of Theorem 2.1.

This leads to the following Theorem, which is our main result:

Theorem 2.0 Suppose F : M-*M is a Thurston canonicalform for a homeomorphism
of a surface of genus one, with unique decomposition component S of genus one. Let
G : T2—»T2 be the completion of F|s. Then one of the following is true:
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1. G & T(p,0)/,/ra, and all boundary components of S have period g. Further, for
each orbit d\,...,d q of boundary components of S not in dM, there exists a disc
tree d : X'—<X' such that the component X- of M \ S inside di is homeomorphic
to X', and F’ Ui « d.

2. G & Rui/Tot w = %ir/2,jr (order k = 4,2), or G « Ru,/r&, w = £*7/3,+2¢/3
(order k =6,3).

e Ifk =2, then all boundary components of S have period 1 or 2, with at most
4 of period 1.

e Ifk —3, then all boundary components of S have period 1 or 3, with at most
3 ofperiod 1

e If k = 4, then all boundary components of S have period 1, 2 or 4, with at
most 2 of period I, and 1 orbit of period 2.

» Ifk =6, then all boundary components of S have period 1, 2, 3 or 6 with at
most 1 of period 1, 1 orbit of period 2, and 1 orbit of period 3.

In each case, for each orbit of boundary components of period p, d\,..., dp, of
S not in dM, there exists a disc tree d : X '—*X' such that the component X, of
M\ S inside di is homeomorphic to X', and s|jri « d.

3. (@) Gss(roT{Poyq)/Ta. Ifq is even, all boundary components have period @.
If g is odd, all boundary components have period q or 2q.

(b) G « (roR"/j)/Ta- All boundary components of S have period either 1 or 2.

In both parts of case 3, for each orbit of boundary components of period p, d\,.. .,dp, of
S not in dM, there exists a disc tree d : X'—*X" such that the component X, of M \ S
inside di is homeomorphic to X' and Fp\x, ~ d if p is even, or there exists a reversing
disc tree d! : X '—*X" such that the component X,' of M \' S inside di is homeomorphic
to X' and Fp\xj a d' ifp is odd.

Proof
We apply Theorem 2.1 to the completion G : T23>T2 of Fls.

1 G « T(p,0)/,/ra, so all points of T2 have period g under G. Hence all boundary
components of S have period ¢; if we consider the orbits d\,..., dqg of those not
in dM, the corresponding decomposition components Xj of M\S inside di are of
genus zero, so we may apply Theorem 2.4. Thus there exists a disc tree d : X '—*X'
such that Xi is homeomorphic to X', and « d.

2. G« Ru/rQu>= £x/2,ie: k =4,2,0or G « Rw/Tq, I>= *ir/3,+2ir/3 : k = 6,3.

The statements about the orbits of boundary components are an immediate con-
sequence of applying Theorem 2.2 to the completion G : T2—T2. As in case 1,
since G is orientation-preserving, we obtain disc trees in each orbit of boundary
components of S not in dM.

3. (@) G« (ro7Foj/,)/rn.
From the proof of Theorem 2.1, the boundary components of 5 have period
g if g is even, or they have period g or 2q if g is odd.
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(b) G «(ro”™/2)/ra.
Again from the proof of Theorem 2.1, the boundary components of 5 have
period 1 or 2.

In both parts of case 3, each component of T2A S inside a boundary component not
in dM of even period r contains a disc tree since F* is orientation-preserving, whilst
those of odd period r' contain a reversing disc tree since F7 is orientation-reversing,
by Theorem 2.4. O

25 Two corollaries
As a corollary of the results of Section 2.4 we obtain the genus one case of [HI]:

Theorem 2.7 Let f :M—*M be an orientation-reversing diffeomorphism of a surface
M of genus one. If f has periodic orbits, or orbits of boundary components, with 3
distinct odd periods, then h(f) > 0.

To derive this from the above, we require the genus zero result of [B1F, HI], also
derived in [LM1]:

Theorem 2.8 Letf : X —»X be an orientation-reversing diffeomorphism of a surface
of genus zero. If f has periodic orbits or orbits of boundary components with two
distinct odd periods, then h(f) > 0.

Proof of Theorem 2.7

Let / : Af—Af be an orientation-reversing diffeomorphism of a surface M of genus
one. Let V be the union of three orbits of distinct odd period. Let F be a Thurston
canonical form for f-p. Suppose h{f) = 0. There are two cases:

1. suppose there is a rotational reducing curve, T, say, with period p. Remove its
annular neighbourhood and its images, then we obtain a disjoint union of annuli
A-. From Theorem 2.5, there are two possibilities. In the first case, the A; have
period p, so the A< are permuted by F, and thus p divides the order of each
periodic orbit, hence p is odd. So if we consider any A-, Fp\A. is orientation-
reversing, since / is orientation-reversing. Aj must contain boundary components
corresponding to the three orbits of distinct odd period. So by Theorem 2.8,
h(f) > 0, a contradiction.

The other possibility is when p = 2, and there are two invariant annuli Ao,Ai.
Then one of Ao,Ai must contain boundary components corresponding to at least
two of the three orbits, and since F\/\. (t = 0,1) is orientation-reversing, Theo-
rem 2.8 implies that /»(/) > 0, a contradiction.

2. suppose there is no rotational reducing curve. Then there exists a unique decom-
position component S of genus one. Let G : T2—T2 be the completion of F|s.
Then we are in case 3 of Theorem 2.6. If G ss (r o T(Fio)/,)/ra, all boundary
components of S have period g or 2g. If G « (r o fiw2)/To, then all boundary
components of S have period 1 or 2. In particular, all boundary components of
S of odd period have the same period p, and the remaining boundary compo-
nents corresponding to V must lie within decomposition components Xi of genus
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zero whose outer boundaries have period p. Since F*\xi is orientation-reversing,
and at least one of the Xi contains boundary components of odd order, not p,
corresponding to the orbits of V, then Theorem 2.8 implies that h(f) > 0, a
contradiction. d

As a second corollary we will derive a result of [LM2, H6] for diffeomorphisms of
the torus isotopic to the identity. Let T2 be the quotient Ra/Z2, and let jt : R2—T2
be the associated covering map. Given a continuous map / : Ta—>Ta, there exists a
continuous map F :Ra—Ra, a lift of /, such that / ojr = jroF. Any two lifts F\, F2
of / differ by an element of Z2 i.e. there exists n € Za such that

Ft(x) = Fj(x) + n forall x 6 R2 (2.1

Let T be the group of integer translations 7m:i h i-fm, 1 e R2 m€ 22 Iff is
homotopic to the identity, then

Ff=7Fforall 7€ T. (2.2)

Let o(x) be a periodic orbit of /, of (least) period g. If / 18 homotopic to the identity,
there exists p € Z2 such that

JA(X) = x +p for all x € je 1(x),

and we say that x, and hence o(x) has F-rotation type Pf(x) = (p,q) 6 2 x N. If

p and g have no common factor, we say that (p, q) is primitive. For any x € T2 and
x Cr~I(x), the F-rotation vector is defined to be

p(x,F)= Ug *"(r)-* €R2

if the limit exists. This is independent of the choice of x. Thus a periodic point of

rotation type (p, q) has rotation vector p/q e Q2. Define the F-rotation set p(x, F) of
X to be the set of limit points of

{F"(ﬁ)-x

where x e * *(x). F°r  xip(x,F) "8 compact and connected [LM2]. The F-rotation
set is defined to be

p(F) = {p € R2:/ has an orbit of F-rotation vector p}.
If Fi, F2 are two lifts satisfying equation 2.1, then
PFt(x) = pf2(x) + (n,0)
for all periodic points x € T2, and likewise for rotation vectors and rotation sets.
Theorem 2.9 Letf : T2—T2 be a homeomorphism of the toms isotopic to the identity,

and suppose h(f) = 0. Then all rotation vectors associated with the periodic orbits of
f are collinear.
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Proof

Suppose that / has a finite union of periodic orbits, with associated distinct rotation
vectors Pi/gi, i = 1 not collinear. Then from [LM2], since / is homotopic to the
identity, for each i € {1,...,JV } there exists a periodic orbit Q, of primitive rotation
type (pt,9)< Let Q = U™Q,-, and let F be a Thurston canonical form for / g.

Suppose F is periodic, then using equation 2.2 and Theorem 2.1, we see that F a
T(p,0)/q/To, for some q 6 N, p € Zg, so all points of T2 are periodic with period q and
rotation vector (p, 0)/q.

There are no non-rotational reducing curves for F. For suppose T were such a curve,
then it must surround at least two holes, but they must come from the same orbit, so
the rotation type of that orbit cannot be primitive, which is a contradiction.

Suppose there is a rotational reducing curve T for F. Then using equation 2.2,
the permitted cases of Theorem 2.5 are the orientation-preserving ones. Remove the
tubular neighbourhood of T and its images, to obtain a disjoint union of annuli A;
with holes. Let G : T2—=T2 be the completion of F, and let G : R2—#R2 be a lift of
G. Suppose A- has period g, then we may lift A- to a compact Aj C R2 such that
G,(A,) = Al +p for some p 6 Z2. Further, the rotation vector p(i,G) = p/q for all
i € A~ From Theorem 2.5, we have two distinct cases.

1. Both T and A- have period q, for 1 < i < g, and F permutes the A*. Then each

A- contains at least one point of @j (j = 1,..., N), xj, say, so from the above,
p(ij,G) =pl/q forj =1 But Xj has primitive rotation type (Pj,qj), and
so p(xj, G) = Pj/qj and q divides qj for each j. Hence q = qj, p = pj for all j, so
N = 1- a contradiction.
In this case, we can say more. There is exactly one point of the periodic orbit in
each A- If we consider F9, F, (A,) = Aj. Then all rotation vectors lie on the line
through p/q with slope corresponding to the homotopy class of the A-. In fact,
in this case we can deduce more. There are 3 invariant boundary components
in each A;. Since h(f) = 0, F\f\. is periodic, and if we consider the genus
zero completion of Fq\i\. to S2, then by a Theorem of Eilenberg and Kerekjarto
[Ei, Kel], F9|fl. is the identity.

2. T has period 2, and there are two invariant annuli Ao,Ai. Then we can lift each
Aj to a compact A< € R2 such that ;»(A) = A<+ Pg fort = 0,1, and some
r’ € Z2. Since the A- are invariant, each @j must lie entirely in Ao or Aj, so
we may partition Q into two corresponding sets, Vo and V\, say, and in analogy
with the analysis in case 1, if gj is contained in Vi, then qj = land pj = r-,
and all points of A- have rotation vector r,~. From our hypotheses, this implies
that N = 2, and so the rotation vectors of Q are collinear - a contradiction. This
proves Theorem 2.9. O

2.6 Classification of isometries of the*torus
In this Section, we provide a proof of Theorem 2.1. To do this, we require the following:
Theorem 2.10 ([Ep2]) Iff is afinite order homeomorphism of a compact orientable

manifold M, then there exists a Riemannian metric 1Z of constant curvature on M
such that f is a diffeomorphism preserving 7Z

36



Let t be the Euclidean metric on Rn, and let En be the group of isometries of
(Rn,£) . It consists of all transformations y >* Ay + z, with z € Rn, A € 0(n). In the
case n = 2, E2is generated by Tx, | and r, where x € R2,u 6 R/2tZ

Theorem 2.11 (Killing, Hopf, see [Wo]) Let (Afn,72) be a Riemannian manifold
of dimension n > 2 with metric 72. Then (A/",72) is complete, connected and of
constant curvature k = 0 if and only if it is isometric to a quotient (Rn, C)/T, where T
is a subgroup of En which acts freely and properly discontinuously.

Theorem 2.12 ([Sr]) Suppose Rw€ 50(2), RY / 1d, commutes with T on R2, where
r ts a subgroup of E 2 with two generators, and which acts freely and properly discontin-
uously. Thenw = +jt/3, +ju2, +2jd3, orx, and T is conjugate in the group generated
by 50(2) and isotropic scale changes to Tq if u>= £x/2 or x, or T& ifu>= £x/3 or
+2x/3.

Proof of Theorem 2.1

Suppose / is a finite order homeomorphism of T2. Theorem 2.10 implies that there
exists a Riemannian metric 72 of constant curvature on T2, such that / is a diffeo-
morphism and preserves 72. By the Gauss-Bonnet formula (e.g. [DC]), the curvature
is zero. By Theorem 2.11, (T2,72) is isometric to (R2,€)/T, for some T < E2. Since
T2 is compact, T must be a group generated by two translations Tyi,Tn, with yi,yj
linearly independent, and without loss of generality, y\ is along the z-axis (by rotating
coordinates). To find the finite order isometries / : (T2, 72)—(T2, 72), it suffices to find
all the isometries / : (R2,£)—<{(R,£), such that fT = Tf, and fm 6 T, for some m.
If / is orientation-reversing, then r o/ is orientation-preserving and satisfies the same
conditions. So let us take / to be orientation-preserving.

If / has no fixed point, then it is a translation Tx, x € R2. If /me T then z is
a rational combination of j/j and y2. Hence / ss Tp/g/I'd, for some p 6 Z2, g € N.
However, many of these are orientation-preserving conjugate. Let p/q = (pi,Pi)/q,
which we assume is in lowest terms. Suppose p\ and p? have no common factors.
Consider the orbit of T//9Ta under SL(2, Z). Then for

and (api + bpt)/q and (cpi + dp2)/q have no common factors. For suppose api + 6p2 =
cpi + dpi =kn3, for some integers ni,n2fc, k * +1. Then

but we assumed that pj and p? were coprime, a contradiction. Now pt and P2 are
coprime if and only if there exist integers a,b such that ap\ + 6p2 = 1 Letc= — and
d =pi, then
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and
'*:(; 5) « « (2.1).

Conversely given coprime integers a,c we can find integers b,d satisfying ad —be = 1,

N IONG 5) 123

Suppose pi and p? are not coprime but have highest common factor hcf(pj,p2) =
k. Then (pi,pi)/q = k(m, n)/q, where m and n are coprime. Hence the orbit of
Tp/g/To under SL(2,Z) is all Tpl/g/Ta, with qf = g and hcf(p'l,p'2) = hcf(pi,pj),
where p' = (p,pj). Thus every element in this orbit is a translation by k(a,b)/q, with
k = hcf(pi,p2), and hcf(a,6) = 1. Thus we may choose a representative 7(Pio)/qg/fa,
with p € Z,, and p,q having no common factors.

If / has a fixed point, we may assume by making a translation if necessary that 0
is fixed. So /(z) = Ax, for some A 6 50(2). The case of f = Id is included in case 1.
Otherwise, by Theorem 2.12, T is conjugate to I'd or Ta, and u>= +jd2,jtin the case
To, +2x/3, £t/ 3in the case

Thus when / is orientation-preserving, it is orientation-preserving conjugate to one
of the cases 1 or 2. It can be seen that no two of these cases are orientation-preserving
conjugate.

If / is orientation-reversing, then it is orientation-preserving conjugate to the com-
position of r with one of the cases 1 or 2. However, some of these are orientation-

preserving conjugate to each other, so they are not distinct cases. There are two
classes to consider.

1/ «g=(roT(,jo/«)/ro (case 3). On T2, there are two curves invariant under
g; they arey = 0 and y = 1/2. Under g, the z-coordinate has period g, and
the y-coordinate has period 1ify = 0 or 1/2, and period 2 otherwise. So if g is
even all points in T2 have period g. If q is odd, all points in T2 have period q or
2q, according as they lie on an invariant curve or not. The invariant curves have
rotation number p/q € T , where T stands for the set of equivalence classes of
R under the equivalence relation generated by x ~ x + 1, x ~ —z. The rotation
number is an invariant of orientation-preserving conjugacy. Hence the cases in
part 3 are distinct.

2./ « g=(roRu)/Ta, v»=jr,tx/2,0r/ asg = (r oRW)/r&, u = xtr/3, £2ir/3.
Without loss of generality (by conjugation by R-u), we take <to be positive.

e If = x, then on R2 this corresponds to perpendicular reflection in z = 0,
so by a change of coordinates, / « r, which is already included in case 3.

» If == ir/2 (case 4), then on R2 this corresponds to perpendicular reflection

in the curve z + y = 0. It is the only invariant curve, and is composed of
fixed points.

» If1j = ju 3, then on R2 this corresponds to perpendicular reflection in z +

y/Zy = 0. On T2, there is one curve fixed pointwise by g, and g is a reflection
in it.
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e If 1Ij = 2¢/3, then on R2 this corresponds to perpendicular reflection in
x +ylyl3=0. On T2, x +y/y/3 =0 is the only curve fixed pointwise by g,
and g is a reflection in it.

Let hi = roii®/To, hj = roRJW/3/r~. Then hi and h? are orientation-
preserving conjugate. To see this, we need to find an orientation-preserving
homeomorphism k : R2/To-+R2/r” such that khi = h”k, or equivalently an
orientation-preserving homeomorphism K : R2—R2 such that KHi = H”"K,
where hi = Hi/Ta and hj = //j/Ta, and also such that for each 7a 6 Ta
there exists a 7a e Ta such that K7a = 7 and vice versa. This is satisfied

by

(with respect to the basis vectors of To), which is a shear taking the generators
of I'd to Ta- Hence hi and /12 are orientation-preserving conjugate. Similarly the
caser o is orientation-preserving conjugate to hi, by taking

The cases hi and r are distinct because the case r has two invariant curves, whilst
the case hi has only one invariant curve. O
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Chapter 3

Flow-equivalence and rotation
sets

In this Chapter, we discuss the notions of flow-equivalence and homology directions,
and relate them to the theory of cross-sections. We describe the connection between
Anosov homeomorphisms of the 2-torus and pseudo-Anosov homeomorphisms of D3,
and prove several useful results about rotation sets of homeomorphisms of the annulus.
Also, we discuss the structure of rotation sets of homeomorphisms of the 2-torus.

3.1 Introduction

In Section 1.8.2, we exhibited some of the ‘self-similarity’ inherent in the structure of BT
by expressing reducible braid types as products of irreducible braid types, and showing
that the ordering in BT is determined by that in IBT. In this Chapter, we shall present
another aspect of ‘self-similarity’ in IBT. Given a braid and one of its unremovable
fixed points, one may transform it into another braid type with an unremovable fixed
point using ‘flow-equivalence’. This transformation is order-preserving, and provides
a method by which one may compare different parts of the structure of IBT. In
particular, one may transform periodic orbits of arbitrary period to one of small period
which is easier to study. As an application of this, we shall give a proofof the following
Theorem of Boyland:

Theorem 3.1 ([Boy3]) Letf : A—Abe an orientation-preserving homeomorphism of
the annulus which preserves the boundary components, and let o(x) be a (p, g)-periodic
orbit (relative to some lift of f) such that p and q are coprime, and bt(o(x), f) is
pseudo-Anosov. Then the Farey interval of p/q is contained within the rotation set of
f.

We commence with a discussion on the geometry and homology of cross-sections
to flows, in particular suspended flows of surface homeomorphisms. We describe the
notion of the rotation number of a periodic orbit of a homeomorphism of the annulus,
and relate it to the suspended flow. In this way, we are able to translate statements of
Fried for flows into statements about rotation sets for homeomorphisms of the annulus.
In particular, we use the idea of flow-equivalence to give a proof of Theorem 3.1.

We then describe the association between automorphisms of the 2-torus T2 and
automorphisms of the 3-punctured disc, given by a 2-fold ramified covering of the 2-
sphere S2 by T2. An Anosov homeomorphism of T2 descends to a pseudo-Anosov

40



homeomorphism of S 2 minus 4 points, thus we can relate the dynamics of one to the
other. Using this, we give a number of results about rotation sets for homeomorphisms
of the annulus with a two-point invariant set, and using flow equivalence, we are able
to give some results on the ‘minimal size’ of the rotation sets for homeomorphisms of
the annulus with periodic orbits of certain rotation numbers. Many of these results will
also be found to be useful in Chapter 4. Finally, we consider the case of the 2-torus,
and give some possible ‘smallest’ rotation sets for homeomorphisms of T2.

3.2 Flow-equivalence and homology directions

3.2.1 The suspension construction and geometric braids

We begin by recalling the suspension construction. Suppose / : N—Nis a homeomorph-
ism of a compact metric space, then the mapping torus Mj is the quotient space

N X */(/(*)><) = (%0 + 1)e
Denote the canonical projection of ~ by ir. The flow  on N x R defined by
*t(x,8) = (X,s+ 1)

induces a flow 4 on Mj, which is called the suspension of /. We remark that there
exists a one-to-one correspondence between /-orbits of N and ~-orbits of A//.

A cross-section to a flow €>0n a compact 3-manifold At is a compact surface K
transverse to the flow that meets every flowline, such that K is transverse to dM and
dK = K fldM. Then for k € K, the least time t = t(k) > 0 such that <>tK) € AT is
called the return time of X5 and the map r : K—*K defined by r(Jfc) = <™ (k) is the
monodromy, or return map of K for €= Hence x(N x {0}) is a cross-section to ¢ with
return time 1. Note that the corresponding return map and / are conjugate.

We now restrict ourselves to the case where N = D2. Given a periodic orbit P of
period n of / : D2—D2, the suspension provides a canonical correspondence between
the braid type bt(P, f) and the conjugacy class fiZ(Bn), where /? € Bn represents P.
For given an isotopy ft from Id to /, it defines a flow in the solid torus T, where

T =D2XR/(x,s) ~ (x,s + 1),

up to a change of coordinates, given by

<M*(x,0))= *B(/c(*),%)»

See figure 3.1. Hence ft(P) is a geometric braid, which we denote as /3, which we may
consider as a closed braid /?in T. If we choose a different isotopy f[ from Id to /, this
defines a geometric braid (3 and a closed braid (3. Then /? and /? are isotopic as simple
closed curves in T, up to full twists, as a suspension with the identity as return map is
(up to isotopy) a full twist (see [Bi3]). This is true if and only if 3and (3 are conjugate
in Bn, up to an element of Z(Bn), which clarifies why we identify the conjugacy class
of {3Z(Bn) with P in Section 1.3.2.
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Figure 3.1: The suspended flow <t

3.2.2 Cross-sections and homology directions

Suppose $is a flow on a compact 3-manifold M. We would like to decide when there
exists a cross-section to gzand if so, whether there exists a canonical or preferred cross-
section. We can do this by studying invariants of the flow called homology directions,
which we now proceed to do.

Suppose K is a cross-section to <$>then it has a preferred normal orientation induced
by <€ It determines a class uk € HI(M; Z), for suppose 7 is a simple closed oriented
loop in M transverse to K, then

«*(7)= B3 «<r
xEIC\K
where

(x if the orientation of 7 agrees with that of the flow at x
otherwise.

Then

Theorem 3.2 ([Fril]) Suppose Ko and K\ are cross-sections to €> There exists an
isotopy of M carrying Ko to K\ through cross-sections if and only if ukO = uk, -

If this is the case, then the corresponding return maps are conjugate, and it is not
necessary to distinguish between such cross-sections. So we are interested in the set

{u/f € HI(M;I) : K is a cross-section to <3
To this end, define the set Dm of homology directions of M as
Dm = Hi(M;R)/R+,

which we topologize as a sphere corresponding to the non-zero homology classes, plus an
isolated point corresponding to zero. Let p : H\(M)—Dm be the canonical projection
map. So any closed loop 7 in M determines a homology direction p(7) 6 Dm- Define

€ Dm to be a homology direction [Fril, Rh, Sn] for $=if there are points m,—m
and times t,—00 so that >m, and gx>mi short path)—di.e. an
accumulation point of almost closed orbits of < Thus the set D$ of homology directions
for spis a compact nonempty subset of Dm- Then



Figure 3.2: Suspended flow of the annulus

Figure 3.3: Homology directions of the annulus

Theorem 3.3 ([Fril]) The flow ¥0n the compact manifold M has a cross-section K
dual tou € if and only if u(D$) > 0. Thus $=admits a cross-section if and
only if D+ lies in an open half-space of Dm.

If there exists a cross-section K to $>such that the return map r : K—K has a
Markov partition TZ then there exist a finite number of minimal loops i.e. permitted
loops in the corresponding Markov graph such that no symbol occurs twice. Given the
associated transition matrix A, we say that a sequence soe<* is a minimal loop for T2
if ™+l = 1fort=0,1,....,k—1, Ak) =1land § Sj fori” j. Toeach minimal
loop, there exists an associated set of periodic orbits of r. We denote the periodic orbits
as7-i=1,..., k.. We may describe the cross-sections to $=in the following manner.

Theorem 3.4 ([Fril]) For such aflow <4 a class u € is dual to a cross-
section L ifand only if«(7,) > 0,i=1,...,n.

