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1. Introduction

The use of lower and upper solutions in boundary value problems dates back
to the pioneering papers of Peano [20] in 1885 and Picard [21] in 1893. Later,
Scorza-Dragoni [23] in 1931 and Nagumo [18] in 1937 were those who pro-
vided the main contributions toward a modern theory for scalar second-order
ordinary differential equations with separated boundary conditions. The first
results for the periodic problem were obtained by Knobloch [15] in 1963.
There is nowadays a large literature on this subject, dealing with different
types of boundary conditions for ordinary and partial differential equations
of elliptic or parabolic type (see, e.g., [5,7] and the references therein).
In this paper we consider the periodic problem

z= f(tv 1’),

(P) {(E(O) =x(T), (0)=x(T).
In the scalar case when f : [0, T]xR — R is continuous, the C2-functions «, 3 :
[0,7] — R are said to be lower/upper solutions of problem (P), respectively,
if

a(t) > ft,a(t),  B(t) < f(tB(1)).
for every t € [0,T], and

a(0) =a(T),  B(0) = B(T), &(0)>a(T), B(0)<p(T).
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We say that («, 8) is a well-ordered pair of lower/upper solutions if « < .
It is well known that, when such a pair exists, problem (P) has a solution