We may regard the condition u(£>$) > 0 as determining a cone Q> C H1(M\R) for
which lattice points correspond to cross-sections to 4> If < is non-empty, then there
exist infinitely many lattice points; under certain conditions (e.g. those of Theorem 3.4),
C has finitely many flat, integrally defined sides. We may use this characterization to
find ‘simplest’ cross-sections.

For example, suppose / : A—»Ais a homeomorphism of the annulus. Pick a sus-
pended flow = M —*M of /, then H\(M\Z) = ZJ (see figure 3.2). Hence Dm = S| U{0}
(see figure 3.3). Since / : A—Ais a return map, D$ lies in the upper half plane. How-
ever, if we choose any hyperplane V of rational gradient passing through the origin
such that D" lies entirely on one side of "Pand V fl Dj, = 0, then it corresponds to an
element u € /f'(A/;Z), and hence a cross-section to the flow (see figure 3.4).
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Figure 3.4: Cross-section to the suspended flow of the annulus
>

3.2.3 Flow-equivalence and pseudo-Anosov homeomorphisms

Suppose K,L are cross-sections to flows on compact 3-manifolds with return maps
rxSL respectively. We say that tk and ri, are flow-equivalent if they have conjugate
suspended flows. For instance, if K and L are (distinct) cross-sections to the same
flow, then the return maps tk and ri are flow-equivalent. Thus in the example in
Section 3.2.2, the return maps associated with the cross-sections corresponding to the
hyperplanes V are flow-equivalent.

Suppose ¢€: M—=M is a flow on a compact 3-manifold, we say that €is a pseudo-
Anosov flow if there exists a cross-section for which the return map is pseudo-Anosov.

Theorem 3.5 (Fried, see [FLP]) Any cross-section to a pseudo-Anosov flow will
have pseudo-Anosov return map.

This follows essentially from the fact that we may push forward the foliations and
transverse measures of the cross-section for which the return map is pseudo-Anosov.
For $determines a system of local homeomorphisms between any two cross-sections and
hence any local structure of one is translated to the other. For instance transversality
of foliations, the local singularity structure and local expansion and contraction is
preserved. It follows that one may push forward the Markov partition of the pseudo-
Anosov homeomorphism, and that any other cross-section must have pseudo-Anosov
return map.

Theorem 3.6 ([Fril, Fri2]) Suppose $>is a pseudo-Anosov flow, with cross-section
K and return map r : K—=*K. Let V. be a Markov partition for r. For any closed
orbit 7 of < let [7] denote the corresponding homology class of Hi(M\ 1). Let A be the
convex hull of

{[7.] : 7mis a closed orbit corresponding to a minimal loop for 1Z] C Hi(M\R).
IfOi A, then D+ = p(A). Further, the homology classes [7# span

We give a sketch of the proof. Suppose 4>t(m), 0 <t < T, is a long, almost closed
orbit, and let 7 be the corresponding loop. Such an orbit corresponds to a loop in the
graph associated with the Markov partition, and we may write it as a concatenation
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of minimal loops. But the information given by homology just adds. So [7] is the
corresponding sum of the [y-] Taking longer and longer loops gives us the convex
hull. Conversely, given any homology class in A, we may approximate it closely as
a concatenation of minimal loops, and thus by sin almost-closed orbit for <= This
outlines the first part. For the second part, we argue by contradiction. Suppose the
classes [7J don’t span /?i(Af;R), then there exists an integral class u € HI(M\R) such
that u[7i] = O for all i = 1,..., n. u specifies a connected Z-cover x : M-*M, and ¥
lifts to a flow 4>0f M. But any orbit of is uniformly bounded within M, for we may
approximate its symbol sequence in 72 as a concatenation of minimal loops, on which
u vanishes. This imposes that the orbit must be bounded uniformly for all time. By
taking a large enough j-fold cover Mj = M /j 1 of M, and its induced flow <, which is
also pseudo-Anosov, we find that since orbits are bounded uniformly in M, then there
does not exist a transitive orbit in mj, which contradicts 4> being pseudo-Anosov. O

Hence the homology classes of periodic orbits span homology.

3.3 Rotation numbers of the annulus

In this Section, we recall some standard definitions and notions which we shall use
throughout the rest of this Thesis. Suppose / : A—Ais a homeomorphism of the
annulus A = S1X/ isotopic to the identity. Let x : A—Abe the universal cover, where
A= Rx/, let T : A»Adenote the deck transformation T(x,y) = (X + 1,y), and let
Pi : A—Rdenote projection onto the first factor. Let F : A—*Abe a lift of /. For any
x € Aand x € j& 1(x), the rotation number of x relative to F is defined to be

P(*.F) = g, n

if the limit exists. This is independent of the choice of lift x of x. If p(x, F) exists, then
the fractional part of p(x, F) is independent of the choice of lift F. The rotation set of
F is defined to be
P(F)={p(z,F):*e a3.

We say that a periodic orbit o(x) of / is a (p,q)-periodic orbit of F or is of F-rotation
type (p.9) if it has (least) period g, and T-pF, (x) = x for some (and hence any) lift
x of x. Given o(x), we may choose F appropriately, so that 0 < p/q < 1. Let 3+A=
{(*,y)6 A:y = 1}and 0“A = {(x,y) g A:y =0}, and define 3*4 = x-,(3zA). One
reason for studying the rotation set is the following Theorem:

Theorem 3.7 ([Fr3], see also [H5]) Let f : A—A be a homeomorphism of the an-
nulus isotopic to the identity, and let F : A—A be a lift of f. Then for each rational
p/q € p(F), where p/q is in lowest terms, there exists a (p, q)-periodic orbit for F.

The following Theorem is also important.

Theorem 3.8 ([H5]) Let f : A—A be a homeomorphism of the annulus isotopic to

the identity, and suppose f is pseudo-Anosov relative to some finite invariant set K.
Let F : A—A be a lift of f, then

1 p(F) is a closed interval.
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Figure 3.5: The generators of homology gi and gj

2. ifg~ f ret. K, and G is the lift of g equivariantly homotopic rel. then
p(G) is a closed set containing p(F).

We may generalize the notion of rotation number to homeomorphisms of the disc
relative to an unremovable fixed point. Suppose / 6 Homeo+(D2), and x € Fix(/) n
Int(D2), then by blowing up X, we get an induced homeomorphism /{*} : A—A of the
annulus. Thus we may speak of rotation numbers of points z € D2\ {x} about x relative
to some lift F : A—=Aof I{*}.

Given a homeomorphism of the annulus / : A—A isotopic to the identity, one may
specify a choice of lift F : A—A by choosing a continuous path 7 : /—A satisfying
/(7(0)) = 7(1)i and picking the lift F which satisfies F(F(0)) = F(l) for some (and
hence any) lift F of 7. We shall refer to rotation numbers and rotation sets relative to
7. Using this idea, we shall indicate how to choose a lift which may be associated with
a given suspension of /. Suppose ft, t € | is an isotopy from Id = foto / = f\. It
defines a flow 4% in an analogous manner to the construction in Section 3.2.1. So the
mapping torus Mj = A XSx is the quotient space

A X **[(1(%),«) ~ (X, <+ 1),
where the canonical projection of ~ is denoted by x. The flow
$(:AXR - AxR
$e(* ) = (Mt 9
induces the suspension <tof / on Af, given by
d>,(jr(x,0))= x(/,(x),t).

Then H\(Mf,T)  Z2, and we choose generators g\ and  of the first homology group
as shown in figure 3.5. Any periodic orbit V of / defines a homology class

[<MP)1 = PO\ + 992 € Hi(Mf,1),
where q is the /-period of V. Let
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where

f(Vi) = >+ 1<*<9-—1
(*>) = Vi.
By choosing 7 to be the path 7 :/ —*A defined by

70=/,i)(*+t)fori <t<”™1,0<t<qg-1 (3.1)

it follows that the orbit V has rotation number p/q relative to 7; if we consider /*, then
fq(V1) = V\, and we choose the lift F of f such that F, (T(0)) = T(l) where Tis a lift
of 7. Thus Fq('P 3 = TUP)\), where V\ € x~I(V”* So given a suspension 4t, we may
associate with a periodic orbit V a lift F of /. There is a one-to-one correspondence
between orbits of <tin Mj and orbits of / in A In particular, if Q is a periodic orbit
of /, then <>t(Q is a closed path lying in M/. So it defines a homology class

[<MQ)1 = T\ + »92 €

for some integers r,s. It follows from the construction of F that if x € Q, then F*(x) =
Tr(i), where x € j&- 1(z) i.e. x is an (r, s)-periodic orbit of F.

Given <$tand the periodic orbit V, then 4>t(V) defines a geometric braid 0 € BgH\.
As we have seen, if we choose a different isotopy //, this defines a suspension 4
and defines a geometric braid 0', such that 0 and 0" are conjugate or differ by a
multiple of the “full-twist’ braid 0«+l- If0 and 0" are conjugate, then the corresponding
lifts F and F' are equal, whilst if 0' = 0"+1/3 for some n € Z, then F* = TnF, and so
F'>(W) = Tp+ni,(V1). Thus given any lift F1 of /, one may find an isotopy f[ and a
suspension <% such that if F",{V\) = Tpm<(V1), and if 7' : / —Ais the path defined in
equation 3.1 with // replacing ft, then V has rotation number (p+nq)/q relative to 7',
and

WtiP)] = (P + "?)Sfi + 992,

where g\ and g2 are the canonical generators of

To sum up, we have shown that given a periodic orbit V of a homeomorphism
/ : A—A isotopic to the identity and any lift F : A-*A, there exists an isotopy /<
between Id and / such that /< is associated in a natural way with F, and vice versa
i.e. an (r, s)-periodic orbit Q of F may be expressed as

[fMC2)] = r9i + »92 e

where €% is the suspension defined by ft- So there is a natural bijection between the
rotation set p(F) and the set of homology directions Dj, for 45 for both are sets of
accumulation points of long, nearly-closed orbits. From now on, we shall make no
distinction between the two. So using Theorem 3.6, we recover the following.

Proposition 3.9 If in addition to the above conditions, f is pseudo-Anosov relative
to V, then the closed interval p(F) has rational endpoints, for any lift F : A=A Q
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((0,1) ((1.2)) ((1,1))

Figure 3.6: The level-0 Farey element and interval

3.4 Farey intervals and rotation sets

In this Section we define the Farey interval of a rational number, and then complete
the proof of Theorem 3.1 using the notions in this Chapter.
Suppose p and g are coprime integers, such that 0 < p/q < 1. Define

i maxir/i <plqg,s <q,(r,s) = 1}

— = min{r/a > p/q,s < q,{r,a) = 1}

to be the Farey neighbours of p/q, where (r, s) denotes the highest common factor of r
and s, and the Farey interval to be (see [HW] for more details)

I(p/q) = [*wi/ni,m2/n2].
The Farey neighbours satisfy

pni —qm\
gm2 —pn2

a consequence of which is
P_mi+m2

q «1 +n2
A useful arrangement of rational numbers is the Farey tree, which we now describe.
For more details, the reader may consult [KiO]. Given p,q two coprime integers, we

write the rational p/q = ((p, g)). Define the ‘Farey sum’ © of two rationals to be the
sum of their numerator and denominator:

((P1.O1)Ffi((P2.9])) = ((Pi +Pj,9i +92>».

We may interpret this sum as a sum of integer vectors, but it may also be considered
as defining a ‘mediant’, for if x < y are rationals, then * < *©y < y. From this, it is
possible to define a tree in the following way.

1. Start with 0/1 = ((0,1)) and 1/1 = ((1,1)) at either end of a line segment. We
call this segment the level-0 Farey interval (see figure 3.6).

2. Applying the mediant operation © to the endpoints of the level-0 Farey interval
we obtain ((1,2)) at the midpoint. We call 1/2 the level-0 Farey element.

3. The element ((1,2)) divides the level-0 Farey interval into two subintervals, which
we call the level-1 Farey intervals.
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0/1 1/1

Figure 3.7: The Farey tree

4. Applying the mediant operation to the endpoints of the level-1 Farey intervals,
we obtain two level-1 elements ((1,3)) and ((2,3)), and split the level-1 intervals
at these elements to obtain the level-2 intervals. In this way, we obtain a tree as
shown in figure 3.7, drawing arrows from the endpoints of each level-n interval to
the corresponding level-n element.

5. Apply recursively steps 3 and 4 on all new Farey intervals.
Remarks
1. Each rational between 0 and 1 occurs precisely once in the tree.

2. The Farey neighbours of p/q are the endpoints of the corresponding interval on
the same level (i.e. those rationals with arrows pointing to p/q in the tree). For
example, /(2/5) = [1/3,1/2].

3. Each division of the level-n intervals using the level n element gives two level-
in + 1) intervals. Each level-n element has arrows pointing to two level-(n + 1)
elements, we label the left arrow of the two with a ‘0" and the right arrow with
a ‘1’. This generates a binary tree, which is a refinement of the Farey tree (see
figure 3.8). So there exists a binary address for each rational p/q not equal to
either 0/1,1/2 or 1/1 in the Farey tree, given by reading the path to p/q from
1/2 in the binary tree. For instance, we write the binary address of 2/5 as 01.

We now define two matrices

and make the following observations:
1 So, Si € 5£(2,2).
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0/1 1/1

1/2

1/3 2/3

X i e

1/4 2/5 3/5 3/4

Figure 3.8: The binary tree obtained iron the Farey tree

Figure 3.9: The action of So and Si on the level-1 Farey intervals

3s.(J)=(0)«.ds, () =(J).

Thus So maps bijectively one level-1 Farey interval to the whole level-0 Farey interval,
and Si does likewise with the other level-1 Farey interval (see figure 3.9), mapping
endpoints to endpoints and interiors to interiors. By induction, it follows that there
exists a matrix A € 57,(2, Z) such that if p/q has binary address 10\ ...In then [KiO]

1A —SiN...S/,S/0.
2. A maps bijectively the Farey interval 1(p/q) to /(1/2).
To sum up,

Proposition 3.10 Given a pair of coprime integers p,q, there exists a matrix A €

57(2, 2) such that = ,and A maps I(p/q) to 7(1/2) bijectively, mapping

endpoints of I(p/q) to those of 7(1/2). O
The existence of such a matrix will prove to be useful later on in this Chapter.

We shall now give a proof of Theorem 3.1 using the concepts we have already
discussed in this Chapter. Now suppose / : A— is a homeomorphism isotopic to the
identity, which has a periodic orbit o(x) of period g, such that there exists a lift F : A—»A
of / for which p(x,F) = p/q, where 0 < p/q < 1, and p and q are coprime. Suppose
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further that the braid type 6i(0(z),/) is pseudo-Anosov, and let g € Homeo+(f\, 0(x))
be the pseudo-Anosov representative in the isotopy class of / relative to o(x). Let
G : A—Abe the lift of 9 which is equivariantly homotopic to F. Theorem 3.8 implies
that p(G) C p(F) and that p(G) is a closed interval, so it suffices to prove Theorem 3.1
for g. We give a variation of the argument given by Boyland in [Boy3].

We argue by contradiction. Assume mi/ni £ p(G), the case mj/nj ~ p(G) is
similar. Pick a suspension 4>: Mg—Mg of g, where Mg is the mapping torus, such
that if we consider homology classes of orbits and choose standard generators 41,92 of
homology, then the loop 7 corresponding to the orbit t>fX) has homology class [7] =
(p, 9) relative to the basis (91,92) i.e. as described in Section 3.3. It follows that for
each homology class [7]= (r, s) of a closed orbit of ¥relative to this basis, there exists
a periodic orbit 0(9) of 9 such that y is an (r, s)-periodic point of G. Now we utilize
the notion of flow-equivalence. Suppose we had chosen different generators 94,92 as a
basis for homology. Then it follows from linear algebra that

where M € SL{2,T). Suppose [7]= (p,,9i) relative to the basis (g'i,g'2), then (pt,<f) —
(p.q).M~I. By choosing

(p',gd = (0,1). Also, since p(G) is a closed interval, then r/s € p(G) implies that
r/s > mi/ni. Then (r',s") = (r,s).Af-1, and s' = r«i —ami > 0. It follows from
Theorem 3.3 that the change of basis corresponds to a change of cross-section, such
that the (p, 9)-orbit is transformed to a (0, I)-orbit. Thus the return map to the new
cross-section is a pseudo-Anosov homeomorphism of the annulus relative to a fixed
point, by Theorem 3.5. But there do not exist pseudo-Anosov homeomorphisms of the
1-punctured annulus by the following (well-known) Proposition - a contradiction. Thus
P(G) D/(p/q). O

Proposition 3.11 Suppose f : A—»A is a homeomorphism of the annulus isotopic to
the identity, and suppose x is a fixed point of f. Then bt(x, f) is periodic i.e. f is
isotopic to the identity relative to x.

Proof

Consider the homeomorphism F : D2—D2 induced by blowing up x. There are no
essential curves lying in D2, so 6t(z,/) cannot be reducible. Suppose it were pseudo-
Anosov. From the Euler-Poincare formula x(Dz) = —, so the number of singulari-
ties of each foliation is bounded above by 2. But each foliation of a pseudo-Anosov
homeomorphism has at least one singularity on each boundary component, of which
there are 3 - a contradiction. O

3.5 Ramified covering of the sphere

In this Section we describe a 2-fold ramified covering of the sphere 52 by the torus
T2, the Weierstrass function W. The action of Auf(T2)  SL(2, Z) descends to a
well-defined action on 52, in particular, Anosov homeomorphisms of T2 descend to
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Figure 3.10: The fundamental domain for S2

pseudo-Anosov homeomorphisms of S2 (relative to 4 points). Since the Anosov home-
omorphisms are well-understood, the correspondence provides an approach to under-
standing the associated pseudo-Anosov homeomorphisms. We now elucidate this rela-
tionship.

Consider the torus T2 as the quotient of R2 by the integer lattice z2, by defining
two translations Tj,Tj : R2—R2 by

Ti : (Xy)i-» (x+ 1,y)
T : (xy) (x,y+1).

Then ir : RR—<R/ < T\, T2 >“ T2 is the universal cover, and we choose a fundamental
domain to be the unit square V. Define S : R2—*R2 to be the involution

S:(xy) (= ).

Then the map W : R—R2/ < Ti.Tj, S >9i S2induces a 2-fold ramified covering W :
T2—>S20f the sphere, defined by W = Wa- 1. Restricting W to v identifies points (X, y)
with (I —i,1 —y), thus the points of ramification occur at (0,0), (1/2, 1/2), (1/2,0),
(0,1/2) and their integer translates. We take the lower half of v as a fundamental
domain £ for S2 (see figure 3.10). W is the Weierstrass function [Ah, Han],

Consider the action of a matrix A € SL{2,T) on T2. S is in the centre of SL(2, Z),
so A descends to a well-defined homeomorphism of S2 which fixes the point i«, =
W(0,0) on 52, and permutes the three points xj = W (1/2,0), xj = W (1/2,1/2)
and X3 = W(0,1/2). By blowing up X« to a circle Sx , we may consider as
a homeomorphism of the disc, on which SL(2,T) acts, permuting the three points
which we shall also denote by xi,xj and X3. In fact, there exists an isomorphism
PSL(2,2)—*B3/Z(B3). The matrices

(3.2)

generate SL(2, Z) and correspond to the generators <\ and 021 of B3. This is because
ai and a2 correspond to shears in R2 (see figure 3.11). It isn’t hard to see that the action
of 0oj and a2 induce Dehn twists on T2, along y = 1/2 and x = 1/2 respectively, and
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Figure 3.11: The shears aj and a2

Figure 3.12: The induced action of at and a2 on D2
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f:A-» A

Figure 3.13: Defining a homeomorphism of the annulus from one of the disc, and
vice-versa

induce the homeomorphisms m(<7i) and m(a2') of Section 1.3.2 on S2 (see"figure 3.12).
So the matrices ai and a2 descend to give exactly the action of O\ and a2\ on B3, and
conversely. Hence there exists an isomorphism between conjugacy classes in PSL(2, 2)
and braid types in D3, and so we may relate the dynamics of one to the other.

Suppose A € SL(2,1), such that |Trace(A)| > 2, then A descends to an Anosov
homeomorphism of T2. Further, its stable and unstable foliations descend to stable and
unstable foliations on S2, and there are one-pronged singularities at the ramification
points; local expansion, contraction and transversality are preserved, and hence
D2—D2 is a pseudo-Anosov homeomorphism relative to the 3 ramification points in
Int(D2). Conversely, for each such h*, we can find A 6 PSL(2,1) with |Trace(A)| >
2. Since the matrix corresponding to S is exactly — which corresponds to 63, the
centre of B3, we can ensure that ha may be represented by a matrix B € SL(2,2)
with Trace(fl) > 2. Further, there exist generators of Z2 with respect to which it is
represented by a matrix whose elements are positive [Man].

3.6 Periodic orbits of period 2 of homeomorphisms of
the annulus

3.6.1 Relative rotation numbers of periodic orbits

Suppose / € Homeo+(02,X), where X = {xi,i2,X3} is the set of points as defined
in equation 1.2 with n = 3, and suppose / fixes X2, swaps xi and X3, and is pseudo-
Anosov relative to X. By blowing up x2, there exists an induced homeomorphism of
the annulus / : A—A, which is pseudo-Anosov relative to {xi, X3}. Conversely, given an
orientation-preserving homeomorphism of the annulus isotopic to the identity, we may
collapse the inner boundary of A to get a homeomorphism of the disc (see figure 3.13).

As we have seen in Section 3.5, we may find an element A € PSL(2, 2) which
descends to / such that Trace(A) > 2 and the entries of A are positive. By a conjugacy
if necessary, we may assume that the action of A restricted to V fixes (1/2,1/2) and
swaps (0,1/2) and (1/2,0) (see figure 3.14). Thus the corresponding homeomorphism

fixes xj and i,», and swaps Xi and x3 (see figure 3.15). For A to have such an
action, there are certain constraints. One may verify that if



1/p fixed
0 1/2 1

Figure 3.14: The action of A on T2

Figure 3.15: The action of A on S2

then a and d are even, and b and c are odd.

So given A, how do we find the fixed points of /? There are two types of fixed
points. Firstly, there are the fixed points of the induced homeomorphism of T2, and
secondly, there are period 2 Z2-symmetric points which descend to fixed points on S2.

So we look for points x € C satisfying either

1L Ax=x+m, mg 22
2. AX=—x+n, n6 Z2.

As is well-known (see [J]), the number of fixed points satisfying the first equation
is exactly | det(A —J)|, and the second is |det(A + /)|. Since V is a 2-fold covering of
C, we have to divide each by 2, then there are two fixed points in common viz. (0,0)
and (1/2,1/2). So

Card(Fix(/))

|det(A - /)| + [det*Aj- /)|

Trace(A) —2 , Trace(A) + 2
2 + 2
Trace(A). 3.3)
Two of the fixed points correspond to Xj and x”. Let
A= {*€£: W(x) € Fix(/)\ {*2,x"}}.

Given x 6 A, we need to be able to keep track of its rotation number on the annulus
A formed by blowing up z2 and Zoo on S2, relative to some lift of /. One way of doing
this is the following. Let C be a cut line on A as shown in figure 3.16 with a given
orientation, such that the diagonal

V={k«<):0<t< 12} CC
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Figure 3.16: The cut line Con A with a chosen orientation

0 1 2

Figure 3.17: The plane R2 covered by copies of C

descends to C, with the orientation shown. Glueing together Z copies of this cut annulus
gives a canonical way of producing the covering space A. Suppose a is an oriented path
in A, such that a and C are transverse at each point of afIC, and such that this latter set
has finite cardinality. Then we define the winding number w(a) of a to be the number
of intersections of a with C counted algebraically i.e. count +1 for each intersection
where the orientations of C and a agree, and —1 otherwise.

Suppose the endpoints of a are fixed points, then by comparing w(a) and w(/(a)),
one may compare their relative rates of rotation since the arcs lift in the obvious way
to A Thus if we know the rotation number of one fixed point relative to some lift
F : A=A of /, then we may calculate the rotation number of the other fixed point
relative to F.

By covering R2 with copies of C with its oriented line segment V, we recover the sit-
uation in figure 3.17. Let V be the union of VV and all its translates under < T\,Tj,S >.
We may define a winding number w'(fl) of an oriented path j) in the same way as on
A. We need j3to satisfy the following conditions.

1 4nz2=0.
2. 4n(Z2+ (1/2,1/2))=0.

3. P meets V transversally.
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4. Card (40 V) is finite.

Suppose 4 descends to a path j3on A, then it is clear that tn'(4) = W(P)< and so
one may measure relative rotation numbers of points in Fix(/) by studying the action
of A on elements of A.

3.6.2 Calculations using the Weierstrass map

In this Section, we shall use the machinery described in Section 3.6.1 to give a proof of
Theorem 3.1 in the case where q = 2. We then prove some more results for homeomor-
phisms of D3 which we use to determine the size of rotation sets of homeomorphisms
of the annulus with periodic orbits of certain rotation numbers using flow-equivalence.

Suppose A € SL(2,2) is as in Section 3.6.1. Then we have the following Proposition:

Proposition 3.12 Trace(A) = 0mod 4 if and only if the rotation number of o(ij)
relative to some lift of f is 1/2.

Proof

First note that Trace(A) is either congruent to 0 or 2 mod 4. As we have seen, there
exist fixed points satisfying

Therefore

2~~T(d-c a-1) ( n) wheeCT= TI* A)
Choose (m, n) = (1,0), then

and
A2x = x + (1,0) + (a,c).
Also
A2(1/2,0)=((aT-1)/2,cT/2).

Consider the straight line segment 4 from (1/2,0) to x: by comparing it with
A24, we may calculate the rotation number of x relative to (1/2,0). Note that the
set V consists of the diagonal given by x = y on R2, and all its translates under
T\. To determine this relative rotation number, it suffices to calculate the quantity

w'(A2(4)) —u/(4). Up to mod 2, this is given by the difference 6 in the y- and x-
coordinates of the vector

(A\Z)-A\1/2,0) - (x-(1/2,0))
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which is
i= (c-o0)(I-])-2.

Since a is even and c is odd, then ¢ —a is odd. Suppose T = 0mod 4, then 6 is odd,
but 6 represents the translation in two iterates of a fixed point, relative to the period
2 orbit o(zi). Hence o(x\) could not have rotation number 0/2 for some lift of /, since
then we would need 6 even (as we have iterated twice). So o(xj) must have rotation
number 1/2 for some lift of /. Similarly, T = 2 mod 4 implies that o(xi) must have
rotation number 0/2 relative to some lift of /. O

Next, we verify Theorem 3.1 for the case where g = 2. More precisely, we prove:

Proposition 3.13 Let f : A—*A be an orientation-preserving homeomorphism of the
annulus which preserves the boundary components, and let o(x) be a (1, 2)-periodic orbit
(relative to some lift F of f) such that bt(o(x), f) is pseudo-Anosov. Then the Farey
interval 7(1/2) = [0,1] is contained within the rotation set of F.

Proof

Let g be the pseudo-Anosov representative in the isotopy class of / relative to o(x),
let G be the lift of g such that p(o(x),G) = 1/2, and let A g 57(2, Z) be the associated
toral automorphism. The idea is the following. Suppose a is an oriented arc joining
(1/2,0) to a fixed point x 6 A, then reflecting a in the point (1/4,1/4) on R2 gives
an oriented arc a' which joins (0,1/2) to a point y which is also an element of A.
The arcs a,a" are parallel but carry opposite orientation. Thus A2(a) and A2(a") are
parallel, but since their orientations differ, u>'(A2(a)) = —w'(A2(a")). Since Xi has
rotation number 1/2 relative to G, ttf(A2(a)) must be odd, since x is a fixed point (as
w' measures the rate of rotation of x relative to (1/2,0)). In particular, W(x) must
have rotation number

1+ w'(A2(q))
2

relative to G, and W (y) must have rotation number

1+u'(A2(g")) 1—u/(A2(q))
2 . 2 ‘

Since w\A 2(a)) / 0, then there exist two fixed points, one whose rotation number is
at least 1/ 1, and the other is at most 0/1. Since p(G) is a closed interval,

p(G)D [0/1,1/1] = 7(1/2),
and Theorem 3.8 implies that p(F) D p(G). All that remains now is to check that we

can find suitable points x,y € A. Consider the points in A which project to period 2
Z2-symmetric points on T2. Such points satisfy

(3.4)

Therefore
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Put (m, n) = (1,0), then write

and similarly for (m,n) = (0, 1),

Xt= 542 (o 3b1)

Lemma 3.14 Consider A as a map restricted to the domain C. Then xi,x2/ 0, and
at least one of zi and zj is not equal to (1/2, 1/ 2).

Proof
Sincea,d>0,0<a+1,d+I<T + 2s0
a+ 1 d+ 1
0< T+2’T+2< L

So S\x-i » 0. Suppose X\,Sj are translates of (1/2,1/2) under < T\,Ti >. Then
d+ DN(T+2)=1/2,s0a—dand T + 2 = 2(1 + o). Further,

T+2 27 T+2 2
for some e,/ € N. Hence

f a /(1 +a)\

“ 1, <1+ a) a )
and det A = 1 implies that
a—1
ef =
o+l
and there are no integer solutions to the right-hand side with a strictly positive and
even - a contradiction. a

Lemma 3.15 Consider A as a map restricted to the domain C, then at least one of
xi and x-i is not equal to (3/4,1/4) or (1/4,1/4).

Proof
There are two cases to consider.

1. Suppose a = d, then (d+1)/(T+2) = 1/2and soxt, xj ~ (3/4,1/4) or (1/4,1/4).
2. Suppose ayi d, and both are equal to either (3/4,1/4) or (1/4,1/4). Then

fra=jeori=srhasizy g
So

T+2 4(a+1) 4
b fr /

T+2 ~ 4@+1) 4
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where e,f are odd integers. Thus d = 3a+2,c=e(a+l), 6 = /(a+1). Det(A) = 1
implies that

and there are no integer solutions to the right-hand side with a even and strictly
positive - a contradiction. O

Lemma 3.18 Let the point in A satisfying the conclusions of Lemmas 8.14 and 8.15
be x, and lety = ((1/2,1/2) - x). Then W(y) 6 Fix(g), and W(x) » W(y).

Proof

where
\(@.+6)=1+m, |[(c+d)=] +n.

Hence
Ay = -y +(m1- m,n'- n)

where m' —m, n' —n € Z, and so W(y) e Fix(p). Since x / (3/4,1/4) or (1/4,1/4),
then the translate of y under < T\, Ti, S > is distinct from x, and hence VW(x) W(y).
O

One then makes the construction given on page 58, joining (1/2,0) to x, and (0,1/2)
to y with arcs a,a’. Thus the proof of Proposition 3.13 (the verification of Theorem 3.1
in the case q = 2) is completed. D

We now study the case in which the rotation type of the chosen period 2 orbit is
(0,2) relative to some lift F of /. We have the following result.

Theorem 3.17 Suppose f : A=A is a homeomorphism of the annulus isotopic to the
identity, and suppose o(x) is a period 2 orbit of f, such that p(o(x), F) = 0for some lift
F : A—»Aoff. Suppose further that 6t(o(x), /) is pseudo-Anosov. Then p(F) D [,1].

Proof

Let g be the pseudo-Anosov homeomorphism in the isotopy class of / relative to
o(x), and let G be the lift of g such that p(o(x),G) = 0. Since p(F) D p(G) by
Theorem 3.8, it suffices to prove the Theorem forg. Let A € SL(2, Z) be a matrix whose

action on T2 descends to that of g, as given in Section 3.6.1. From Proposition 3.12,
Trace(A) = 2 mod 4. Fixed points satisfy

Ax=x+m, me 22 (3.5

SO
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where

Then

Lemma 3.18 With A as above considered as a map restricted to C, one of the following
is true:

1 a+ 6= 1mod 4, then x = (1/4,1/4) satisfies equation 3.5 for some m € ZJ.
2. a+ 6=3mod 4, then x = (3/4,1/4) satisfies equation 3.5 for some m € Z3.

Proof

Since a and d are even and b and c are odd, then a+ 6 = 1or 3mod4. As
T = 2mod 4 and ad —be = 1, it follows that

c+d = 1mod4ifa+6= 1mod4
c+d = 3mod4ifa+ 6= 3modA4.

So there are two cases to consider.

1 a+ 6—1land c+d—1are congruent to 0 mod 4, so

where

2. a+ 6is congruent to 3mod 4, so 6—a = 3 mod 4, and d —c = 1 mod 4. Hence

where

Thus (3/4,1/4) is a fixed point of A considered as a map restricted to £.. O

We shall consider first the case where a + b = 1mod 4. Let a be the oriented
straight line segment from x\ = (0,1/2) to x3 = (1/2,0). Then tu'(a) = +1. Since
Xi = and z3 = W (i3) are the two points of the period 2 orbit of g, it follows
that p(xi,G2) = p(i3,G2), and hence u>'(i43(a)) = w'(a). But a consists of two
subsegments, of which the midpoint (1/4,1/4) is a fixed point of A by Lemma 3.18
(considered as a map restricted to £). It follows by looking at the behaviour of A3(a)
that W (1/4,1/4) must have rotation number p(W (1/4,1/4),G) = 0 (since the action
on the two subsegments is symmetric). This gives us a fixed point with respect to
which we can measure the rotation numbers of other fixed points.

So suppose y € A, then by linearity, it follows that y' =y —(1/4,1/4) e A. Using
an argument similar to that of the proof of Proposition 3.13 on page 58, one sees that
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W(y) and W (y') have equal and opposite rotation numbers, so it suffices to show that
there exists a point W(y) with non-zero rotation number (as then W(y) and VP(y")
must be distinct).

Suppose y € R2 satisfies

1 I( 1-d .?_O\gm,forsomemei'z.

Then y € A. Let

then
So

and the differences between the y- and z-coordinates of this gives the rotation number of
Wj7) relative to W(1/4,1/4) up to mod2. Hence W/y) has non-zero rotation number
relative to IV(1/4,1/4), and thus has non-zero rotation number relative to G.

Let

then Az = z + n, where

and

Similarly, W(z) has non-zero rotation number relative to G. Now we just have to check
that one of W\(y) and W (z) is not an element of {I\V(0,0), W (\/2,1/2), W (1/4,1/4)}.
Since their rotation numbers are non-zero relative to G, neither can be VV(l/4,1/4).
Suppose both are in {VV(0,0), W(1/2,1/2)}, then it follows that b/(T—2), 1—a)/(T —
2), A —d)/(T—2), c/(T —2) are all odd multiples of 1/4. Since 0 < a—1,d —1< T —2,
one of (a —1)/(T —2) or (d —1)/(T —2) is equal to 1/4, and the other is equal to 3/4.
Suppose (d —1)/(T —2) = 1/4 (the other case is exactly the same), then a = 3d —2.
Also ¢/(T - 2) = Jc/4, 6/(T —2) = 1/4, for Lk € Z Thusc= k(d- 1) and 6 = /(d- 1).
Det(A) = 1 implies that kl = 3+ 4/(d - 1), and the only solutions satisfying all the
conditions is when d = 2: then a = 4, and

In this case, we can find the corresponding braid type and check that it actually has
fixed points with the required rotation numbers, using a representation of By into the
fundamental group of D3 (see Proposition 5.3). Otherwise, one of V(y) and W(2) is not

62



an element of {W(0,0), IV (1/2,1/2)}, and by taking the point y or z as appropriate,
and the corresponding point (1/4,1/4) —y or (1/4,1/4) —z, we have constructed two
fixed points with non-zero, equal and opposite rotation numbers relative to G. Since
p(G) is a closed interval, p(G) D [,1].

In the case where a + 6 = 3 mod 4, we repeat this process with the following modi-
fications. Let a be the oriented line segment from xj = (0,1/2) to (—1/2,0) (note that
WI'1/2,0) = *3). Then w'(a) = 0, and so we see that p(W(—/4,1/4),G) = 0. Let

( (i-s +D)/4+1\

d—<+D/4 )
=("
vV 5+ 7’\2/'
and
Uoay-<r-e)> m(0 -
Let
( (6-a+l1)/4 \
\ (d-c+D/4+1)'
thus

) -<-(V//)»

We complete the calculation as above, finding that the only allowed solution where
W(y) and W(z) are both elements of {W(0,0), W (1/2,1/2), W (1/4,1/4)} is when

which is also dealt with by Proposition 5.3. Otherwise by taking the point y or z as
appropriate, and the corresponding pomt (—2/4,1/4) —y or (—1/4,1/14) —z, p(G) D
[—1,1], and the proof of Theorem 3.17 is complete.

We now consider the case where the points 11,13 € Aare fixed by the homeomorph-
ism.

Theorem 3.19 Letf : A—A be a homeomorphism of the annulus isotopic to the iden-
tity, and suppose xi,x3 are two fixed points of f, such that 6t({xi, 13},/) is pseudo-
Anosov, and such that for some lift F : A»A of f, p(x\,F) = p{x",F) = 0. Then
P(F) D[1,1].

Proof

Let g be the pseudo-Anosov homeomorphism in the isotopy class of / relative to
{*11*3}, and let G be the lift of g such that p(xi,G) = p(i3,G) = 0. Since p(F) Op(G)
by Theorem 3.8, it suffices to prove the Theorem for g. Let A € SL(2,1) be the matrix
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defined in Section 3.6.1 which descends to g except that now Xi and X3 are fixed points.
So the restriction of Ato P fixes i\ = (0,1/2),ij = (1/2,1/2) and x3= (1/2,0). If

it follows that a and d are odd, and 6 and c are even. Then we argue in the usual
manner. Suppose X satisfies

AX=X+m, me Za,

then x € A. Consider the oriented straight line segments a from xi to x, and a' from
x3toy —(1/4,1/4) —x. Then a and a' are parallel and of equal length, but carry
opposite orientation. Then the winding numbers w'(A'(a)) and w’(A'(a")) are equal
and opposite for all i € Z. So if ti/(A(a)) —u>'(a) is non-zero, then W(x) has non-zero
rotation number relative to X\, and hence relative to G. Since X3 has the same rotation
number as xi relative to G, and A'(a) and A'(a') carry opposite orientations, it follows
that W(x) and W{y) have equal and opposite rotation numbers relative to G, and
hence p(G) D [,1]. Thus it just remains to exhibit a suitable point x.
Let

Z1 b I-0)

A~\2+T-2"T -2/
then

Azl =zi+i »

let

and le  (\—d 1

2%V r-2'2 b).
then

L 6+ 2
Azj=ij+ | f d O
One may verify that
(Az! - AX') - (21 - O (3.6)
and
{A2- Ax3)- ((5- X)) = O 3.7

As we have seen, the difference in the y- and x-coordinates of equations 3.6 and 3.7
gives the rotation number mod 2 of W (z\) relative to xj, and W (zj) relative to x3
respectively. We then argue as in Lemma 3.14 and Lemma 3.15 to show that if we
consider A as a map restricted to the domain C, then at least one of 2\ and zj isn't in
the set {(0,0), (1/2,1/2), (3/4,1/4), (1/4,1/4)}, and we choose such a point to be our
representative x. O

As an immediate application of our analysis, we prove the following Theorem.
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Theorem 3.20 Suppose f : A=A is a homeomorphism of the annulus isotopic to the
identity, with a periodic orbit o(x) of period 2g, where g > 2, such that bt(o(x), /) is
pseudo-Anosov, and such that there exists a lift F : A— for which o(x) is a (2p,2q)-
periodic orbit of F, where 0 < p/q < 1, and p and q are coprime. Let the Farey interval
be I(p/q) = [k\/1i,k2/12], then p(F) contains one of the sets [(*i + p)/(I\ + q),k2/12]
or [ki/lu (fcj + p)/(12+ «)].

Proof

Let g G Homeo+(A, o(x)) be the pseudo-Anosov representative in the isotopy class
of / relative to o(x). Choose the lift G of g which is equivariantly homotopic to F.
Since p(G) C p(F) by Theorem 3.8, it suffices to prove the Theorem for G. Suppose
p(G) is the closed interval [r/s,t/u], and suppose r/s > k\/I\ ie. rli —k\s > 0.
Take a suspension €$>0f g such that 4>is associated with G in the manner described in
Section 3.3; if g\ and g2 6 ffifAxS1;Z) are the standard generators of homology given
there, then we may choose different generators g[ and g2, where

with

If m/n € p(G), then m/n > k\/li, and if (m',n") = (m,n).A/-1, then n' = mI\ —k\ >
0. Theorem 3.3 implies that the change of basis corresponds to a new cross-section,
such that the (2p,2q)-periodic orbit is transformed to a (0,2)-periodic orbit. Hence the
return map to the new cross-section is a homeomorphism h : A-*A which is pseudo-
Anosov relative to a period 2 orbit, whose rotation number is zero relative to the lift
H : A—A (associated with the suspension <5 But Theorem 3.17 states that p(H) D
[-1,1]. Since (-1,1).M = (fci + p,I\ + g) and (1,1).M = (-fci + p, -1\ + q) = {k2,1a),
then p(G) D [(fqj + p)/(/i + q), *2/"2}- The case where t/u < k2/12 is similar, with

M =
yielding the result that p(G) D [fci/li, (p + k2)/(q + fj)]. O

3.7 Flow-equivalence and the 2-torus

3.7.1 Introduction

As we have seen in Section 3.4, we may use number-theoretic properties to give a lower
bound on the size of the rotation set for a homeomorphism of the annulus isotopic
to the identity which has a periodic orbit of pseudo-Anosov braid type, and which
is a (p,?)-periodic orbit of some lift, where p and g are coprime. The reason this is
possible is because if there were no lower bound on the size of the rotation set, we
could flow-equivalence it to a homeomorphism of the annulus which is pseudo-Anosov
relative to a single fixed point, which gives a contradiction. In the case of the 2-torus
we may gain some insight into rotation sets of homeomorphisms using flow-equivalence,
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since there exist no homeomorphisms of T2 isotopic to the identity which are pseudo-
Anosov relative to a single fixed point (we shall see this later in Theorem 5.6). These
techniques do not give as much information for the 2-torus as they do for the annulus,
for instance, there is no unique ‘minimal’ rotation set, but we can get a reasonable idea
of the structure of the rotation sets.

Let / : T2—=T2 be a homeomorphism of the 2-torus isotopic to the identity and let
F : R2—>R2 be a lift of /. Suppose o(x) is a periodic orbit of / such that bt(o(x), f)

is pseudo-Anosov. In analogy with the case of the annulus, we may ask the following
questions.

1. Is p(o(x), F) e Int p(F)?

2. What is the analogue of the Farey interval, and does it provide a ‘smallest’ rota-
tion set?

3. Let M p/gbe the set of lifts of homeomorphisms of T2 which possess a periodic
orbit whose braid type is pseudo-Anosov and whose rotation type is (p, q) relative
to that lift. Then does the set flp(G) where the intersection runs over G € M r/q
have a non-empty interior?

In this and the following Section, we shall discuss these questions, and provide some
possible answers to them.

3.7.2 Reformulation of flow-equivalence

In order to make progress with the problems raised above, we shall reformulate slightly
the ideas contained in the proof of Theorem 3.1 in Section 3.4. Suppose / : A—Ais a
homeomorphism of the annulus isotopic to the identity, let F : A-+A be a lift of /, and
let o(z) be a periodic orbit of F of rotation type (p, q) such that p and g are coprime,
and / is pseudo-Anosov relative to o(x). Let $: be the suspended flow such
that $is associated with the lift F as in Section 3.3. As we noted in Section 3.2.2, the
set p (D of projected homology directions is a subset of S1 contained in the upper
half plane. If V is any hyperplane in R2 of rational gradient passing through the origin
such that p(ZJ") lies entirely on one side of V, then V corresponds to a different choice
of cross-section to the flow < Let up € be the class dual to V, and recall
that up(”(o(z))) is the (algebraic) cardinality of <p{o(x))r\V. By taking standard bases

for and /f*(Af/;Z), we find that [<E(o(x))] = ~ ~ ~ and up = (m,n), where
m,n are coprime integers, and V has gradient —n/m € Q. Given a closed loop 7 in M,

let the corresponding homology direction [7]= ~ ~ 7 Then

up[7]= (m,n). J = mr-(-ni

is the (minimum) cardinality of the set 7 fl V. In particular, if we consider the set

Co= {uQ:uQE€ JI*(A* z2)>"e[<>("(*))] = 1}

then Proposition 3.11 implies that p(F) must meet all hyperplanes @ such that ug € Go

is dual to . Since p(F) is an interval, we see as in Section 3.4 that p(F) D I(p/q).
More exactly,
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Proposition 3.21 Suppose f : A=A is a homeomorphism of the annulus isotopic to
the identity, let F : A->A be a lift of f, and suppose o(x) is a periodic orbit of F-
rotation type (p,q), where p,q are relatively prime integers, such that bt(o(x),f) is
pseudo-Anosov. Let

£EPY = {("»n)€Z):mp+n? =1} (3.8)
Then -n/m 6 p(F) for all (m, n) € £(Pli). u
Thus for any (m, n) € Z1 satisfying

(3.9)

we know that p(F) intersects the point a = —/m. The set £(Pli) determines a set of
hyperplanes which meet p(F).
For any coprime pair (p,q), we can relate £(Pl,) to £(ii2). First we fix A € SL(2,2)

as in Proposition 3.10, so that A . Take (m,n) 6 Z! satisfying equa-
tion 3.9, then
and thus
where
(m',n") = (m,n).A_Il € Za. (3.10)

The set £(Pti) consists of all rationals —n/m. All pairs (m,n) satisfying equation 3.9
lie in I(p/q), and since A maps I(p/q) to 1(1/2) bijectively, there exists a bijection
between pairs (m, n) satisfying equation 3.9 and pairs (m', n') satisfying equation 3.10.
Hence the set £(1,2) consists of all rationals —n'/m ', which we know in terms of £(Pli)
from equation 3.10. We sum this up as:

Theorem 3.22 Let p,q be coprime integers and let £(R,) be the set defined by equa-

tion 3.8. Let A € 57(2, Z2) be a matrix providing a bijection between I(p/q) and 7(1/2)
as above. Then

£(12) = £(P,)).A *
a

This Theorem is important because it may be generalized to higher dimensions,
where direct calculation of the hyperplanes which rotation sets must intersect is more

difficult. We shall see presently how we may calculate these hyperplanes via a specific
example.

3.8 Rotation sets for homeomorphisms of T2

3.8.1 Rotation sets and isotopy classes

In this Section, we shall use similar arguments to those described in Section 3.7.2 to
calculate the analogue of the set £(p,,) in the case of Isot(T*). Given (p,q, r) € 1? XN,
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((0,1.1)) ((1,1,1)

((0,0,1) (d.0,1)
Figure 3.18: The level-0 Farey square

where (p,9,r) is primitive, we define an analogous set £(p, r) and show how to relate it
to the set C(1,1,2). It is possible to determine the latter set, and so deduce the structure

Let / : T2—<T2 be a homeomorphism of the 2-torus isotopic to the identity, and
let F : R2—=R2 be a lift of /. Suppose 0(1) is a periodic orbit of F-rotation type
(p,q) € 22 x N, where (p,q) is primitive (see Section 2.5 for the definitions of these
terms). Further, suppose / is pseudo-Anosov relative to 0(1). Ifg ~ / rel. o(x), and G
is the lift of g such that o(x) is of G-rotation type (p, q), then by global shadowing for /,
p(G) D p(F). Since we are looking for ‘smallest’ rotation sets, it is sensible to assume
that our homeomorphism is pseudo-Anosov relative to the chosen periodic orbit. It is
a consequence of Theorem 3.6 that p(F) is a convex set, and its extreme points are
rational. In order to uncover the possible form of p(F), we describe the analogue of
the Farey interval.

3.8.2 The Farey square

The construction of the Farey square is a natural generalization of that of the Farey
interval given in Section 3.4. We consider rational pairs (p/r, g/r) € Q2where (p,q,r) is

primitive, which we associate with the triple ((p, g, r)). We define a ‘mediant’ operation
© as before, given by:

((P1,9i,»1))© ((Pz.ft.ra)) - ((Pi +Pz,9i + 92,1\ + r2)).

Using this operation, we construct a lattice of rational pairs as follows (see [KiO] for
further details).

1. We begin with the unit square whose corners are the triples ((0,0,1)), ((1,0,1)),
((1,1,1)) and ((0,1,1)), as shown in figure 3.18. We divide this square into two
triangles by joining ((1,0,1)) and ((0,1,1)). We call these two triangles level-0
Farey triangles, and their union the level-0 Farey square. The rationals in the
upper (respectively lower) Farey triangle are those (primitive) ((p, g, r)) for which
p+9>r (respectively p+ g<r) and 0 < p,q < r. For ease of description, we
shall just consider the upper level-0 Farey triangle (shaded in figure 3.18) in all
that follows. We simply reflect the construction given below in the (common)

hypotenuse of the triangles to recover the construction in the lower level-0 Farey
triangle.

2. We apply the mediant operation on the vertices of the hypotenuse of the Farey

triangle, putting ((1,1,2)) = ((1,0,1))© ((0,1,1)) at the midpoint of the hy-
potenuse. The rational ((1,1,2)) defines the level-0 Farey element of the lattice.
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Figure 3.19: The Farey lattice up to level 3

3. Join ((1,1,1)) to ((1,1,2)) by a directed line segment; this divides the level-0
Farey triangle into two similar level-1 Farey triangles.

4. Carry out the mediant operation on the two hypotenuses of the level-1 Farey
triangles to obtain ((2, 1,2)) and ((1,2,2)) as level-1 elements, joining the level-0
Farey element to the level-1 element by a directed line segment.

5. Carry out steps 3 and 4 recursively to obtain successive levels of Farey elements
and Farey triangles.

For example, the elements of the lattice up to level 3 are shown in figure 3.19.
Remarks
1. In this way, the whole lattice is produced.

2. Each pair of primitive rationals appears precisely once in the lattice, and those
pairs which are not on the boundary of the level-0 Farey square i.e. those for
which 0 < p,q < r, can be reached by two different paths. For such pairs of
rationals, there are two associated Farey triangles; if ((p, 9,r)) is a level-n Farey
element, then there exists exactly two level-n Farey triangles whose hypotenuses
contain ((p,9,r)). We call their union the Farey square of ((p, g, r)).

3. Each level-n triangle is the union of two level-(n+ 1) triangles. We may generate
a binary lattice, which we visualize in the following way. Given a Farey element,
choose one path described by the above algorithm. We start from ((1,1,1)) and
follow the path to ((1,1,2)). We assign a ‘0’ if the path turns 3j¢/ 4 to the right at
((1,1,2)), and a ‘1’ if the path turns 3x/4 to the left. We continue this process,
assigning a ‘0’ or a ‘I laccording to whether the path turns right or left, until we
reach the given Farey element. For example, the binary address of ((3,3,4)) is
0001 if we choose the path shown in figure 3.20. Since any Farey element ((p, g, 1))
satisfying 0 < p, q < r has two distinct paths leading to it, there are two distinct
binary addresses associated with it.

69



Figure 3.20: The path corresponding to the binary address 0001

Let
/-1 0 1\ /0 1
So = 1 00 Si= 0 -1 1
vo 1o) vi 0 o)
then we may verify that:
1 So,Sie SL(3,2).
2. SO and So
3. S, and Si

Hence So maps one level-1 Farey triangle bijectively to the level-0 Farey triangle, and
Si does likewise with the other level-1 Farey triangle. Inductively, it follows that there
exists a matrix A 6 SL(3,Z) such that if ((p,g,r)) has binary address lol\ ®-In then
[KiO]

1mA = SiN...S/,S/0.

2. A maps bijectively the Farey triangle associated with the address Igl\ .. .In to
the level-0 Farey triangle.

Thus

Proposition 3.23 Given (p,q,r) € 22 XN a primitive triple and A one of the Farey
triangles associated with the Farey element ((p, g, r)), there exists a matrix A € SL(3, 2)

suchthat A 9 | = | 1 |- Further A maps A to the level-0 Farey triangle bijec-

tively, mapping comers to comers and edges to edges.
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Given (p,q,r) € 22 x N a primitive triple, define
C(p.i.r) = {*<m,n)6Z3:/p+m? + nr=I1}.

Theorem 3.24 Suppose f : T2—*T2 is a homeomorphism of the torus isotopic to the
identity, let F : R2—R2 be a lift of f, and suppose o(x) is a periodic orbit of F-rotation
type (p, g, r) such that f is pseudo-Anosov relative to o(x). Given any (1, m,n) € £(Pi?r),
the rotation set p(F) intersects the line

IX\+mi]+n=0 (3-11)
in (xi,X2)-space.
Proof
Suppose not. Let $: be the suspended flow associated with the lift F.

The set p (D of projected homology directions is a subset of S2 C R3 contained in the
region z > 0. Let V be the hyperplane in R3 passing through the origin given by

*,y,2)€V Ix+my+nz=0.

Writing x\ = x/z, x2 = y/z, V Ap(E>") = 0 since we have assumed that p(F) does
not meet the line given by equation 3.11. As / is pseudo-Anosov relative to o(x), p(F)
is a convex, connected set, and so p(D$) lies entirely on one side of V. Theorem 3.3
implies that P corresponds to a new choice of crosss-section. Let up € Z) be
the class dual to V. Taking standard bases for Z) and H1(Mf, Z), we may
write up = (/, m,n). But up(™(o(i))) = 1as (/,m,n) € £(FAl.), so <ofX)) intersects
V precisely once. Let g : T2—*T2 be the return map of V for <= Theorem 3.5 implies
that g is pseudo-Anosov relative to a single (fixed) point. However, g is isotopic to the
identity, and as we shall see in Theorem 5.6, there are no homeomorphisms of the torus
isotopic to the identity which are pseudo-Anosov relative to a single point. Hence we
have reached a contradiction. |

So to find the possible structure of the rotation set p(F), we must find the set
£(pidr). Choose A 6 SL(3,1) as in Proposition 3.23, then A If

(I,m,n)e £(p,,r),

(I,m,n). 1

so (/', m',n"). 1,

where (/, m',n") = (/, m,n).A 1€ £(1,1,2). The converse is also true i.e. if (/', m',n") e
¢(122) then (I, m,n) = (Nm',n").A € £(Ff,r)- So

Theorem 3.25 Let (p,q,r) € Z2x N be a primitive triple, and let A € SL(3,Z) be as
defined in Proposition S.23. Then £(1,1,2) = £(p,q,n)-A~l ¢ O

Notice that this is a direct generalization of Theorem 3.22. So to find £(p,,,r), it
suffices to identify £(1,12).
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205 36

n—- @ n—0

Figure 3.21: The set of lines x\ = —f =

3.8.3 The set £(1,1,2)

We now proceed with the classification of the set £(1,1,3). More precisely, we would like
to find the set of lines satisfying

IX1+ mx2+n=0 (3.12)

in (*i,i2)-space such that (f,m,n) 6 £(1,1,3). Theorem 3.24 implies that if / is a
homeomorphism of the torus isotopic to the identity possessing a periodic orbit of
rotation type (1,1,2) relative to some lift F of /, and if / is pseudo-Anosov relative to
this periodic orbit, then p(F) must meet all the lines given by equation 3.12. Suppose
(L, m,n) € £(1,13), then

/+m+2n=1.

Combining this with equation 3.12,
IX\ + (1 —f—2n)x2+ n = 0.
We consider two cases.

1. m= 0,then I+ 2n = 1, and the pairs (f, n) are those as for £(12» with
n n
-7 7o2n-1
So £(1,1,2) contains the set {((1 —2n),0,n):n 6 Z}, see figure 3.21.
2. m/ 0,then

_ /
T 2,+/—lZl+2n+/—1 (3.13)

and | and n parametrize this set of lines. Fix the parameter n. It may be verified
easily that the point

12

x\=x3=, 4

satisfies equation 3.13 for each / € Z. For each such /, the point
(*1,*%2) = (-«//,0)

also satisfies equation 3.13, and so the line passes through the rationals ((n, n,2n—

1)) and ((—n,0,f)) (or their lowest terms equivalent). Some of these lines are
displayed in figure 3.22.
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Figure 3.22: Some of the lines satisfying equation 3.13

Remarks

1 If we fix n, then as / —*+00, the gradient in equation 3.13 tends to 1. Thus the
lines become closer to the diagonal ii = ij as |/| increases.

2. Since figure 3.22 is symmetric about the diagonal xj = xj, the structure of C(1,1,2)
is invariant under the action of the matrix

0
R = -1 €51(3,2
0

which rotates the level-0 Farey square through x about ((1,1,2)), taking the
upper level-0 Farey triangle to the lower one, and vice-versa.

3.8.4 The set £(pgr)

Let (p,q,r) € Zs X N be a primitive triple such that 0 < p,q < r, let Ao,Ai be
its associated Farey triangles, and let its (two) binary addresses be I0I\...In and
JoJi...Jne Let A be the (upper) level-0 Farey triangle. Proposition 3.23 implies that
there exist matrices Ao,A\ g 5L(3,Z) such that

fort=0,1, and

2. A, maps A- to A bijectively for «= 0,1.

We write d.-Aj = A for i = 0,1. Thus A0 = .;,,“.diAi, tbe mapping is bijective
between Ao and Aj, and so the structure of £(p,,,r) in Aj is carried over to that of A0,
and vice versa. Since dj"1 maps AtoA i, the structure of £(1,1,2) is preserved when it
is mapped to £(PIi,r) “ this follows from Theorem 3.25. So the set £(RGr) bas exactly
the structure of figure 3.22, with the corners of the level-0 Farey triangles replaced with
the corners of the relevant level-N Farey triangles. This provides another example of
‘self-similarity’ inherent within the structure of surface homeomorphisms.
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Figure 3.23: A possible rotation set allowed by the conclusions of Theorem 3.24

3.8.5 Conclusions about the structure of rotation sets

Because of the bisection between £(p?r) and £(1,1,2) on the relevant triangles, we shall
just consider the case where (p,q,r) —(1,1,2) of Section 3.8.3. We are not able to
answer the questions posed in Section 3.7.1, but we are able to make some comments
regarding them, on the basis of the results illustrated by figure 3.22.

1. It is perfectly possible that p(o(x),F) ~ Int p(F) i.e. p(o(x),F) 6 d(p(F)). For
example this would be true if p(F) were one of the level-0 Farey triangles. Such
a triangle satisfies the constraints of Section 3.8.3.

2. Itis possible that there is no ‘smallest’ rotation set. Forinstance, we can construct
‘slivers’ of rotation set lying along the diagonal Xi = x2 with arbitrarily small
area e.g. in figure 3.23, the shaded area satisfies the conditions of Theorem 3.24.

3. So it is possible that the set Op(G) defined in Section 3.7.1 may just consist of
the point p(o(x), F).

We reiterate that these are just possibilities; It may be that there exists further
information contained within the dynamics of torus homeomorphisms which will answer
the questions in the affirmative. However, on the basis of the work done here, we
conjecture that they have negative answers. It is possible (using the techniques which
will be touched upon in Section 5.3) to construct examples, and using their results have
a better intuitive idea of the situation.
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Chapter 4

Coexistence of periodic orbits In
the disc

In this Chapter, we prove some results which are direct analogues of Sharkovskiis The-
orem. In particular, we show that any homeomorphism of the disc with a periodic orbit
of period 4 of pseudo-Anosov braid type has periodic orbits of all periods, and we reach
the same conclusion for any homeomorphism of the sphere with a 4-point invariant set
whose braid type is pseudo-Anosov. We also study coexistence questions for homeomor-
phisms of the disc with a periodic orbit of prime period, and homeomorphisms of the
annulus, and their periodic orbits lying on the boundary.

4.1 Introduction

As we have already noted, given a continuous map of the interval, Sharkovskii’s order-
ing of the natural numbers provides an order for the existence of periodic orbits [Sha].
In particular, if such a map has a point of period 3, it has periodic orbits of all other
periods, and positive topological entropy [BoF, LY]. Analogous results in dimension
two are no longer true: rotation by 2jt 3 in the disc Ds has only orbits of 1 and 3, with
zero topological entropy. This example shows that the period alone is not sufficient to
deduce information about the structure of periodic orbits of a homeomorphism / of a
surface. Utilizing the notions discussed in previous Chapters, several results have ap-
peared, among these, Theorems of Blanchard and Franks [B1F] for orientation-reversing
homeomorphisms of the sphere, Handel [H2] for orientation-reversing homeomorphisms
of compact orientable surfaces, and Katok [Ka] for the situation where / is C1+c. More
recently, a characterization of all braid types ofgenus zero surfaces with zero topological
entropy has been made [LM1, GST1], and this has been extended to genus one [GLM]
(see Chapter 2). With a Sharkovskii-type result in mind, Gambaudo, van Strien and
Tresser have given an example of a braid type of period 3 of the disc which implies all

other periods and positive topological entropy [GST2]. Kolev has shown that this is a
general result, in fact:

Theorem 4.1 ([Ko3]) If f is an orientation-preserving homeomorphism of the disc
which has a periodic point z of period S, then either f is isotopic to a homeomorphism g
which is conjugate to rotation by 2x/3 or 4j#3, or f has periodic points of least period
n for each n € N.
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Figure 4.1: The ‘double’ of M close to x
w

In this Chapter, we extend the ideas of Kolev, and use Theorem 3.1 to prove the
following Theorem:

Theorem 4.2 Suppose f 6 Homeo+(Da), and suppose it has a periodic point of prime
period n > 3, then either f is isotopic to a homeomorphism g which is conjugate to
rotation by 2irk/n for some k € {1,..., n—1}, or the set Per(f) ofperiods off contains
the set
n?zIPkn U{1}
where
pon={l,»-2,n- I,n,n+ 1,...},

Pkin = {/:/€ N and there exists j/I € I(k/n) such thatj and | are coprime}

for 1<k <n, and I(k/n) is the Farey interval of k/n. Further Per(f) is cofinite i.e.
there exists a finite subset S C N such that Per(f) = N\ 5.

We show that a Theorem similar to Theorem 4.1 holds for period 4, and generalize
Theorem 4.1 to the case where the set under consideration is an invariant 3-point set i.e.
it is not necessarily a period 3 orbit. From this it follows (see Theorem 4.12) that any
homeomorphism of the sphere which has an invariant 4-point set X such that bt(X, f) is
pseudo-Anosov has periodic orbits of all periods. We also discuss coexistence questions
for homeomorphisms of the annulus and their periodic orbits lying on the boundary.

4.2 Notation and indices of fixed points

We shall use the standard notions defined in Section 3.3 for an orientation-preserving
homeomorphism of the annulus. We will use Lefschetz fixed point theory [Br], which
we now describe. First we make some definitions and new notation.

Let / : M—M be an orientation-preserving homeomorphism of a compact, con-
nected surface M. Let x be an isolated fixed point of /™. The Lefschetz index Ind{x, /")
is defined as follows (see [J] for further details). 1fx £ dM, pick a small circle Cx centred
on x such that Fix(/”) (IP, = {x}, where Vx is the disc bounded by Cx. If x € dM,
then construct the ‘double’ of M close to x, for example, see figure 4.1. Pick a small
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circle Cz as above, for the ‘double’. Since the vector z —/ n(z) / 0 on CX, define a
direction field <= Cx—S1by

N dz-t ()]
Then we define

Ind(z, /") degree(®) ifx dM

i degree(”) if x € dM.

This definition is independent of the radius of Cx, provided the radius is small enough.
The Lefschetz number L (f) of a homeomorphism / such that Fix(/) is finite, is the sum
of the indices of the fixed points. Now suppose / : D2—<[2 is an orientation-preserving
homeomorphism of the disc, then L(f) = 1. Let O be a periodic orbit of period n of
f, such that / is pseudo-Anosov relative to O, and let be the associated stable
and unstable foliations. Recall from Chapter 1 that:

1. all periodic orbits not on dO2 of / are unremovable.

2. that each foliation has a finite number of singularities with at least one on each
boundary component and at each point of O.

3. the singularities at the points of O are one-pronged singularities - this follows
from the fact that each point of O has the same number of prongs, p, say. If
p > 1then blowing up the points of O and applying the Euler-Poincar6 formula
leads to a contradiction. All interior singularities have at least three prongs.

4. the singularities of T* and coincide in the interior of D2 and at the points of
O, and alternate on the boundary components.

5. the number of periodic orbits of each period is finite.

6. / has a dense orbit.

Then Ind(z, /") is non-zero for all n and all x € Fix(/n), except at points of O,
where it is zero. It is strictly negative if x is on the boundary of D2, and less than or
equal to one otherwise. We now give some facts, which are easily verifiable.

1 If x is a fixed point of / such that Ind(x,f) = —4, then Ind(x,fn) = — for all
n.

2. If Ind(x,f) = +1, there exist integers p, q such that

Ind(x,/*) =+1 k= 1
=1-P k=q 4.2

where there are exactly p stable leaves emanating from x, and the induced per-
mutation of / on these leaves consists of p/q g-cycles.
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Let g : A—Abe an orientation-preserving homeomorphism of the annulus. Given
a lift G : A—*A of g, we assign a rotation number relative to G of each boundary
component of A, which is well-defined and independent of choice of point on the com-
ponent. Call these numbers p(d+,G),p(d-,G) corresponding to the upper and lower
components respectively.

Define an (-chain for g from x to y to be a sequence of points Xo = X, Xj,..., X,, =y
in Asuch that d(ff(x,), x,+i) < efort=0,1,...,n—1. g is chain transitive if for any
X,y € Aand e > 0, there exists an «-chain from x to y. Then we have the following
Theorem.

Theorem 4.3 ([Fr3]) Letg : A—Abean orientation-preserving homeomorphism which
preserves boundary components and is chain transitit>e. Choose a lift G : A—*A of g,
then for every rational p/q (in lowest terms) between p(d+,G) and p(d-"G), G has a
(p, q)-periodic point. W

Remark

« Suppose f : D2—<I2 is an orientation-preserving homeomorphism of the disc, such
that / is pseudo-Anosov relative to some periodic orbit O. Since fo has a dense
orbit, it is chain transitive.

We now prove the following Theorem and a Corollary, which will be used several
times in this Chapter.

Theorem 4.4 Letf : A—A be a homeomorphism of the annulus isotopic to the iden-
tity, and suppose o(x) is a periodic orbit of f such that f is pseudo-Anosov relative to
o(x). Then there exist periodic orbits lying in the interior of A such that their rotation
numbers relative to a lift of f are those of the rotation numbers of the boundary.

Proof

Assume that / is pseudo-Anosov relative to o(x), and choose a lift F : A—~»A of /.
We shall prove the Theorem for the boundary component 3+A - the proof for A'is
similar. Since f\g(/\ is a homeomorphism of S1, it has a well-defined rotation number
p(d+, F). Let T ube the invariant unstable foliation, then T u has at least one singularity
on 3+A, and such singularities are permuted by /. Hence p(3+, F) is rational. Further,
if we write p(d+,F) = p+/g+, where p+ and g+ are coprime, then any singularity of
T* on d+\ has (least) period g+ (so g+ divides the number of singularities on 3+A).

Let F+ = T_p+F®+. If we lift the foliations (P “, F u) of A to foliations ( f *, F u) of
A, then F+ fixes the set of singularities on 5+A pointwise. By choosing m € N large
enough, we may arrange that the m-fold covering : A—Am, where Am = A/mZ,
with the homeomorphism Fm,+ of Am induced by F+ satisfies

F+(y) = i =*m(v) fory € A (4.2)

i.e. the lift of a fixed point of Fm,+ is a fixed point of F+ (and vice versa). Forany y € A
satisfying equation 4.2, the point y = x(y) € A must be a (p+,gq+)-periodic point of F.
So to prove the Theorem, it suffices to show that Fm,+ has an interior fixed point. This
follows from the fact that Fm,+ is pseudo-Anosov relative to the set jrm(ir-, (o(x))) and
has fixed points on its upper boundary: consider the homeomorphism Fn+ : D2—2
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Figure 4.2: The reducing curve T and its iterates

induced by collapsing d~ A to a fixed point. The Lefschetz index of this point is at most
+1. The Lefschetz index of a fixed point on the boundary is always strictly negative,
and since L(Fmt+) = +1, there must exist a fixed point of Fim+ of strictly positive

index in the interior of Am. Thus the proof is complete. W O

Although we have only defined the notion of ‘braid type’ for a finite invariant set
X C Int M for a surface M, we shall extend the definition slightly, in the case that
M = Aand A is a periodic orbit contained wholly in one boundary component, whence
we shall say that the braid type bt(X,f) is periodic.

Corollary 4.5 Given f : A—»A a homeomorphism of the annulus isotopic to the iden-
tity, with a periodic orbit o(x) such that f is pseudo-Anosov relative to o(x), then if
y € Sing(Fu) n <+A and z 6 Sing(Jru) n d~A, then there exist periodic orbits o(y"),
0(z") € Int A such that bt(o(y), f) = 6t(o(y,),/) and bt(o(z), f) = bt(o(z"),/).

Proof

Let o(i+),0(z_) C Int A be the (p+,9+)- and (p_,g_)-periodic orbits constructed
in Theorem 4.4. Then bt(o(x),f) y bt(o(xt),f). We shall consider the orbit o(x+)
- the case of o(x_) is similar. Since f\g+A\ is a homeomorphism of S1, it follows
that the braid type bt(o(y).f) is periodic. Suppose bt(o(x+), f) is periodic, then since
p(o(x+),F) = p(o(y),F), it follows that 6f(o(x+),/) = bt(o(y),f). Otherwise, suppose
bt(o(x+), f) is not periodic. Since p+ and g+ are coprime, it cannot be reducible by
the following Lemma.

Lemma 4.6 Suppose f : A—*A is a homeomorphism of the annulus isotopic to the
identity possessing a periodic orbit o(x), such that o(x) is a (p, q)-periodic orbit of
some lift F of f, where p and q are coprime. Then bt(o(x), f) cannot be reducible.

Proof

Suppose / is reducible relative to o(x), then there exists a reducing curve T con-
taining j > 2 points of o(x), and some (least) m 6 N such that /r‘r(r) = T. Soeach
curve /'(T), 0 < s < m, contains j points of o(x), soj divides gand m = q/j (see
figure 4.2). There exists some / € Z such that .Fm(f) = TJf) for any f 6 ir_,(r).
Thus Fie(f) = #*(f) = T,J(f). So for any point y 6 o(x) contained in the region
bounded by T, F, (j/) = TI>(y) for any y e ir-,(y). But y is a (p, g)-periodic orbit of
F, and thus p = 1j. This contradicts p and q being coprime, and thus / cannot be
reducible relative to o(x). O

Thus tt(o(x+),/) must be pseudo-Anosov. We finish the proof by utilizing an
argument of Boyland [Boy3], which follows from a Theorem of Brunovskii [Bru], to
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show that there exists a periodic orbit o(y') C Int A of / such that 6<(o(x+),/) vy

6<(o(y/),/) = bt(o(y),f). Lety ~ / rel. o(x+) be the homeomorphism such that g is
pseudo-Anosov relative to o(x+). Let G be the lift of g such that p(o(x+),<7) = p+/gq+m
For all Xi € o(x+), /nd(x]j,y,+) is zero, since each x< is a 1l-pronged singularity of
each invariant foliation. Since p+,q+ are coprime and € / 1 by Proposition 3.11 then

Theorem 3.1 implies that p+/g+ 6 Intp(G), we may invoke the following Theorem of
Franks:

Theorem 4.7 ([Fr6]) Leth : A—A be a homeomorphism of the closed annulus homo-
topic to the identity and with every point non-wandering, and let H : A—A be a lift of
h. If06 Int p(H), then h has at least two distinct fixed points, one of strictly positive
Lefschetz index, the other of strictly negative Lefschetz index.

So g has a periodic point u, such that u is a (p+,q+)-periodic point of G, and
Ind(u,gd*) = +1. Let 0 = bt(o(x+),9), then there exists a diffeomorphism of the
annulus with just one periodic orbit of braid type /?; for let fo,fi be Kupka-Smale
maps with j3  bt(fo) and 0 € bt(fi). Brunovskii’s Theorem states that given N > 0,
then there exists a diffeotopy f* between fo and f\, such that all orbits of periods
less than N undergo only saddle-node and pitchfork bifurcations, and such bifurcations
occur at a finite number of distinct values of p. Take N to be larger than g+, and let

po = inf{p : 0 € 6<(/m}-

Then there must be a bifurcation at po. Ifit is a saddle-node bifurcation, the two orbits
created as p increases have the same braid type, but at p = po, / mo has a single periodic
orbit whose braid type is 0. If the bifurcation were a pitchfork, the orbit that persists
during the bifurcation existed for p < po, so its braid type cannot be /3. Otherwise, the
braid type /? must come from the doubled orbit. But this would imply that the orbit
is reducible - a contradiction.

So in particular, 0 / bt(o(u),g) i.e. given a pseudo-Anosov braid type of rotation
type (p+,q+), there exists another braid type 7 = bt(o(u),g) of the same rotation type,
suchthatOy 7,0/ 7. Let

V = {a : a isa braid type realized by a periodic
orbit of g of rotation type (p+,q+),0 y a}.

Since g is pseudo-Anosov, it has only finitely many periodic orbits of each period, so
V is finite. Suppose 6 € V is minimal i.e. {-<£=>£ = £ for all ( € V. Then ( cannot
be pseudo-Anosov by the above argument, so is periodic. Thus there exists a periodic
orbit of g, and hence one, ofy> of /, such that bt(o(y"), f) = frf(o(y),/). Hence the
proof of Corollary 4.5 is complete. O

4.3 Coexistence of periodic orbits for prime periods

In this Section, we shall prove Theorem 4.2. This is achieved essentially by blowing up a
fixed point of the homeomorphism of the disc, considering the induced homeomorphism

ofthe annulus, and using index theory and Theorem 4.3 to produce the required periodic
orbits.
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We now proceed with the proofof Theorem 4.2. Let O be the given periodic orbit of
/ of period n, where n is prime. Then the isotopy class of / relative to O is irreducible
by Theorem 1.11, and so there exists a homeomorphism g isotopic to / rel. O with g
either pseudo-Anosov or periodic relative to O. We consider these two cases in turn.

1. g is periodic relative to O. Thus gn = Id. By a Theorem of Brouwer [Bro], g is
conjugate to a rotation by 2kir/n for some k = 1,..., n —1.

2. g is pseudo-Anosov relative to O. Since L(g) = 1 and the indices of any fixed
points on the boundary of the disc dB2 are negative, then g must have an interior
fixed point x0, with Ind(x0,g) = 1. Denote the boundary of the disc by the circle
Soo. We now embed this map as a map g of the sphere S2in the natural way
(stereographic projection). By collapsing down the boundary circle See to a point
ioo, we may extend g to a homeomorphism G : S2—*S2, and we still have the
invariant foliations induced by g, in particular there exists a dense orbit for G.

The idea is the following [Ko3]. Take the set of fixed points F of G. By taking a
pair (pi,pj) from Fx F, and blowing them up, we have an induced homeomorph-
ism G (pi,pi) of the annulus, in particular, we can define rotation numbers p(pi),
p(p2) for the boundary relative to some lift of (7(pi,p?). This latter map is chain
transitive, so by Theorem 4.3, for each p/q in lowest terms such that p/q is be-
tween p(pi) and p(p2), there exists a (p, *-periodic orbit. This gives a rotation
interval p(pi,pt) —< p(pi), p(p?) >, and we take the largest such interval over
pairs (pi,r2) of F x F, where < a,b > equals [a,6]ifo < 4and [6,a] ifa > h.
From this, we can deduce the periods that coexist, given the periodic orbit O.

We now formalize this. From the preceding discussion, G has (at least) two
fixed points, *0,*00, and Ind(x0,G) = 1. Blow up these two points to give
two boundary circles So,So0, and an induced homeomorphism G(x0,*00) of the
annulus. There are two distinct cases to consider.

(a) There exists a lift G(x0,1”) of G(x0,Xoo) such that the rotation number
p(0,G(x0,i00)) of O with respect to G(x0,*00) is zero.

(b) There exists a lift G(x0,i00) of G(xox<x>) such that the rotation number
p(0,G(x0,X00)) of O with respect to G(x0,X00) is k/n for 1 < k < n.

We consider these cases in turn.

(@) In this case, we claim that g has at least three fixed points xo,x\,xj, where

Ind(xo,g) = Ind(x\,g) = 1land Ind(x2,g) < 0. This results from the
following Lemma.

Lemma 4.8 Suppose h : D2—D2 is a homeomorphism of the disc with a
periodic orbit o(x) of period n > 1. Let xo be an interior fixed point of
Lefschetz index +1, and let h : A—A be the homeomorphism of the annulus
induced by h by blowing up x0. Suppose there exists a lift H : A—»A of h

such that x £ jr-,(x) is a (0, n)-periodic point oj H. Then h has at least
three fixed points.

Proof
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Consider H : A—A x is a periodic point of H. It is a consequence of
Brouwer’s Lemma [Brl] (see also [Fa]) that H has an interior fixed point £\
of (strictly) positive Lefschetz index (this follows easily from Brown’s proof).
it projects to a fixed point of positive index of h, and hence to one, Xi, of
h. But L(h) = 1, is the sum of the indices of the fixed points. Hence there
must exist at least one more fixed point xi of negative index to restore the
Lefschetz index to +1 (note that x2 could be on OD2). 0

Ind(x?,9) = —1 implies that /nd(ij, € = —1 for all k 6 N. The prongs of
the foliation emanating from ij are fixed by g, so the rotation number on
this boundary is an integer, K, say. Let the number of prongs emanating
from xo and xi be po.Pi respectively. Note that po and pi are-both at least
two, and that g rotates the prongs at each of these points. So the rota-
tion number corresponding to each of xo and xj is a (non-integer) rational
whose denominator is a divisor of po and pi respectively. We search for the
maximum number of prongs each point can have, in order to minimize the
rotation intervals of G(xqg, X2) and G(xi,xj). From equation 1.8,

£ (2—P»=21-—n)
a’SingF

where p, is the number of prongs at each singularity of one of the foliations
T. At least —1 + n) of this sum is accounted for by the singularities on
Soo and at the points of O. Thus there are at most the equivalent of (n-3)
(interior) three-pronged singularities to complete this sum. In order to make
the rotation intervals of G(x0,x2) and G(xi,zj) as small as possible, it is
necessary to make the rotation numbers on the boundaries corresponding to
X0 and xx as close to K as possible. We do this by sharing the number of
‘free’ prongs between xo and ij, so that po and pi are (n + 1)/2 (n is odd).
Consequently, one of the rotation intervals of G(x0,*») and G (ii, X2) (or
their inverses) must contain the set [0,2/(n+ 1)] for some suitable lift. For
n > 3 prime, such a set contains all numbers of the form

and so there exist periodic orbits of all periods in PO/n by Theorem 4.3,
where

Fo/n —{Ijti 2,n I,n,n + 1,...}.

The existence of periodic orbits whose rotation numbers are those of the
boundary components for the homeomorphisms G (x0,xj) and G (ii, X2) is
guaranteed by Theorem 4.4.

(b) Since n is prime, we may invoke Theorem 3.1. So p(G(x0,®»)) 3 yiAr/n),
the Farey interval, for some suitable lift G(xo,X00). For all rationals r/a €
I(k/n) such that r and a are coprime, there exists an (r, a)-periodic orbit,
and thus a periodic orbit of period a. So G(xo, *<») has periodic orbits of all
periods in the set /**/,, where

P*/,, = {/ :1 € N and there exists j/1 6 1(k/n) such thatj and / are coprime}.
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Again, the existence of periodic orbits whose rotation numbers are those
of the boundary components for the homeomorphism G(xox<x>) is guaran-
teed by Theorem 4.4. But a priori, we do not know the value of k, hence
G (x0,x00) has periodic orbits of all periods in the set

A*x=1Pk/n-

Hence it follows that f has periodic orbits of all periods contained in the set
nU V 'u{l}
The fact that Per(f) is cofinite is a consequence of the following Proposition.

Proposition 4.9 ([GaL]) Let M be a compact, connected, oriented surface, possibly
with boundary, and let f : M—*M be a pseudo-Anosov homeomorphism, with dilatation
factor A> 1 and A the transition matrix for a Markov partition of f. Letp € R be
such that 2<p< \ if\ >2, and I<p<Ai/A<2. Then the following statements
are true.

1. There exists No €N such that Trace (An+1)/ Trace (An) > p for all n > No.

2. Ifp > 2, then f has periodic points of all periods greater than or equal to 2No
with (perhaps) the exception of finitely many.

3. Ifp < 2, then f has periodic points of all periods greater than or equal to the
maximum of 2No and 4(1 + |log(p —I)/logp]|) with (perhaps) the exception of
finitely many.

Hence the proof of Theorem 4.2 is completed. O

4.4 Coexistence of periodic orbits with one of period 4
In this Section, we prove the following Theorem.

Theorem 4.10 Suppose f 6 Homeo+(Di) and o(x) is a periodic orbit of f of period
f. 1fbt(o(x), f) is pseudo-Anosov, then f has periodic orbits of all periods.

Proof
Suppose g 2; / rel. o(x) is pseudo-Anosov relative to o(x). Then since xiD«) = —3,

£ (2 —Pt) = —s,
»£Singfu

where F u is the invariant unstable foliation of g. The singularities at o(x) account for
-4 in this sum. To make up the remaining -2, there are two possibilities.

1. Fuhas one 1-pronged singularity on ©D2and one 3-pronged singularity in Int(DJ),
or

2. F* has two 1-pronged singularities on ¢)D2.

We consider these cases in turn.
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1. Let z be the 1-pronged singularity of T* on dD2, and let y be the 3-pronged
singularity in Int(D2). Let z' be the 1-pronged singularity of T*‘ on do2, then
Ind(z,9) = Ind(z',g) = -1/2, and Ind(y,g) < +1. Since L(g) = +1, there exists
an interior fixed point u (distinct from y) of g of positive index, and it cannot
be a singularity of the foliations, so must be a regular point of the foliations.
Thus g swaps the two prongs of T* emanating from u. Let g : A—*A be the
homeomorphism of the annulus induced by g by blowing up u. Fixing a lift of g,
the rotation numbers of the two boundaries are p(d+) =k, p(d-) = (21 + 1)/2,
k,I € Z as the outer boundary d+A contains the fixed point z, and the inner
boundary d~f\ contains the period 2 orbit induced by the action of g on the
prongs emanating from u. The corresponding rotation set contains the set <
k,(21 + 1)/2 >, so Theorem 4.3 implies that g has periodic orbits of all periods,
and Theorem 4.4 implies that g does too. —

2. T* has two 1-pronged singularities on dD2. Since L(g) = 1, there exists a fixed
point z in the interior of D2 which is a regular point of the foliation and whose
index is +1. If g fixes the two singularities on dD2, then we argue as in case 1
to show that g has points of all periods. Otherwise suppose g swaps them, let
g : A—Abe the homeomorphism of the annulus induced by g by blowing up z. If
the rotation numbers of the boundaries (relative to any lift of g) are not equal,
they differ by an integer, and we apply Theorem 4.3 to show that g, and hence
g, have periodic orbits of all periods. Otherwise suppose the rotation numbers of
the boundaries of A are both 1/2 relative to some lift G : A—A There are three
subcases:

(@) p(o(x),G) = 1/4, where! = 0 mod 4. Then p(G) D (0/1,1/2] or p(G) D
[1/2,1/ 1], and we argue as in case 1 to deduce that g has points of all
periods.

(b) p(o(x),G) = 1/4, where / = 1 or 3 mod 4. By considering g~I if necessary,
we may assume that / = 1mod 4. Then p(G) D [1/4,1/2] or [1/2,1/4].
But Theorem 3.1 implies that p(G) D [0,1/3]. So p(G) D [0,1/2] or
[2/2,1/3], and hence g has periodic orbits of all periods.

(c) p(o(x),G) = 1/4, where | = 2mod 4. If | 2, then p(G) D [1/2,3/2] or
[2/2,1/2], and we are done, using Theorem 4.3. So suppose 1= 2. Then
we use a flow-equivalence argument similar to the proof of Theorem 3.1 in

Section 3.4. If [0,1] C p(G), then we are done. Otherwise, there are two
subcases:

i. 0 £ p(G). We make a suitable change of basis for the homology of the
suspended flow +: A x S1—Ax S1defined so that the homology class
[*(2)] = (2,4) relative to the standard basis gt,gj of Hi(A x 5*;Z). Let

be the matrix associated with the change of basis. Note that (0,2) =
(2,4).A#1. For any rla € p(G), r > 0, so if we write (r',a') =
(r,a).M~I,then s' = r > 0, and Theorem 3.3 implies that the change
of basis corresponds to a change of cross-section, such that the (2,4)-
periodic orbit is transformed to a (0,2)-periodic orbit o(y). The return
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map h : A—Ato the new cross-section is pseudo-Anosov relative to o(y)
by Theorem 3.5, and so Theorem 3.17 implies that p(H) 3 [—4,1],
where H : A—%Ais the lift of h such that p(o(y),H) = 0. Since
(—,1).M = (1,3) and (1, I).Af = (1,1), then p(G) 3 [1/3,1], and
by arguing as in case 1, we find that g, and hence g have periodic orbits
of all periods.

ii. 1$p(G). We argue as in case 2(c)i, replacing M by

finding that p(G) 3 [0,2/3], and once again g has periodic orbits of all
periods. —

Theorem 4.4 guarantees that there exist periodic orbits in Int(A) of the same rotation
type as the periodic orbits lying on df\. Since periodic orbits of g are unremovable
relative to o(x), it follows that / has periodic orbits of all periods. O

45 Coexistence of periodic orbits in Ds
In this Section, we prove the following generalization of Theorem 4.1.

Theorem 4.11 Letf :(D2,X)—»(D2, X) be an orientation-preserving homeomorphism,
where X = {*i,*2,*3} w on invariant 3-point set. Then either f has periodic points
of (least) period n for all n e N, or f is isotopic to a homeomorphism g such that one
of the following is true:

1. g is conjugate either to rotation by ir, 2¢/3 or 4ir/3, or is the identity.

2. g is reducible with two components C\ and Cj; g|c, »* either the identity or
conjugate to rotation by r, and g\ct is the identity.

Proof
We analyse the cases according to the permutation o induced by / on X.

1. ais a 3-cycle. Then X consists of a period 3 orbit, and Theorem 4.1 implies that
either / has points of all periods, or / is isotopic to a homeomorphism g such
that g is conjugate to rotation by 2jt 3 or 4t/3.

2. 0 is a 2-cycle. Then X consists of a period 2 orbit and a fixed point. Consider
the Thurston type of the isotopy class of / relative to X . It is either

(a) periodic: in this case, there exists g ~ / rel. X such that g2= Id. Hence g
is conjugate to rotation by ir.

(b) reducible: so there exists g ~ / rel. X such that g is reducible. It must
have two invariant components C\ and C2, such that the period 2 orbit is
contained in Ci, and the fixed point and dO2 are contained in C2 (see fig-
ure 4.3). Then Proposition 3.11 implies that the braid types bt(X nCj, g|c,)>

i = 1,2 are periodic, hence y|c, is conjugate to rotation by r and g\ct is the
identity.
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Figure 4.3: The reducible case for when a is a 2-cycle

(c) pseudo-Anosov: then there exists g —f rel. X such that g is pseudo-Anosov
relative to X. Let be its unstable foliation, then the Euler-Poincare
formula implies that Tu has at most 4 singularities - in fact it has exactly
4, one at each point of X, and one on dD2. By renumbering X if necessary,
suppose 13 is fixed by g, then /rwf(*3,g) = 0 as it is a 1-pronged singularity.
L(g) = 1 implies that g has a fixed point y of index +1, which must be
a regular (interior) point of the foliations, as any fixed point on dD2 has
strictly negative index. There is exactly one singularity of on dO2, so
it is a fixed point. Let h : A—~«Abe the homeomorphism induced by g by
blowing up W\ fixing a lift of h, the rotation number of the outer boundary is
k, for some k € Z, as it contains a fixed point, and that of the inner boundary
is (2/ + 1)/2, for some | € Z, as it contains a period 2 orbit induced by the
action of g on the prongs emanating from y. So the corresponding rotation
set contains the set < fc,(2/ + 1)/2 >. Thus Theorem 4.3 implies that h
has periodic orbits of all periods, Theorem 4.4 guarantees that there exist
periodic orbits in Int(A) of the same rotation type as the periodic orbits lying
on dA. Hence g has periodic orbits of all periods, and by unremovability of
periodic orbits, so does /.

3. a is the identity. Consider the Thurston type of the isotopy class of / relative to
X. It is either

(a) periodic: so there exists g ~ / rel. X such that g = Id.

(b) reducible: so there exists g ~ / rel. X such that g is reducible. It must have
two invariant components C\ and Ci such that two points of X lie in C\.
Thus flrjc, = Id and g\ct = Id.

(c) pseudo-Anosov: then we argue exactly as in case 2¢ to conclude that g, and
hence / has points of all periods. O

4.6 Coexistence of periodic orbits in 52

In this Section, we combine the results of Theorems 4.10 and 4.11 to prove the following
Theorem about homeomorphisms of S2 with an invariant 4-point set.

Theorem 4.12 Let g : S2-*S2 be an orientation-preserving homeomorphism of the
sphere, and let X be a g-invariant f-point set. Then either g has periodic orbits of

(least) period n for alln € N, or g is isotopic to a homeomorphism h such that one of
the following is true:
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1. h is conjugate either to rotation by r, 2x/3, 4x/3, x/2 or 3jd2, or is the identity.
2. h is reducible with two components C\,Ci and either:

(@) h(Ci) =Ci, i = 1,2 and h|Q is either the identity, or conjugate to rotation
by x, or

(b) h(C\) = Ci, then fi2lc,, » = 1,2 > either the identity, or conjugate to
rotation by X.

Proof
There are three cases to consider.

1L X nFix(g) » 0. Let x0€ X DFix(g), and let g : D2—=D2 be the orientation-
preserving homeomorphism induced by g by blowing up xg. Then g satisfies the
conditions of Theorem 4.11 and it follows that either Per(g) = N, or g is isotopic
to a homeomorphism h such that either

(a) h is conjugate to rotation by x, 2x/3 or 4x/3, or is the identity, or

(b) h is reducible with two components C\ and Cj; h\c, is either the identity or
conjugate to rotation by x, and h\c2is the identity.

2. X fl Fix(g) =0, and X is an orbit of period 4. Let h be the Thurston represen-
tative of g relative to X . It is either

(a) periodic: then hd = Id, and so h is conjugate to rotation by x/2 or 3x/2, or

(b) reducible: then there are two decomposition components C\ and Ci, and
Me, = Ci. So h2\Ci, i —1,2 is conjugate to rotation by x, or

(c) pseudo-Anosov: L(h) = 2 implies that h has a fixed point zq of (strictly)
positive Lefschetz index. Let 7T : D2—I2 be the orientation-preserving
homeomorphism induced by h by blowing up Zg. Then h satisfies the condi-
tions of Theorem 4.10, and it follows that h, and thus g has periodic points
of all periods.

3.in Fix(g) = 0, and X consists of two period 2 orbits. Let h be the Thurston
representative of g relative to i . It is either

(a) reducible: then there are two decomposition components C\, Ci and either
i. h(Ci) = Ci, i —1,2, and /i2|c, = Id. So h|c, is conjugate to rotation by
X, or

ii. h(Ci) = Ci, then h2|ci, *= 1,2 is the identity, or
(b) pseudo-Anosov. Let the two period 2 orbits contained in X be o(xi) and
o(xi). Since L(h) = 2, there exists a fixed point Zo of h of strictly positive
Lefschetz index. Let H: D2—2 be the orientation-preserving homeomorph-
ism induced by h by blowing up z0. Consider the periodic orbit o(x\), then
the braid type bt(o(xi),Ti) is periodic, so there exists a fixed point in
Int(D2) such that if/ : A—Ais the orientation-preserving homeomorphism

induced by Ti by blowing up zj, then there exists a lift F : A=A of / such
that p(xi,F) = 1/2. There are two possibilities.
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i. p(xi,F) * p(i2F), then p(F) contains either [0,1/2] or [1/2,1], and it
follows by Theorem 4.3 that / has periodic orbits of all periods. Theo-
rem 4.4 guarantees that h does too, and so by unremovability of periodic
orbits, so does g.

ii. p(x\,F) = p(x2,F) = 1/2. The proof is completed by the following
Proposition, and Theorems 4.3 and 4.4.

Proposition 4.13 Given the above case 3(b)ii, then p(F) contains one of [0,2/3] or
[1/3,1].

Proof

The proof is similar to that of case 2(c)i of Theorem 4.10. There are two cases to
consider. -

1. Suppose 0 » p{F). Then we make a suitable change of basis for the homology
of the suspended flow €: A x 51—A x S| defined so that the homology class
[<E(x)] = [<E0@)] = (1,2) relative to the standard basis gt, g3 of x 5%,Z).
Let

M= (1 =2)e5ie2

be the matrix associated with the change of basis. Note that (0,1) = (1,2).Af-1.
For any r/s e p(F), r > 0, so if we write (r',s') = (r,s).Af_1, thens'=r > 0,
and Theorem 3.3 implies that the change of basis corresponds to a change of
cross-section, such that the (1, 2)-periodic orbits are transformed to (0, I)-periodic
orbits y\,yj. The return map r : A—Ato the new cross-section is pseudo-Anosov
relative to {y\,yi} by Theorem 3.5, and so Theorem 3.19 implies that p(R) D
[—1,1], where R : A—Ais the lift of r such that />(yt,R) = p(yj, R) = 0. Since
(-1, D.Af=(1,3) and (1,1).Af = (1,1), then p(F) O [1/3,1], and by arguing as
in case 1 of Theorem 4.10, we find that / has periodic orbits of all periods, and
so Theorem 4.4 implies that h and hence h have periodic orbits of all periods.

2. Suppose 1~ p{F). We argue as in case 1 above, replacing M by

finding that p(F) D [0,2/3]. O

Once again, fji and h have periodic orbits of all periods, and since periodic orbits
of h are unremovable relative to A, it follows that g has periodic orbits of all periods.
Thus the proof of Theorem 4.12 is completed. O
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Chapter 5

The Burau representation and
linking

In this Chapter, we construct the Burau representation of Bn, and relate it to the
Lefschetz number, and show two geometric interpretations of it. We use this relation
with the Lefschetz number to give information about the number of fixed points of a
homeomorphism, and their linking with a given periodic orbit. We discuss various
notions of linking, and use the Burau representation to provide a partial solution to the
finking number’ conjecture.

5.1 Introduction

In this Chapter, we shall describe the Burau representation of Bn, which may be used
to deduce homological fixed point and linking information. We instigate this discussion
by defining the representation using Fox’s free differential calculus, then exhibiting
two geometric interpretations. It is then possible to relate the representation to the
Lefschetz number, a quantity which determines a lower bound on the number of fixed
points of a map, and tells us about the linking of such fixed points with a given braid
type. We give examples which complete proofs of statements made earlier in this
Thesis, including the non-existence of homeomorphisms of the torus isotopic to the
identity which are pseudo-Anosov relative to a single fixed point. Finally, we discuss
two notions of linking, with reference to the ‘linking number’ problem posed by John
Franks, and resolve it in the case where the given braid type is in BT 3, using properties
of the Burau representation.

5.2 Free differential calculus

We start by reviewing some simple facts about the free differential calculus of Fox

[Fo, Bi3]. Let Fn be a free group on generators zi,...,zn, and let ZF,, be the ring of
F,, with coefficients in Z The free derivative operators

_dT ZFn-ZF,,

dxi

have the properties



Figure 5.1; Identification of ti(D,,,xo) with Fn

1.
d d d
dT"9"+92) = d~i9l) + d ~ (9i) 9u92 e ZFn
2.
N-(u;,u32) = + u)!*-(tn2) tutuijeF,.
3.

<SE<SHFFS«* 4 o» =°

Let <t > be an infinite cyclic group, and define i=: Fn—»<t > by WK*) = t, i =
1,...,n. This extends to a map ZF,,—A which we shall also call = where A = Z[t,t-1]
is the ring of integral Laurent polynomials in the indeterminate t. Identify F,, with the
fundamental group iri(D,,,z0) where xo 6 dD3is a basepoint, as indicated in figure 5.1.
Then

Theorem 5.1 ([Ar, Bi3]) The braid group Bn has afaithful representation as a group
of (right) automorphisms of F,, induced by the map p : Bn—Aut(Fn) given by

(ot)p: X Xiz.+iz,"1
*H oen <

Xj X if] »«+ 1
(see figure 5.2). Further, B,, is isomorphic to a subgroup of Aut(F,,) satisfying

= AiIX6A~x 1<i<n
(z, .XnN)(1HN = z;...xn

where (ii,... € £,, is a permutation, and At € Fn-

Remarks:

* (oi)p is the isomorphism induced by the homeomorphism m(oi) in Section 1.3.2.
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Figure 5.2: The homeomorphism

¢ We shall not distinguish between the element /} 6 Bn and the isomorphism (/3)p
of Fn.

We define a homomorphism R : Bn—=GL(n, A) by
(Rma =* ("7((*.)0)J 1<ij <n.

This defines the full Burau representation. By choosing generators g; = x\ ... 1,, t =
for Fn, and defining R ': Bn->GL{n,A) by

W))IIZV 1<i’i <»
we find that the last row is always (0,0,..., 1) (one may check this by calculating the
matrices R'(oi), i = 1,..., n—1). So the last row and column may be deleted to obtain

the reduced Burau representation r : Bn—*GL(n —1, A) (see [Bi3] for more details). We
find that

M
/li-2 00 0 0\
0 1 (0 0
L 0 0-(C O 0 forl<i<n—1
0 011 0
\' 0 00 O
r(ffn-i)

It is faithful for n = 3, but it has been shown recently that in general [Md] it is not
faithful.

5.3 Geometric interpretations and the Lefschetz number
There are two important geometric interpretations of the Burau representation. The

first is as a signed linking transition matrix. We first define the linking number of a
fixed point with a periodic orbit.
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+i -1

Figure 5.3: Convention for summing crossings of braids

Figure 5.4: The disc D2 and the action of Ap

Let / : D2—=D2 be an orientation-preserving homeomorphism, let O be a periodic
orbit of period n, and let V be a fixed point of /. Pick an isotopy ft from Id to /, and
let 4t : T—T be the suspended flow in the solid torus as defined in Section 3.2.1. Then
ft(VuO) is a geometric braid 0, say. We sum the number of crossings of the strands of
V with those of O algebraically, with the convention in figure 5.3. We call this sum the
linking number of V with O, relative to the isotopy ft. Recall that a different choice
of isotopy f't defines another geometric braid /}, such that 0 and 0' are conjugate or
differ by an element of Z(Bn+\). Conjugacy does not change the linking number of V
with O, whilst composition with On+i € Z(Bn+i) changes it by n. Hence the linking
number (mod n) of V with O is independent of the choice of isotopy. We shall denote
this quantity by Ik(V, O).

Fix 0 € Bn, then we consider an Axiom A homeomorphism Ap such that it has
a periodic orbit O which represents 0. We do this in the following manner ([Fr2]).
Consider the disc D2 as being the union of n discs joined by n —1 boxes Bi, ..., /?,,_j
as in figure 5.4. Let Si be a map of D2 to itself, such that:

1. the n smaller discs are contracted.
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Figure 5.5: The geometric braid associated with fa is oy

Figure 5.6: The linking of the boxes ,B, and f?,+i

2. horizontal and vertical lines are preserved in the n —1 boxes; they are contracted
vertically in a uniform manner, and ifj =i £ 1, £, expands Bj horizontally in a
uniform manner.

3. the ith and (i + 1)<Adiscs are swapped as in figure 5.4.

One may define maps £mfort = 1,.. .,n —1, then choose a suspension fa of each
such that the geometric braid associated with fa is exactly <, (see figure 5.5). Thus
if P = <5, ..<Tik, then Ap = , and the composition of the suspended flows
fa,,..fak is associated with the geometric braid f). One may arrange that Ap is
Axiom A ([Fr2]), so the non-wandering set is a union of a finite number of sources and
sinks, and a Cantor set whose dynamics is given by a subshift of finite type. We may get
an enhanced description by defining a signed linking matrix. Consider the braid ay (see
figure 5.6). We study the manner in which the boxes cover each other. In particular,
for orbit segments of fa, we multiply their representative of the subshift of finite type
by factor of +1 (respectively —1) if the local orientation is preserved (respectively
reversed), and a power of the indeterminate t, where the power is the crossing number
of the orbit segment with the braid <- (relative to fa). The crossing number is the
algebraic sum of crossings of the orbit segment with << with the convention given in
figure 5.7. For example, in figure 5.6, with x € Int(i?;_i) and E(x) € Int(B;), then the
crossing number of fa(x) with <, is +1. So, for <7j, the subshift of finite type is

/1,2

[eNeNNNYol
O R Rk REkO
o O oo

0
0
0
1
0

o O o-°

/n-t-2
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orbit orbit
segment (i
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) B

+i -i

q
segment a

Figure 5.7: Convention for summing crossings of braids

Cz r D

Figure 5.8: The infinite cyclic covering Dn{Z) of Dn

and the associated signed linking matrix is

/1li-2 0 0 O
0 1 t O 8 \
0 0 -t 0 0
0 0 1 1 0
0 0 0 0 fn4-2.

It may be verified that the signed linking matrix associated with the braid Z, is exactly
the matrix r(<7), and that the signed linking matrix of the braid /? is the composition
r(<ril)...r(<r,J.

The second interpretation of the Burau representation is as the induced action on
homology of a covering of Dn. Consider the mapping t>: ZF,—A; the normal subgroup
ker ip satisfies (ker ip)P C ker \& so there exists a covering Zn(Z) of D,, whose group of
covering transformations is isomorphic to F,,/ kermpS< t >. So Dn(l) is the infinite
cyclic covering of D,, (see figure 5.8). Let G,, be the graph with one vertex Xo and n

oriented branches e\, .. ,,en formed by retracting Dn onto its 1-skeleton, and let G,,(Z)
be its infinite cyclic covering (see figure 5.9).

Proposition 5.2 ([FH, Fri4]) Letw = w(xi,...,z,,) be a word in the generators of
Fn. Fix a lift x0 of Xo, and lift the corresponding loop w with initial point Xo, then the
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Figure 5.9: Gn and its infinite cyclic covering Gn(Z)

associated 1-chain in the cellular chain group C\(Gn(2)) has the form

w=H £)ii+"'+H S ¢&
where e\,...,en correspond to lifts ofe\,..., en with basepointio, and where the partial
derivatives are taken with respect to the free differential calculus.

In particular, if tu= the induced action Ft : Ci(Gn(Z))—»Ci(G,,(2)) of 0 is

A ,» -«

L}

So the full Burau representation arises as the matrix of the induced action of 0 on
I-chains in C\(Gn(2)).
Moreover, we have an equivariant version of the Lefschetz formula [FH, Fri4]

L<t>(0) = YK-W Traced) (5-1)
>0

where F, :ci(G,(z))—ci(Gn(z)) are the induced maps on the cellular chain groups.
It follows [FH] that

L<t>(0)

1-Trace R(0) (5.2)
-Trace r(0) € A. (5.3)

The Lefschetz number L<t>(0) [Br] is an isotopy invariant which gives fixed point
information. Soif / € ffomeo+(D2) has a periodic orbit O such that 6t(C7,/) = 0, and
Trace r(0) contains a term a;t' where a; / 0, then / has a fixed point V such that the
linking number of V with O is t (relative to the suspension <it .. . <€k). Given a braid
0, the Burau representation enables us to deduce fixed point and linking information
as homology invariants.

Remark : one may replace the map ip by the Abelianization operator, whence A
is replaced by Z[af2,...,a"1]. Defining analogous representations (‘twisted’) allows
us to deduce more detailed information. This is obviously useful if one is considering
surface homeomorphisms of, say, the annulus, where we would want to keep track of
how fixed points link with a given periodic orbit and rotate around the annulus. The
corresponding Lefschetz number is a special case of the more general Reidemeister trace,
which we shall review in Chapter 6. As an example of this, we prove the assertion made
in the proof of Theorem 3.17.
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Proposition 5.3 Let f : A-*A be a homeomorphism of the annulus isotopic to the
identity, let o(xi) be a period 2 orbit of f, such that p(o(xj), F) = 0 relative to some
lift F : A=A off, and such that f is pseudo-Anosov relative to o(xi). Suppose further
that f is such that one of the induced Anosov diffeomorphisms of T2

descends to f in the manner described in Section 3.6.1. Then p(F) D [4,1].

Proof
Consider the matrices in equation 3.2, then one may verify that

and
ataiat =

The calculation in each case is similar, so we shall just carry out the first one. Let
P= , then its associated Anosov diffeomorphism is

(up to the involution S : R2—R2, S(x,y) = —X,y)). Let 4&be the suspension of /
such that <j>(o(xi)) is the geometric braid /3 in the annulus, then as we have noted in
Section 3.4, there is a bijection between the homology directions of €>and the rotation
set p(F). So it suffices to show that the action induced by 0 on F3 implies the existence
of two fixed points, one with strictly positive linking number and one with strictly
negative linking number about the annulus. Using the relations in Theorem 5.1 one
may verify that

(xi)/3 = Axx3Ai1

(x2)l} = AjXiAj1

(x3)o = A3X1A3 1,
where

Al = Xj, XFDAXIX2X;'1

A3 = Xj'X"XsX,

A3 = Xxj'xj'xf'xjl
Then

" X3 X\l + *¥3*F*1 X3 -
£ « "> o«

X jJIX FIX3XIX2X M1 + x J1xJ'1X3XIX2X f, X3

((x1)j9).*T,xr, X3+ ((xi)/?).xj‘xi-1
= X3 1*r,*3xi

- x3° - *3Ix3IxrlIx31+

x3,x2,xrIx31Ix1l+ ((x3)/3)-1j°.
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Figure 5.10: The elements %,61,62 of Ti(Af, x0)

Figure 5.11: The generators T\,pi of jri(f?(Ti))
Let ip be the Abelianization operator, then the corresponding Lefschetz number is [FH]

LAb(P)

1- Trace ip M -((*,)/?)"

= XAXJL—Xj"1+ xJ"*X2 —x f*22*3
ofxf'Xj'Xj2—Xj*X]js.

In particular, this implies the existence of fixed points which have strictly positive
linking number about the annulus (the xj"1*2 and x['1X2i 3 terms) and strictly negative
linking number (the x*’xj'xj* and x j'xj2 terms), as x2 is the loop corresponding
to rotation about the annulus. This information is homotopy invariant, so/ has fixed
points of rotation type (—,1) and (1,1), and the Proposition is proved. O

By using a similar approach, we may relate the group Aut(M) to the braid group
for an arbitrary manifold M [Bil, Bi2]. One case that we are particularly interested in
is that where M = Tj, the 2-torus minus a single point xt. Fix a basepoint xo € M,
then Xi(A/, x0) is a free group of rank 2. Define elements 9,61,62 as shown in figure 5.10.
Then g = , and {61,62} is a basis for iri(A/,x0). Let jri(fl(Ti)) denote the
braid group of T|, then:

Proposition 5.4 ([Bil, Hul]) iri(B(T2)) is generated by the generators T\,pi, where
ri and p\ are as shown in figure 5.11.

By inspection, one may verify that pt and rt define automorphisms pi,rt : F2-F 2
whose action on {61, 62} is given by:

[ b\ »626/62*

f& 6
LY @ e pe1626] % (5.5)
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Given a simple closed loop 7 Gxi(T2,i0), we may write it as a word in the generators
{61,62}. Moreover, it defines a free homotopy class [7], which may also be written as a
word «([7]) in {61,62}. But tij([7]) is only defined up to conjugacy (i.e. up to an inner
automorphism). So we may rewrite equations 5.4 and 5.5 in terms of their action on
free homotopy classes:

i.e. both induce the identity on free homotopy classes. p\ and ri generate Ti(B(Tf)),
soif/ : T2—*T2 were a homeomorphism isotopic to the identity such that 6t(xi, /) were
pseudo-Anosov, then one could write P G6t(zj, /) as aword in 77 and p\. But P induces
the identity on free homotopy classes - a contradiction of property 3 in Section 1.6, as
both 61 and 62 are essential curves. So bt(x\,f) cannot be pseudo-Anosov. We sum
this up as:

Proposition 6.6 Suppose f : T2—*T2 is a homeomorphism of the 2-torus isotopic to
the identity, and suppose that xi is a fixed point of f. Then bt(x\,f) is not pseudo-
Anosov. U

We can say more. Suppose F is the Thurston canonical form for /{*,}, and 6t(xi, /)
is reducible. Clearly, there are no non-rotational reducing curves on T2. So suppose T
is a rotational reducing curve for F. T must have period one, or else when we remove
the tubular neighbourhood of T and its images, we obtain a disjoint union of at least 2
annuli, only one of which has holes, which implies that T ~ Fm(l') forsome 1< m < p,
which contradicts T having period p > 1. So removing T and its tubular neighbourhood,
we obtain an annulus A] with one hole. Proposition 3.11 implies that is periodic,
and since it fixes all the boundary components d!\\, F|*, "8 the identity. There can be
no Dehn twist around T, since P induces the identity on free homotopy classes. Thus
F is not reducible, and so must be periodic.

Suppose 6t(xi, /) is periodic, then by Theorem 2.1, F « F(F0)/?/To, for some g G N,
p GZ,, so all points of T2 are periodic with period g. But the completion of F has a
fixed point, hence F is the identity. We summarize this as:

Theorem 6.6 Suppose f : T2—T2 is a homeomorphism isotopic to the identity with a
fixed point x, and let F : T2—T2 be the Thurston representative of /{*}» Then F is the
identity. O
54 The linking number problem

In this Section, we discuss the following question posed by John Franks:

given f G//omeo+(D2) and a periodic orbit O C /n<(D2) of f, does there always exist
a fixed point about which O has non-zero rotation number?

This problem is still unsolved, although some partial results are known. For instance, if
bt{0 ,f) is periodic, there always exists such a fixed point; this follows from the fact that
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/ ~ g rel. O, where g is conjugate to a non-trivial rotation (see Section 1.8.1). Thus g
has a fixed point satisfying the conclusions of the question, and the rotation number of
O about this fixed point does not change under isotopy rel. O. For this reason, if O has
period 2 the question is answered in the affirmative, since bt(0,/) is periodic in this
case. We shall discuss various notions of linking between two periodic orbits, and how
we can relate the geometric ideas to algebraic considerations, in particular the Burau
representation of Bn. In this way, we are able to answer the question in the affirmative
for the case when O has period 3.

5.4.1 Linking of a fixed point with a periodic orbit

We have already defined the linking number of a fixed point with a periodic orbit for a
homeomorphism of the disc in Section 5.3, where the definition was made relative to a
particular suspended flow. We may also think of the linking number without reference
to the suspension. Consider the homeomorphism fp : A—A of the annfllus induced
by blowing up V, and let F : A»Abe a lift of fp. The rotation number of O about
V relative to F is a rational /p/n. If Flis another lift of fp, then I and /p< differ
by a multiple of n. Then we define Ik(V, O) = Ip mod n, and one may verify that it
coincides with the definition given in Section 5.3. We say that V and O are strongly
linked if 0 < Ik(V, O) < n. These two ways of characterizing the linking number are
related to the discussion in Section 3.3.

We discuss another notion of linking of a fixed point V with a periodic orbit O (due
to Gambaudo). We say that V and O are not linked if there exists a Jordan curve C in
D2 bounding a disc 2? such that:

I,0c Int(D)
2. PcOs\P
3. /(C)~CinD2\ {OuV).

Otherwise we say that V and O are linked (see figure 5.12). If V and O are linked, then
the suspended orbits are linked as knots in the solid torus. Gambaudo has shown

Theorem 5.7 ([Ga]) Letf be an orientation-preserving embedding of D2, and let O
be a periodic orbit of f, then there exists a fixed point V of f such that V and O are
linked.

Kolev has strengthened this to the case where / : R2—>R2 is a orientation-preserving
homeomorphism of the plane [Ko3]. The affirmation of the question of Franks would
express a stronger version of Theorem 5.7.

5.4.2 The Alexander polynomial and n=3

We do not intend to discuss the Alexander polynomial in any detail, except to give
a few brief properties, and its relation to the Burau representation. For a detailed
exposition, one may consult [BZ], for example.

Suppose 0 6 Bn is a braid. We say it is positive if it may be expressed as a word in
positive powers of the a,.

Proposition 5.8 (Garside [Bi3]) Forall 0 6 Bn, there exists O+ positive andm € Z
such that 0 = 0+(0n)m.
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and & are not linked & and & are linked

Figure 5.12: Examples of linking and non-linking

Suppose / € Homeo+(p2,X) such that O represents bt(X,f). By definition, 0+
also represents bt(X, f) (0 and 0+ correspond to different choices of suspension of /).
Since they differ by full twists, the suspended orbits of fixed points of / have the same
linking number (mod n) with 0 as with O+. So dynamically, 0+ is as good a choice of
representative for bt(X,f) as 0. This is reflected in the reduced Burau representation,
one may verify that r(On) =tnln-i. So without loss of generality, we shall assume that
0 is positive. Let O be the link associated with 0. Then

Theorem 5.9 (Burau [Bi3]) Suppose 0 € Bn is a (positive) braid word of length m
involving all the generators <Ti,.. . Then the Alexander polynomial Vp(t) of 0
has degree m —n + 1, and has leading coefficient 1. Moreover,

L+ 14 eee+ 1 - Y)VA(l) = det(r(/3) - 1d). (5.6)
Remarks

1. Write D(t) = det(r(/3) —d). Then it follows that D(t) has degree m and leading
coefficient 1.

2. For any n, det(r(<r,)) = (—2), so det(r(/3)) = (—H)m.
The Alexander polynomial has the following properties:
1 V~(l) = JriLoait' for some r.

2. ajr_j=a-fori=1,...,2r.

3. Vp(0)=ao =ojr=il.

Equation 5.6 Implies that D(t) has corresponding properties. We deduce that n is
odd if and only if m is even.
We now restrict to the case n = 3. Then

D(t) = 1- Trace (r(/9)) + det(r(/?))
= 1- Trace (r(/?)) + Im
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and Trace (r(/3)) is a polynomial of degree strictly less than m (see Appendix to Section
3, [Bi3)).
Assume that there exist no fixed points V for / such that Ik(V,X) ~ 0. Then

Trace (r(/3)) = $"M 3

for some s > 0. From equation 5.2

£<«>(/) = - Trace r(0)
hence the Lefschetz number L (f) of / is

L(f) =- Trace r(/3)|,=1.
But L(f) = 1, thus

¢ 6. = -1-
1=0
Equation 5.6 implies that
L+ t+ )00+ “if + eoe+ fIm-3fm 3 + *) =
| - 60 - 6B v bt3¢ + tm.

Comparing coefficients, and using the properties of D(t), we find that 6|/m, bo = 0,
00=1,a\ =—1,02=0,and in general,

aj = 1- hi-mmr bj/3 if j = Omod 3
aj = -(1 - 6 i hy—#/s) if j = 1mod3
aj=0 if j=2mod3.
Since m = 0'mod 6, then m —2 = 1mod 3, S0 OME = o= —d
Therefore we conclude that 52%=06; = 2 - a contradiction. Hence Trace (r(/J)) must

contain a term a't* where t # 0 mod 3 and a' / 0, and thus / has a fixed point V such
that Ik(V,X) 0. We have shown:

Theorem 5.10 Given / € Homeo+(D2) and a periodic orbit O C Int(D2) of period
3 of f, there always exists a fixed point about which O is strongly linked. O

So the linking number conjecture of Franks is true for the case when the period of
the periodic orbit is 3. It is still open in all other cases. As a corollary of Theorem 5.10,
we recover Theorem 4.1.

Proof of Theorem 4.1

Let g be the Thurston representative in the isotopy class of / relative to 0(z). g
cannot be reducible relative to o(z), from Theorem 1.11. Suppose g is periodic relative
to o(z), then by a Theorem of Brouwer [Bro] (see also [Ei, Kel]), g is conjugate to
rotation through an angle of 2¢/3 or 4x/3. Otherwise g is pseudo-Anosov relative to
0(z). Let y be the fixed point given by Theorem 5.10, and let g be the homeomorphism
ofthe annulus A induced by g by blowing up y. Since o(z) has non-zero rotation number
about y, there exists a lift G : A—Aof g such that p(0(z),G) = 1/3 or p(0(2),G) = 2/3.
As g is pseudo-Anosov relative to o(z), then g is pseudo-Anosov relative to o(z), and
Theorem 3.1 implies that either p(G) D 1(1/3) = [0,1/2] or p(G) D /(2/3) = [1/2,1],
Theorem 3.7 and Theorem 4.4 guarantee that g has periodic orbits of all periods, and
by unremovability of periodic orbits, so does /. O
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Chapter 6

Rotation sets of
homeomorphisms of the annulus

In this Chapter, we provide a generalization of the Aubry-Mather Theorem, by demon-
strating the existence of periodic orbits whose braid type is periodic with specified rota-
tion numbers for homeomorphisms of the annulus. Further, using topological methods
and Nielsen-Reidemeister fixed point theory, we show that if the braid type of a periodic
orbit is pseudo-Anosov, then the corresponding rotation number lies in the interior of
the rotation set.

6.1 Introduction

Much is known about periodic orbits of homeomorphisms of the annulus, especially
in the case where the homeomorphism is monotone twist and area-preserving [Boy4].
Then the Aubry-Mather Theorem implies the existence of monotone periodic orbits. It
has been generalized to the case where the homeomorphism is just monotone twist by
Hall [HG1], and where it is just area-preserving by Le Calvez [LC], In [HG2], the former
asked if the appropriate generalization of the Aubry-Mather Theorem was true without
both conditions. Recently, Boyland [Boy3] has shown that if / is a homeomorphism of
the annulus and p/q is a rational in lowest terms that is contained in the rotation set of
/, then / has a periodic orbit of period g, rotation number p/q and whose braid type
is periodic. As we have seen in Chapter 3, if / has a p/g-periodic orbit whose braid
type is pseudo-Anosov then the Farey interval of p/q is contained in the rotation set
of /. However this does not deal with the case where p and g have a common factor,
since the proof relies on number-theoretic properties. In this Chapter we generalize this
result to the case where p and g have a common factor, and give a proof which uses the
topological nature of / in an explicit manner. The statement of the main Theorem is:

Theorem 6.1 Suppose f : A—*A is an orientation-preserving homeomorphism of the
annulus which presemes the boundary components, with a periodic orbit o(x), such that
the rotation number of o(x) relative to a lift F : A—*A of f is p/q . If the braid type of
o(x) is pseudo-Anosov, then:

1. p/q is contained in the interior of the rotation set of F.
2. f has a periodic orbit whose braid type is periodic and whose rotation number is
p/q relative to F.
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6.2 Markov partitions and periodic orbits

In this Section, we give the proofof part 1 of Theorem 6.1, although the proof of Propo-
sition 6.4 is deferred until Section 6.3 after we have discussed Nielsen fixed point theory.
We shall show how one may use Markov partitions associated with a pseudo-Anosov
homeomorphism to approximate the forward orbit of a point by periodic orbits. We
prove that if the chosen periodic orbit o(z) is of pseudo-Anosov braid type, then on the
universal cover of the annulus, there are orbits which advance faster (asymptotically)
than o(x) under iteration, and ones which advance slower. In this way, we show that
the rotation number of o(x) lies in the interior of the rotation set.

Proof of Theorem 6.1

Let g : A»Abe the pseudo-Anosov homeomorphism in the isotopy class of / relative
to o(x). Pick the lift G : A-+A of g such that p(o(x), G) = p/q i.e. G is equivariantly
homotopic to F rel. j& 1(o(x)). Theorem 3.8 and Proposition 3.9 imply that p(G) is
a closed interval with rational endpoints contained in p(F). So it suffices to prove the
Theorem for g. As we have seen in Section 3.3, p(G) is related to the set of homology
directions D+ of some suspension tof g. By Theorem 3.6, the homology classes of closed
orbits corresponding to minimal loops in a Markov partition span integral homology. It
follows that the set p(G) of rotation numbers has non-empty interior, i.e. Int p(G) / 0.

We shall argue by contradiction. Suppose p/q £ Int p(G) i.e. p/q is an endpoint
of p{G). By considering g~I if necessary, we shall assume it is the lower endpoint. Let
H = T~pGgq, and let h : A—*Abe the projection of H. Then h is pseudo-Anosov relative
to o(x), and Hi = x for any x 6 x-1(0(x)). Thus p(H) = [0,a], where a > 0.

Let o(x) = x-1(0(z)). By blowing up the points of o(x) to a set C of boundary
circles, we obtain the induced pseudo-Anosov homeomorphism ho < Ac—*Ao, and its
lit HO mA©—Ap. Let C = j& 1(C) be the set of boundary circles in Ao- Let *C :
Ac—>Ao denote the induced projection. There exists a Markov partition 72 —UM:1R,
for ho, which we can lift to give a partition 72 for Ho- By refining 72 if necessary,
we may assume that the corresponding transition matrix is 0 —1 i.e. the intersection
Int Ri fl Int ho(Rj) consists of at most one connected component. We call such a
partition fine. Choose a (connected) fundamental domain V of Ao, in such a way that
it is the union of elements of icE1(Ri) for 1 < i < TV (so that the boundaries of V are
also boundaries of elements of the partition 'R). Let 7J,(0) = C1(Z>Q Int »¢™'(31j)) for
i=1 and let Ri(j) = T>R{(0) forj € Z (T is the usual integer translation).
So the union U%j-ftiCj) partitions T*V.

Consider the set of minimal loops associated with 72i.e. the set of loops in the graph
associated with 72 such that no symbol is repeated. To such a loop s(0).. .a(n), we may
associate a unique translation, as there exists a point x € A satisfying hc (x) € R,(i) for
e=0,l,...,n. Take x € xj'(x)nP then x e fl,(0)(0) and H$(i) € R.(,,)(I) = R,(0)(0
for some / 6 Z Since 72 is a fine partition, / is uniquely determined, and we say that
the closed loop ¢(0) .. .s(n) has translation I. But each such loop has a periodic orbit of
ho associated to it whose rotation number is non-negative. Hence / > 0 for all minimal
loops, and thus for all loops in 72.

Lemma 6.2 For any point z € Ao, there exists a uniform bound M > 0, such that for
any n € N, pi(tf3(x)) - p,(2) > -M .

This says that any point (x,y) € Ao under iteration by Ho can only move a bounded
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distance in the negative z-direction. Intuitively, this is because we may approximate its
orbit by periodic orbits (as symbol sequences) whose translations are all non-negative,
and any discrepancies in this approximation can always be bounded. We now make
this precise.

Proof

Take any point z € V, and suppose it has forward symbol sequence s(0)s(l)s(2) ...
Consider the segment s(0)...s(n) for any n; choose i, as large as possible so that
s(ij) = s(0), then t2 as large as possible so that s(tj) = s(»i + 1) etc. to generate a
sequence 0 < (1< i] < ... <ix =n. Note that 1< K < N. Then for 1<j < K —1,
the sequence s(ij + 1),...,s(ij+i —I),s(tj+i) corresponds to a closed loop in 71, and
is associated with a periodic orbit of ho- So we have the following equality:

Pi(tf3(*))-Pi(*) = -
J:

= ¢ 1PIW  “(*))-P1(1#+,(*»
>=

+ E p.(M+1IW )-p. (™ (4
j=i
Since 3(ij + 1) = s(ij+i), each term in the first summation has an associated periodic
orbit whose translation is non-negative. Let
L = i<i<a?x.veft.(0) >0

be the maximum projected width of the Markov boxes. The second summation is
E PiiHoiH"z))) - pi(H'S(z)) > —S(K - 1),

where
S =max|p,(z) - pi(Ho(x))\.
So
Pi(Ha(z)) - p,(*) > -(5 + L)(K- 1),

where S,L and K < N are independent of z. Hence we can find an M > 0, satisfying
the above inequality for all z. O

We now make some definitions. Let a :/—  be a continuous path. Let (—a) :
| —fe> be the path defined by

(<) =a(l-t), o<t< L

Let o denote the composition of two arcs i.e. if 71,72 : /—Ao are two arcs such that
7i(0) = 72(1), then we define

71°7*

7j(29 0 <1< 1/2
7,21- 1) 1/2<1< 1
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a<

Figure 6.1: The essential loop a and its retract a'

Figure 6.2: The vertical V/(c) passing through c

Now take any two boundary circles ci,cj GCOZ, and consider a simple loop a : | —*V,
such that the compact domain U bounded by a satisfies V flC = {cj,cj}. Thus a
surrounds precisely ¢i and cj, and so is essential (see figure 6.1). Let a' be a retract of
a within U onto its skeleton i.e. a' has the form as in figure 6.1. Since a is essential,
Ho(a) 9*a, so Ho(o") 9*0'. Thus if W is the compact domain bounded by the loop
Ho(o') o (—a"), then there exists ¢ GC\ {cj,cj} such that c C W.

Proposition 6.3 With the above notation, suppose ¢ C T\V), where | > 2M, M as
in Lemma 6.2. Then there exists a point y satisfying

P\(Ho(y)) - Pi(y) > -M.

Proof

By an isotopy if necessary, choose a' so that it lies wholly within V. Let V(c) be
the ‘vertical’ passing through c (see figure 6.2) i.e.

V(c) = {u GAo :pi(ti) = pi(c)}.

By definition of M, |pi(cj) —Pi(cj)| < M, so pi(c) —Pi(x) > M for all x Ga'. Since
an V() =0, then HoW) n Hc (V{c)) = 0. But Ho fixes ¢, so a'n HO(V(c)) O
(see figure 6.3). So there exists a point y G V(c) such that Ho(v) € o' for whic
P\{v)-Pi(Ho0{v))> M- °

Proposition 6.4 For Ho as in the Proof of Theorem 6.1, but not assuming 0 ~

Int p(Ho), a circle ¢ G C satisfying the conditions of Proposition 6.3 for some iterate
of Ho exists.

To complete the proof of Proposition 6.4, we have to discuss the fixed point theory
of Nielsen. Given Proposition 6.4, this implies part 1 of Theorem 6.1, because the
conclusion of Proposition 6.3 contradicts Lemma 6.2.
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6.3 The Reidemeister trace and Nielsen fixed point the-
ory

6.3.1 A briefresume of Nielsen fixed point theory

In this Section, we give a brief account of Nielsen fixed point theory, the Reidemeister
trace, and the relation with the free differential calculus of Section 5.2. For a more
detailed discussion, the reader is advised to consult [FH, HuJ, J, Nil].

Let / : X —*X be a map of a compact, connected polyhedron. Given two fixed points
of /, we say they are in the same Nielsen fixed point class if they can be joined by a path
7 such that /(7) ~ 7 relative to the endpoints; for example, if / is a pseudo-Anosov
homeomorphism, then each fixed point is in a distinct Nielsen class (this follows from
property 3 of Section 1.6). Every Nielsen class is an isolated set of fixed points, and
so we may define the Lefschetz index Ind(f, F) of a class F in a similar way to that in
Section 4.2, except that in this case we choose the circle C (about which we calculate
the degree of the direction field) to contain precisely those fixed points in F. We say
that F is essential if /nd(/,F) » 0. The number of essential fixed point classes of f is
the Nielsen number of /, which we denote as N (f), and it is a homotopy invariant of
f. Hence any map homotopic to / has at least N(f) fixed points.

Fix a basepoint xo G X and a path r)from xo to /(x0). Then / induces a homomor-
phism /. : Ti(X,X0)-*" (A, /(x0)), and gan isomorphism r), : iri(X, f(x0))-< »*i(.X,X0).
Let /,, = T).f, : *i(X, x0)-**i(X, x0) be their composition. We say that two el-
ements a,/3 6 xi(A'/io) are /*-conjugate or Reidemeister equivalent if there exists
7 € JTii-X'x0) such that /? = /*(7)07”* This defines an equivalence relation on
JTj(X, x0)i and we write [a] for the fn-conjugacy class or Reidemeister class of a. Let
the set of Reidemeister classes be denoted by R(f,,), and let Z/£(/,,) be the additive
Abelian group generated by R(f*).

Fixing a basepoint x0 and a path 4 defines a lift / : X —=*X, and vice versa, where
p : X =X is the universal cover of X , for given x0 6 p- 1(x0), and the path q = p- 1(e<a)
based at ¢0, we define / so that the image of x0 under / is the other endpoint of rj.
Let D S xi(A) be the group of covering translations of X. Then for each x € Fix(/),
the set of fixed points of /, there exists a unique t 6 D such that t/(x) = x for any
z € p~*(x) i.e. x 6 Fix(t/). It can be shown that x,x' € Fix(/) are in the same
Nielsen class if and only if there exists t € D such that both x and x' are elements
of Fix(t/), for x 6 p- 1(x), x' € p-,(X") [J]. Then the Reidemeister classes behave as
coordinates for the Nielsen classes; two fixed points are in the same Nielsen class if and
only if they are in the same Rcidemeister class. The choice of basepoint x0 and path g
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define a ‘reference frame’ for the coordinates. Equivalently, one may specify this frame
by the choice of xg and a lift / : X =X, where p : X =X is the universal cover of X .
We define the Reidemeister trace of / to be

M 1) = £<* (L[]

where Ind(f, [a]) is the Lefschetz index of the fixed point class whose coordinate is [a].
The sum is over Reidemeister classes, and it can be shown that the number of such
classes which are non-empty is finite, and is exactly N (f). It can also be calculated
as an alternating sum of traces of the induced maps on cellular chain groups, leading
to an equation similar to equation 5.1. Further, the Reidemeister trace is a homotopy
invariant, giving fixed point linking information.

We now restrict to the case where / 6 Homeo+(D2,Y), and Y is an n-point set as
in equation 1.2. Let {3€ Bn represent the braid type bt(Y,/), and let *i(Dn,zo) be
identified with the free group Fn on n generators zi,...,zn as in Section 5.2. Fadell
and Husseini [FH] showed that

w ) =1rU)=w - E [d(iv~ ]6 z7i(/')’ (6-1}

where the derivatives are the free derivatives of Section 5.2.

The one difficulty with this formula is that it may not always be a simple matter to
distinguish between elements of distinct Reidemeister classes. However, this whole the-
ory has a homological version, by abelianizing irj(X) into the homology group H\{X)
(factoring out by ), Ti(X)], the commutator subgroup of *i(X )), we obtain homo-
logical Nielsen classes, an Abelianized Nielsen number, and an Abelianized Reidemeister

where Ab denotes the Abelianization operator. Abelianization enables us to distinguish
between two elements of ti(.X, zo) in distinct Reidemeister classes.
With / € Homeo*{02,Y) and f) € Bn as above, Theorem 5.1 implies that

IrU)=[- £

where (z,)/3 = AiZj*ArLfor 1< t < n, (¢i,.. .,£,) € £,, isa permutation, and Aj 6 F,,.

6.3.2 Pseudo-Anosov homeomorphisms and the fundamental group

After our brief excursion into Nielsen fixed point theory, we now return to the situation
in Section 6.2. We shall give the proof of Proposition 6.4, which completes the proof
of part 1 of Theorem 6.1.

We will prove Proposition 6.4 in the following way. Assume that no circle c € C
satisfying the conditions of Proposition 6.3 exists for any iterate of Ho- By taking a
large finite cover Amg>of Ao, we can then translate this assumption into a statement
about the action of the map induced by Ho on fim,0 in terms of iri(Am,0). The
statement says essentially that if we take a particular set J/i,..., y* of generators of
rl(Amio), and assume that each point associated with a generator is fixed, then any
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Figure 6.4: The generators of Ti(Ao, z)
y

Figure 6.5: The generators of irl(Anro,y)

iterate of y, (as a word in Xi(f\m,0)) is made up of just a small subset of {j/i,..., y*}
Using the notions of Section 6.3.1, we show that this implies that fixed points of any
iterate are uniformly bounded homologically speaking. This contradicts the conclusions
of Section 3.2.3 which imply that homology classes of periodic orbits span homology.
We now make this more precise.

So assume that there exists no circle ¢ € C satisfying the conditions of Proposi-
tion 6.3 for any iterate of Ho- Choose a basepoint x € d+Ko, and identify x 1(A<p,i)
with the free group F,+i, choosing generators Xi,..., xg,xt, where xt corresponds to
the loop about d~f\o (see figure 6.4). Forany m € N, let Am@ = Ao/mZ be the m-fold
cover of Ao, with covers 6m : Ame>>Ao0 and Am : Ac~—»An,0. Let Om = ;“'(C), and
let hmto : Am, 0— be the induced projection of Ho- hm,o is also pseudo-Anosov; if
(F*,P U are the invariant foliations for ho, then are the invariant foliations
for hmto- Let ™m = Am(Z>) be a fundamental domain for im.

LetJ b e the boundary circles in Cn V, let y e d+\m,o n m be the
basepoint satisfying ¢m(y) = * For » = 1,...,9, let y- € t>m be such that im(y,) =
Z- (see figure 6.5). Identify zi(Am,0,y) with the free group F,m+i, with generators
Vi. »--,ymq,yt, where y>+< is the loop based at y about Am(7,(c,j) forO<j <m- 1
and 1< «< @, and yt is the loop based at y about d~I\m,0, as in figure 6.5. Let hmmn
denote the homomorphism induced by hmo on irj(Am,o,v)-

Now take m € 2Z, m » M (in fact, m > 6M suffices). For all k € N, there exists
no »£ {1,..., mq) satisfying

>m(V.) = ,
containing both the letters yi and yi+m,/j, and  *is a reduced word, otherwise the
conclusions of Proposition 6.3 would be satisfied for some ¢ € C - a contradiction.
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Thus Q

contains no term containing both the letters y\ and yi+m,/j. From equation 6.1,

LMhi,o) =[1]- E [¢ (O v.))] - [¢ (Am.(y9)] *

The first two terms on the right-hand side contain no word with both the letters yi
and yi+mg/2 f°r any it € N. In fact, the third term satisfies the same condition; for
suppose /ijj,.(yt) is a word containing both of these letters. Then we see that the word
hm.(VA\Vt) contains both the letters yi and yi+m,/j. But the loop yiy( retracts to a
simple arc from Am(ci) to the lower boundary 9- Ame> and by a similar argument to
that above, we obtain a contradiction.

is a homotopy invariant giving the linking information of So there
exist no periodic orbits of hmo which link with both elements c, ¢! of Cm corresponding
to the loops yi and y1+m,/j.

However periodic orbits of hm are unremovable under isotopy, and Theorem 3.6
states that homology classes of (a finite set of) periodic orbits span homology. So by
concatenating the minimal loops given by Theorem 3.6 appropriately, we can construct
a periodic orbit which links with both ¢ and H in the homological sense, and thus in
the homotopic sense. This contradicts the conclusion of the previous paragraph, and
so the proof of Proposition 6.4 is complete. O

6.4 Existence of periodic orbits of periodic braid type

In order to prove part 2 of Theorem 6.1, we use an argument of Boyland [Boy3] based on
a Theorem of Brunovskii [Bru]. We prove a generalization of a Proposition of Boyland
[Boy3].

Proposition 6.5 Suppose g : A=A is a homeomorphism of the annulus isotopic to
the identity, and suppose o(x) is a periodic orbit of period q of g such that bt(o(x),g)
is pseudo-Anosov. Then g has a periodic orbit o(y) C Int A such that bt(o(y), g) is
periodic, and whose rotation number is equal to that of o(x) (relative to any lift of g).

Proof
Fix a lift <7 : A—Aof g such that 0 < p(0(x),G) < 1, and suppose o(x) is a (p,q)-
periodic orbit of G. Suppose first that p and g have a common factor n > 1. We show
that it reduces to the case where p and g have no common factor. For suppose ' = g/n,
p! = p/n, then
Gan(x) = x + np', X € »“*(s)

and so (T~p'Gq)n(x) —x, i.e. x is a periodic point of T~p'Gq of period n. It is a
consequence of Brouwer’s Lemma [Brl, Fa] that T~p'Gq has a fixed point i.e. there
exists a periodic orbit of (»-rotation type (p',q'). So we shall assume from now on that
p and g have no common factor.

Let o(x) be this (p,q)-periodic orbit, and let / be the Thurston representative in
the isotopy class of g relative to 0{z). If / is periodic relative to o(x), then we arc
done. By Lemma 4.6, / cannot be reducible relative to o(x). So the only case left to
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consider is that where / is pseudo-Anosov relative to o(x). We complete the proof by
giving an argument of Boyland [Boy3] based on a Theorem of Brunovskii [Bru]. Recall
that a point x is non-wandering under / if for all neighbourhoods U of x, there exists
k GN such that f k(U)C\U / 0 [GuH, Shu]. Every point of A is non-wandering under /
because periodic points are dense in A (property 6 of Section 1.6); thus given any point
w of A and a neighbourhood U of w, there exists a periodic point lying in Int U, and
hence some iterate of U meets U. Since p/q € Int p(F), we may invoke Theorem 4.7 to
conclude the existence of at least two (p, <j)-periodic orbits of F (of non-zero Lefschetz
index under /*), so neither can be o(x), for each point ofo(x) is a 1-pronged singularity,
and so /nd(x,/9) = 0. Denote one of these two orbits of non-zero Lefschetz index by
o(xi). Thus given a periodic orbit of pseudo-Anosov braid type, there exists another
periodic orbit with the same rotation number.

We now utilize a Theorem of Brunovskii [Bru], which states that given no > 0,
one may always approximate an isotopy between Kupka-Smale diffeomorphisms by a
diifeotopy such that all orbits of period less than no undergo only saddle-node and
pitchfork bifurcations, and such bifurcations occur at a finite number of distinct pa-
rameter values. Let 0 —6t(o(x),/), let n0 > g, and let /o0,/i be Kupka-Smale maps
with 0 £ bt(fo) and 0 € 6<(/i), such that both are isotopic to the identity. Then
there exists a diffeotopy /p between foand f\ satisfying the conclusions of Brunovskii’s
Theorem. Let po = inf{p : 0 € 6<(/")}. There must be a bifurcation at po. Ifit is a
saddle-node bifurcation, then at p = po, fM has a single periodic orbit of braid type
0. If the bifurcation were a pitchfork, the orbit that persists during the bifurcation
existed for p < po, so its braid type is not 0. Otherwise, the braid type 0 must come
from the doubled orbit. But this would imply that 0 is reducible - a contradiction.
Thus we have shown that there exists a diffeomorphism of the annulus with just one
periodic orbit of braid type 0.

Let 7 = 6t(o(xi),/), then 7/ 0,and 0y 7. Let

V = {a :ais a braid type of F-rotation type (p,q),0 y a}.

Since / is pseudo-Anosov relative to o(x), it has only finitely many periodic orbits of
each period, so Z is finite. Suppose ( is minimal in V ie. (y S = S for all
6 6 V. Thus ( cannot be pseudo-Anosov by the above argument, and so must be
periodic. So there exists a periodic orbit o(y) of / whose braid type is { (periodic), and
whose F-rotation number is p/q. By unremovability of periodic orbits, g too has such
a periodic orbit. This completes the proof of Proposition 6.5, and hence that of part 2
of Theorem 6.1. |
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Chapter 7

Dynamics embedded in
pseudo-Anosov
homeomorphisms

In this Chapter, we show that amongst the set B2\ of pseudo-Anosov braid types of
periodic orbits of the annulus of period S, there exists a 1east’ element fi\ (respectively
fio), such that it has the least topological entropy of any braid type in B2\ with rotation
type (1,2) (respectively (0,2),). Moreover, given any braid type fi € B2i of rotation
type (1,2) (respectively (0,2)), then fi > fix (respectively fi > fio). We demonstrate a
similar result for braid types in BT3, and conjecture analogous statements for B Tn.

7.1 Notation and preliminaries

In this Section, we give some preliminary definitions and notation. Let B2ix be the
subset of B3 such that fi £ B2,1if and only if

1. fi is of pseudo-Anosov braid type, and
2. Xsifi) is a 2-cycle, where »3 :B3—+S3is the homomorphism defined in Section 1.4.

Let a = ctjctj, and write 9 = 93 = a3 for the generator of the centre Z(B3) of B3.
Given 0,0' € B3, define a relation <~ a' if

0'=A"7d7-1

forsomej 6 1 and 7 € B3. It is easy to see that ~ is an equivalence relation. From
Section 1.3.2, it follows that a and o' represent the same braid type. In particular, the
homotopy-invariant linking information given by braid types represented by a and o' is
the same (the linking numbers mod 3 are equal), and dynamically there is no difference
between the two.

Lei 91,92 be the horseshoes as shown in figure 7.1. Both g\ and g2 have attracting
periodic points p; € At i = 1,2,3. Without loss of generality, we shall assume that
Pi = i = 1,23, where X = {i,} is defined as in equation 1.2. To each horseshoe
41,92, we may associate a 2 x 2 transition matrix M\,M 2 respectively, where (Afj)jlt B
the cardinality of the number of connected components of Cj flgi(Ck) for 1 < »,j, k <2.



Figure 7.1: The horseshoes <1 and gi

"e-(J 1) M-(! )

For m GN and a sequence J = (j\,..., jm) € Zm, define a matrix

M(hj) = M[IMiMfMi smaM{mM i,
a 3-braid
a(J) = <r(ju...,jm) =
conjugacy classes
p{d) =< 0(J) >
p(J\ k) = Okp(J) fork e Z,
and a horseshoe hj :(DJ,X)—*(D2,X) by

hj =jjlojjo 4J0520 «*00im° »2-

For £G Z, let p* =< a* >. Let : T—»T be the suspension of hj such that the
conjugacy class of the associated geometric 3-braid (c.f. Section 1.3.1) is p (J;k).

7.2 The normal form for £3

In this Section, we prove the following Theorem, which Matsuoka [Ma2] proved for the

case where 7 € BT3s (i.e. *3(o) is a 3-cycle).

Theorem 7.1 Let7 be a braid type represented by a braid in Bz. Then we may choose
i3GBs representing 7 such that exactly one of the following is true:

1. 7 is reducible.
2. 3= pk for some k GZ

3. i{3= 01 < 0\<JiO\ > for some 1GZ

4- There exists k € Zand m GN such that j3= p(J; k) where J GZ+\ {0}.
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Cases 2 and 3 give braid types of finite order, whilst case 1 gives reducible braid
types. So given any pseudo-Anosov braid type 7 we may choose an element 0 of B3
which represents 7, and has the normal form <r(J), where J is an m-tuple of non-
negative integers. In this way, we may represent 7 by a homeomorphism which is in
the isotopy class rel. X of the horseshoe hj.

Proof
Choose a geometric braid 0 6 B3 which represents 7. Since

<R — 9~la<r,az
0J'1 = 0-1a<Tia
et — 4 e
we may express O as a product of non-negative powers of a and i, and a power

(perhaps negative) of 0. We reduce this word in stages as follows. We show that we
may write 0 in the following form:

6t(gjacrJ1)(o,a0'f) m (7.1)
forsomer € Zand »,...,t, € N.

1 If 0 contains a term ak, where k > 1, we utilize the substitution a2 = ,00,
until there are no such terms. So we can reduce 0 to a product of a, non-negative
powers of 0, and a power of 0.

2. Suppose that the word obtained in 1starts or ends (ignoring the power of 9) with
a. Then

a = 0~lad4 = 0~I<Tiao2atTi.
So we may assume that O starts and ends (ignoring the power of 0) with Fi.

3. Suppose the word obtained in 2 starts with €j, j > 1, then 0 = o\atj', where o'
is a word in a, positive powers of ffi and a power of 0. Then o\a<r' ~ o\ao'<r\~|
s0 0 = <Tia<r<f-1, as 7 is a braid type. Thus 0 starts with <Tia<7i ... and ends
with O\.

4. So we may write 0 as aword starting with Zi, then alternating with a and powers
of 4i, and ending with € (up to a power of 0). The only obstruction to writing
0 in the form of equation 7.1 is if

0 =0\.. <{a<’ia<T] ...
for j, k € N. But a* = <T\aoi, so 0 =a3 = ao\ao\ = tTia<rta, thus
0 = 0o,
So wherever a single <1 term occurs (except at the beginning and end of 0) we

can remove it. Hence we may write O in the form of equation 7.1. (This is slightly
different from that given in [Ma2]).

Now we reduce equation 7.1 to p(J;k) to give the required forms of Theorem 7.1.
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Lemma 7.2 ([Ma2]) .

<l Gr21<{ 2 (7.2)
g
<r(j,-1,k) = er(—I.fc- 1) (7.3)
S.
ff(j,-2,k) = e~l<r(j + k+ 2) (7.4)
for any j,k € Z.
Proof
1
fick™ (TiiTj (72
T2 A= iff2
2.
il ez sl
7 = ff(i- Lfc- 1).
3
o(j, -2, o) adaitai gl ~
M+ 1<rfl<d I<rfltrfi<rjl<rfl<rf+la j 1
r i+ 1 + +2)
O
So equations 7.1 and 7.2 imply that
p o~ H#Hr+¥pi —2....... i.-2)
= Q+V (ii,...,i.) (7.5)

where ji > —1 for 1<t < a. We now complete the proof of Theorem 7.1, carrying out
the following steps.

1 If no ji = —1 in equation 7.5, we are done, for either J = (ji,...,j$) = 0 and
then (3 = <rj* which implies that 7 is a reducible braid type, or J € Z+\ {0}.
Otherwise suppose that there exists some ji = —1. Then we use equation 7.3,
remembering that we may cyclically permute J, so

p = tir+*p(il....... ji-i ~ LJi+l - i--li0)-
If one of ji-i or j1# is equal to —1, then use equation 7.4, e.g.
P = 0T+,pUu *°*etji—2 + ji+1 + 1. eeeljy) ifji-1= —

and each term in this new sequence is at least —L. Continue this process of
reduction with equations 7.3 and 7.4 using cyclic permutation if necessary (recall
that o fop) ~ fE(Ip,L T, ... * P-T)).
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2. With each application of the last step to 0, the length of the tuple J is reduced.
Eventually we find that one of the following occur.

(@) 0 = Okp(fi,...,Im) where 1- > 0 for 1 < « < m, and we are in case 4 of
Theorem 7.1.

(b) 0 = okp(I\,... ,fm) where = 0forall 1<t < m, O is reducible, and we
are in case 1 of Theorem 7.1.

(c) We run out of terms to carry out the last step. Then either

0 = 9%p(—,j) wherej > —4, or

ii. 0= 0kp(—2,j) wherej > —2,0r

0 = 9%p(j) wherej = —1 or —2.

We analyze these possibilities. In case 2(c)i,

Ifj = —4, then p(—,—1) = a~2 —0_1a which gives case 2 of Theo-
rem 7.1.

Ifj =0, p(—,0) = 0- 14i ¥2<i, which gives case 3 of Theorem 7.1.

Ifj —1, p(—,1) = a-1 = 0-1a2, which gives case 2 of Theorem 7.1.
If; =2, p(—,2) = p(O), which gives case 1of Theorem 7.1.

Ifj >2, then p(—1,;) = p(j —2), which gives case 4 of Theorem 7.1.

In case 2(c)ii, p(—2,j) ~ O~ItTj+2, which gives case 1 of Theorem 7.1 if
j > —2, or case 2 of Theorem 7.1ifj = —2.
In case 2(c)iii,

/>(-1.j) = 0\ ~ PU -~ 2)

implies that p(—) = p(—,1) and p(—2) = p(—L,0), which has been dealt
with above. O

7.3 Axiom A and pseudo-Anosov homeomorphisms

Given a pseudo-Anosov braid type O represented by a geometric braid in B3, we see
from Theorem 7.1 that we may represent 0 by the normal form p(J\ k) for J € Z+\ {0}
forsome m € N, k 6 Z The reason for wanting to do this is the following. The normal
form is a special product of horseshoes; in particular, the dynamics of the basic set
of the Axiom A representative given by hj coincide with the dynamics of the pseudo-
Anosov homeomorphism relative to the three point set X . In this Section, we make
this precise by proving the following Theorem.

Theorem 7.3 Let 0 be a pseudo-Anosov braid type represented by a geometric braid

in 3. Then

1. the following two statements are equivalent

(@ 0=>7.

(b) There exists a periodic point x of hj such that 7 = bt(x,hj), where 0 is
represented by p(J\ k), for J e Z™M\ {0} and some m € N and k € Z

S letJ =

Mj,.

(JifJi) where )\ 6 Z+'Jj € ond0 < m' < m. Then Mj =
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Remark

e Part 1, the main part of this Theorem, is a Theorem of Matsuoka [Ma2], Part 2,
whilst obvious, is important because it implies that we may consider the dynamics
of each h*, 1< *< m, and by concatenating their orbits in the obvious way, we
recover exactly the dynamics of h(J). Then part 1implies that all such periodic
orbits in the basic set for hj are unremovable - i.e. the dynamics of the Axiom
A map hj on its basic set coincide with the dynamics of the pseudo-Anosov
homeomorphism in the isotopy class relative to the 3-point set X. We now prove
this result.

Proof

Let /? be represented by the conjugacy class of braids p(J\ k) as given in Theorem 7.1,
where J € Z+\ {0}, m € Nand k € Z By the definition of the partial ordering, la
implies Ib. To prove the converse, it suffices to show that if / ~ hj relative to X is the
pseudo-Anosov homeomorphism in the isotopy class relative to X , and if x is a periodic
point of hj, then it is a periodic point of /. By unremovability of periodic orbits of
pseudo-Anosov homeomorphisms,

Card Fix(/n) < Card Fix(/»3)
for any n € N. By the properties of the horseshoe,
Card Fix(hj) = Trace(M(hj))n.

Now let Aj € SL(2,Z) be the matrix determined by the braid a(J) and equation 3.2
in Section 3.5. Since aj = Mi and aj1 = Afj, then Aj = M(hj). But Aj determines
the dynamics of /; in particular, equation 3.3 implies that

Card Fix(/n) = Trace(Aj)n.

So
Card Fix(/n) = Card Fix(hj),

thus all periodic orbits of hj in its basic set are unremovable; but these orbits are
precisely those given by the symbolic dynamics of M(hj). Since part 2 is trivial, the
proof is complete. O

7.4 Directed graphs for B$
7.4.1 Introduction

As we have seen in Sections 7.2 and 7.3, given a pseudo-Anosov braid type which is
represented by a braid in B3, we may write it in the normal form p(J;k), and that
the dynamics of this braid type is given exactly by the appropriate concatenation of
the dynamics of each hjt, where 1 < » < m and J = (jt,...,jm) € Z+ \ {0}, We
are particularly interested in elements of Bj.i, which correspond to periodic orbits of
period 2 of homeomorphisms of the annulus. In this case, it is important to be able to
calculate rotation numbers of periodic orbits, and thus it becomes necessary to keep
track of the strand of the geometric braid corresponding to the annulus. In this Section,
we prove the existence of a directed graph T associated with the braid <(J), with the
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vertices of the graph made up of subsets of braids o(j) where j € Z+. We then show
how to reduce this graph to a subgraph, in such a way that if O is represented by a
loop in T, then there exists a braid 0" represented by a loop in the subgraph such that
0 x /?. Using this we prove the assertion made at the beginning of this Chapter, viz.

Theorem 7.4 In the set of pseudo-Anosov braid types, there exist two ‘minimal’
elements 00,0i such that O\ (respectively Oqg) has the least topological entropy of any
braid type in fi2,i of rotation type (1,2) (respectively (0,2)J. Further, given any braid
type 0 6 fl2i of rotation type (1,2) (respectively (0,2)), then 0 X O\ (respectively
0 x Po). 0o (respectively 0\) is represented by the geometric braid <r(4) (respectively
0(2)).

7.4.2 Construction of the directed graph

We start by defining various subsets of braids in B3. Let Y be a 2-point invariant set of
a homeomorphism / of the annulus isotopic to the identity, then choose a braid 7 € B3
so that 7 represents the braid type bt(Y, f). We define the preferred strand A, of 7 to
be that which does not correspond to either of the points of Y. We do this because
we are interested in rotation numbers of periodic orbits. By collapsing A to the disc
D2, we may consider / to be a homeomorphism of the disc isotopic to the identity. Let
{/<}(€/ be the isotopy described in Section 1.3.1 such that fo = Id, f\ = f and such
that the associated geometric braid is 7. Taking the 3-point invariant set of / to be X
(by conjugacy if necessary), we say that the preferred strand A, starts at z, if

(zitO)n~, / Owhere 1<i<3

in the cylinder D2 x I. For example, in figure 7.2, A, starts at 13. Similarly we say
that A, finishes at x;j if

(xj, )n A, » Owhere 1<j < 3.

Given such a braid type, we can put it into the normal form of Theorem 7.1 i.e.
bt(X,f) = p(J;k). It suffices to study the dynamics of hj, which we visualize as the
braid o(J) € B3. Theorem 7.3 implies that any of the periodic orbits implied by hj are
unremovable in its isotopy class relative to F. Consequently, it is sufficient for us to
work with the geometric braid, and hence many of the proofs in the remainder of this
Section will be pictures, since we know that any periodic orbits which are consistent
with the crossings of 0(J) really exist for hj. Further, if J = (ji,...,jm) £ZJ\ {0},
we may concatenate the structure of each o(ji), 1 < i < m, to obtain that of o(J).
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Figure 7.3: Possibilities for tr(ji): case (a)

Figure 7.4: Possibilities for er(ji): case (b)

For this reason, we now consider braids of the form o(ji). <r(J) defines where the
preferred strand starts and finishes for each ff(ji); in order to concatenate the <r(ji), we
are interested where A, starts for each and the parity of j, (this defines where
A, finishes for and thus where A, starts for (j,-i)). So there are the following
six possibilities.

(a) A, starts at xj, ji is even e.g. see figure 7.3.
(b) A, starts at zj, ji is odd e.g. see figure 7.4.
(c) A, starts at xit ji is even e.g. see figure 7.5.
(d) A, starts at Z|, ji is odd e.g. see figure 7.6.
(e) A, starts at Z3,ji is even e.g. see figure 7.7.
(f) A, starts at zs, ji is odd e.g. see figure 7.8.

For any we say that a(ji) € Ae if it is a braid given by case (c), where
c € E = {a6,c,d,e,/}. Since a(ji) finishes where a(ji-i) starts, there exists the

Figure 7.5: Possibilities for <r(ji): case (c)
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Figure 7.6: Possibilities for <r(ji): case (d)

Figure 7.7: Possibilities for <r(ji): case (e)

Figure 7.8: Possibilities for case (f)

Figure 7.9: The directed graph T



X

Figure 7.10: Linking number +1 for a crossing of An, with A,

X

Figure 7.11: Linking number -1 for a crossing Ani with A,

directed graph T between these cases (see figure 7.9), where an arrow from At to A<
means that any braid in Ac>may be concatenated after any braid from Ac (c.c' € £).
Further, since o(ji) finishes where <r(jm) starts, then we may represent a(J) as a loop
£in T, where £ = AeiAgj ... AGnsuch that there is an arrow from Atl to Atl_, for all
2 <i<m, and an arrow from AQ to AGnin T.

For each cr(ji) we define a rotation number np(ji) of the two non-preferred strands
A,,,jAn2to be the sum of the linking numbers of Ani with A, (* = 1,2) with the usual
convention. We count +1 for a crossing of the type in figure 7.10, and — for a crossing
of the type in figure 7.11. Clearly, the rotation number of 0(J) is

m
nf(J) = £ neUi)-

Any loop in T may be written as the concatenation of the minimal loops of T. These
minimal loops (up to cyclic permutation) are:

1 Ac

2. AeA0

3. AAfc

4. ArfA/Aa

5. ArfA/As

6. AjA cA j

7. ANACAIADL

Given two paths Ai = A,. .. .A,.,, A?=A,, ... A, ,in T, we write Ai t>A.i if for

1 €A, for l<«< (
2-7TVE

120

MK



Figure 7.12: The braid tr*+1921€ Ad

3 nP(7) = MO-

Intuitively, this says that given any 7 € Ai, we can replace it by a braid. { € Aj
satisfying 7 > ( without changing the rotation number.

The idea of the proof is the following. Given <r(J), we can associate a loop 'f(J) in
Twith it. Write this loop as a product Afi... Afr of minimal loops in T for some r € N.
By looking at some minimal loop Af-, we can show that Af, > Af for some minimal
loop Af, and replacing Mi by M gives in some way a ‘simpler’ loop. If 7 e Af, and
7y y € Af, then we may replace 7 in £(J) by 7' to give a new braid a(J") such that
0(J) >a(J") and np(a(Jd)) = np(<r(J)). We now elucidate this process.

Proposition 7.5 AjA/ > Ac.

Proof

Let € A*,j € Z+, asin figure 7.12. Then we see that €5+1 1 mJiJ+1-
Suppose a*k+la2i € A/, k 6 Z+, then

Since

then ArfA/ t Ae. O
Proposition 7.6 ACA/ > AJ.
Proof

As in Proposition 7.5, if 6 Ac,j € Z+, then a\’02l > o\*. For «**+irjle
A/, k 6 Z+, then

and

so AGA/ > Al. |
Write AJ = AceeeAc (fc times).
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A. Ah
Figure 7.13: The subgraphs Ti or Fj of T

Proposition 7.7 A* t>Ac.

Proof

In analogy with Proposition 7.5, if € Ac,j € Z+, then ¢,Jcrjl > <TjJ. Thus
if € Ac, A€ Z+, then

i.oiko21 y <N. <71
= e Ac.
Since
npia®CTjl) + np{o\ko- <) =

then A* t>Ac.

A consequence of these Propositions is
Corollary 7.8 1. A* > Acforke N.

2. AjAl > Al lorfte Z+.

5 AdA*A/ t>Aefor k e Z+. O

Proposition 7.9 Given tr(J) C B3 a braid in normal form representing a braid type
in Bt'i, then there exists a(J') € B3 a braid in normal form, such that <r(J) y a(J"),
np(o(J)) = np(o(J')) and the loop associated with o(J") in P is contained within one
of the two subgraphs Tj or Tj os in figure 7.13.

Proof

Consider the loop 7(J) in T associated with o(J). If 7(/) = Aj, k € N, then
Corollary 7.8 implies that we can choose J' so that o(J) y 0(J"), a(J') G Ac, and
np(<r(J)) = np(<r(JY)). Otherwise, 7(J) contains some vertex of T other than Ac. If
7 («f) contains the vertices Aj or A/, it must contain the sequence of vertices AjAjA/
for k € Z+. So Corollary 7.8 implies that 7(J) t=1(J'), where 7(/") is a loop in 1%,

np(ff(7)) = np(o(J')), and <) y o(J"). O
Proposition 7.10 1. A0 > A0>
2. A, >A>

where A> consists of the single element O j1= <r(0) of Aa.

Proof

1 The relation o\!o”1€ A0y trjlfollows from figure 7.14.
2. The relation 6 Asy Qj 1follows from figure 7.14. O
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Figure 7.15: 7 > 7".

Proposition 7.11 // 7 = <r(2j,0) € AeAO<s then 7 > o-io2 1 and the rotation
number is preserved. Hence (AeAa>* > A, Aa<for any k € N.
Proof
If 7 = <r(2j,0) = € AeAas< then we have the situation as in figure 7.15,
and clearly 0,(7) = j —1 = np(~i"), where 7' = as shown. Thus if
7; = a(2ji, 0) € AeAa>for »= 1,..., Xand ji 6 N, then
71 o7* > 2jifT-2 a .424?0»4)3—52

q2ji, J¥) ~ <r(j',2ji) 6 AeA0
where/ = 2(j2+ eeejk - (fc- 1)) € Z+. Also,
M 71 —T7iK) = «o(ff(j',2ii)).
But Proposition 7.10 implies that AeAa t> AeAa> so
(AeAa* P A, Aa-,
forany £t6 N. a
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Figure 7.16: AeAl<> Ac.

Figure 7.17: o(2j) mQj

Proposition 7.12 AeAa>t A..

Proof

Suppose 7 = 4(2,7,0) € ArA0= We have the situation in figure 7.16. The braid on
the right-hand side is

~ ¥y =<%-'<? e Ae.

Since n,,(7) = np(Y), we have that AeA0O<> Ac. O

So (AeA,* t Ac, and we are reduced to studying 7 e Ac.

Proposition 7.13 Suppose 7 = <r(2j) € Ac, then 7 >< «7' >, where 7' = <r(2(j —
2)) € Ac. Farther, np(y) = np(0y).

Proof

Let 7 = 0(2j) € Ac, then we have the situation in figure 7.17. So 7 > 020\\ and
np(7) = np(a20\)). But

<72<7ia ~ <71(72A1.(%:L_2 .
) -1 2i—4
A (75 (72(7i <72(7i (72.(72 7 (7j

~  «0(20-2)).
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Hence 7 >-< 6t >, where 7' = <r(2(j—2)) € Ac, and the rotation number is preserved.
O

We are now able to conclude the proof of Theorem 7.4. Given a braid type @€ £21
and a geometric braid a(J) in normal form which represents /?, we have shown that
3y -j, where 7 6 £21 is represented by a geometric braid 0{2j) 6 Ac, and np(o(J)) =
np(o(2j)) for somej € N. But Proposition 7.13 implies that «(2j) >-< 0<r(2j —4) >,
and by using this fact repeatedly we may show that either

1. tr(2j) y< 9%a{2) > ifj is odd, or
2. <r(2j) y< Oko(4) > ifj is even,

for some k € Z+, and the rotation numbers of the two sides are equal. But np(<(2j)) =
j- So if 3 is of rotation type (1,2) (respectively (0,2)), then i3 y (3\ (respectively
By Bg), where 3\ € £21 (respectively 356 £2]1) is represented by the geometric braid
<r(2) 6 Ac (respectively €(4) € Ac). To show that /3j (respectively (30) has the least
topological entropy of any braid type in £21 of rotation type (1,2) (respectively (0,2)),
we consider the corresponding matrix Aj (respectively A«) given by equation 3.2

A =ar-1=( *

A*=a}«,-*=(; J).

Given A € SL(2, 2), the topological entropy of the associated Anosov homeomorphism
of TJ is log A+, where A+ is the eigenvalue of largest modulus of A. But if we choose A
to have strictly positive entries (see Section 3.5),

T+s/T2- 4

where T = Trace(A). Thus the topological entropy is an increasing function of T. Let
Ua be the associated pseudo-Anosov homeomorphism of the disc relative to the three
ramification points, then its topological entropy is also log A+. Proposition 3.12 implies
that A2 (respectively A«) has the least topological entropy for homeomorphisms of
the annulus of rotation type (1,2) (respectively (0,2)), as all such matrices with trace

equal to 4 (respectively 6) are conjugate in SL(2,Z). Hence the proof of the Theorem
is completed. O

Given a homeomorphism / : D3—D2 of the disc with a 3-point invariant set X such
that 6t(X, /) € £ 211>t follow8from Theorem 7.4 that there exists a 3-point invariant set
Y such that bt(Y, f) 6 £21>bt(X,/) > 6t(y,/), and 6t(y, /) is one of /30or f3\. Suppose
that / (respectively j) is the pseudo-Anosov representative in the isotopy class of /
rel. X (respectively rel. Y). Then it is clear that the dynamics of g are embedded in

those of /, in particular, we have a ‘global shadowing’-type result analogous to that of
Theorem 1.8:

Corollary 7.14 Given f,g as above, there exists a closed subset S ¢ D2 and a contin-
uous surjection r : S—»[2 that is homotopic to inclusion such that gojr = x of\s .
O

So all of the dynamics of g persist for /, and hence for /.
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Figure 7.18: Two braids representing the braid types p+ € M pg

7.4.3 Embedded dynamics for higher periods

As we have seen in Chapter 3, we may often exploit the ‘self-similarity” inherent in the
partial order on braid types using flow-equivalence. We may also utilize it here. Given
a braid type 3 of the annulus, we can define its rotation type p(P) and its rotation
set pp as follows. Choose / € 7/omeo+(A) possessing a periodic orbit o(x) such that
6t(o(x), f) = P and / is the Thurston representative in its isotopy class relative to o(x).
Fix the lift F of / so that o(x) is of F-rotation type (p,q), where 0 < p/q < 1. Then
we say /? has rotation type p(P) = (p,q), and rotation set pp = p(F).

Now let p,q be coprime integers such that 0 < p/gq < 1. Let M p,q denote the set of
braid types of the annulus such that P € M pq if

1. p(P) = p/q (for some lift of an annulus homeomorphism / satisfying P 6 bt(f)).
2. P is pseudo-Anosov.

Now assume that q > 2. We define two special elements P+ g M pgq as follows. Let
P+ be the braid type obtained by making a Dehn twist about two points of the orbit,
and then doing a rigid rotation by p/q, and let P- be the braid type obtained as for
P+, except reversing the direction of the Dehn twist. For example, if (p,q) = (1,3)
we have the two braid types as shown in figure 7.18. We conjecture (as does Boyland
[Boy3]) that P+ are the ‘minimal’ elements of M pgi.e. given any a € M pgqthen either
ay P+oray P~ Our conjecture is motivated by the following ideas. Suppose we
pick some a 6 M pg. If pa is small enough (we define what this means below), we
may use flow-equivalence (via Proposition 3.10) to transform a to some P 6 M i,2-
from Theorem 7.4, Py Pi € Mi,2, and Pi has the least topological entropy of all
braid types in M i,2- Reversing the flow-equivalence transformation, we obtain a braid
type a' € M pg, such that a y a'. Further, there does not exist 7 € M pg such that
a'y 7 and a' / 7, for then Pi would dominate the flow-equivalence transformation
of 7, and the latter being pseudo-Anosov would give a contradiction of Theorem 7.4.
Since pp, = 7(1/2), then pa' = Ujp/q), and we are reduced to showing that P+ are the
only braid types in M pg whose rotation sets are exactly I(p/q), and which transform
to Pi under flow-equivalence. We conjecture that this is true.

What exactly do we mean by pa being ‘small enough’? Let A € 57(2,2) as in

Proposition 3.10. Then = A2 A7N7an™ ™ maps | (p/q) to 7(1/2) bijectively.
Flow-equivalence fails (by Theorem 3.3) if there exists m/n € pa such that

for some k € Z

126



Figure 7.19: The partial ordering in AfP,. Nodes correspond to elements of A4R,
arrows denote domination

If

this occurs if —d/c € pa- Pa is a closed interval (by Theorem 3.8), so if —d/c £ pai we
may utilize the argument of the previous paragraph. Let

Afp,, = {p :p € M pgand - d/c$ pp}.

If g £ Ap.,, flow-equivalence fails, but we would expect a to dominate some element
£ of A4P,, since intuitively, we consider the size of the rotation set to be a measure
of dynamical complexity. If i € AMJ,., then we would pursue the flow-equivalence
argument of the previous paragraph. If a dominates no element of Aip,g, we are lead to
the conclusion that there are two essentially separate strands of the partial ordering in
A4Ri,, consisting of those elements which dominate an element of Ap,?, and those which
don’t (see figure 7.19). We conjecture that this is not the case, and that every element
of Afp,, dominates one of A/j,,,.

7.5 Global shadowing in BT3

Following on from Theorem 7.4, we may ask if a similar Theorem holds in BTs i.e.
does there exist some pseudo-Anosov braid type f3ns BTs such that a > /3m for all
pseudo-Anosov braid types a € BTsl There exists an obvious candidate for Om, viz.
p(l) =< aitrj: >, for this induces a 3-cyde on £3, and equation 3.2 gives

as the corresponding matrix. Since the trace of any matrix representing a pseudo-
Anosov braid type in Os is greater than 2 (from Section 3.5), then A\ has the least
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Figure 7.20: <r(2j' + 1) y <r(l)

possible trace for any such matrix, so p(l) is the braid type with the least topological
entropy of braid types in D3. We shall now prove that our choice of /3nis the correct
one.

Suppose /3 G BT3 is a pseudo-Anosov braid type, which without loss of generality
we shall assume is represented by an element of B3 written in the normal form of
Theorem 7.1. The strategy is this: firstly, we show that (3 m7 € JJj.i. Theorem 7.4
implies that either 7 > fio or 7 > fix, and we complete the proof by showing that
f3 > Pm and (3\ >/3m, where f3m is represented by the geometric braid <r(l).

So suppose /? is represented by a geometric braid a(J) € B3 for J GZ™\ {0} and
m GN. There are three possible cases.

1mj =U),j€n.
2- 3= 0\0),j 6 N.
3. J=(j,J"),wherej € Nand J'/ 0.

We discuss the cases in turn.

1. By considering the induced permutation, j = 2j' + 1 for some j' G Z+. FYom
figure 7.20,
0(J) = +14i'1 > o\a*x = <r(l).

2. J =(j,0) GZ™\ {0}, where j GN. By considering the induced permutations, it
follows that both m and j are odd. From figure 7.21,

0(J) = > = ().
3. There are two subcases to consider.

(a) j is even. Then irs(<r(j)) = (23) so ir3(tr(J')) = (12) or (13) according as
ir3(ff(J)) = (132) or (123). From figure 7.22,

cr(j) = eriffjl >aiffj' = <r(l),

so tr(J) >o(l,J"), where

M<T(Ly) =
(13) or (23)
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according as je3(&(./")) = (12) or (13). Thus <r(l, J") represents a braid type
P'€ £21, so either P' > /D or P' y Pi by Theorem 7.4.

(b) j is odd. Then X3(ff(j)) = (123) so t3(«(./")) = Id or (123) according as
J8«(J)) = (123) or (132). From figure 7.23,

a(j) =trithi1> 1= <r(0).
So <r(J) y <r(0,J"), where
ir3(<r(0, J"))

¥3(<7(0)).73(<7(.1,))
(23) or (13)

according as i3(<r(J")) = Id or (123).Thus <r(0, J') represents a braid type
P' e 02,i, so either P1y Po or /3 > Pi by Theorem 7.4.

129



Figure 7.24: <r(2) > <r(l)

Figure 7.25: o(4) > <r(l)

So it just remains to show that 0Oay Om and O\ y Om, where Om is represented by
the geometric braid <r(l). This follows from figure 7.24, where <x(2) > <(1), and from
figure 7.25, where o(4) > <r(I). Hence we have proved the following Theorem.

Theorem 7.15 There exists a pseudo-Anosov braid type Om € BT3 such that 0 > Pm
for any pseudo-Anosov braid type 0 € BT3. /3n is represented by the geometric braid
o(l). O

We conjecture that a Theorem analogous to Theorem 7.15 holds in BTn, with er(l)
replaced by the braids .. An_2<9”* or ho*_I = oioj .. .tr,,_j<T™ j ie.
any pseudo-Anosov braid type in BT,, dominates (at least) one of these two in the
partial order.
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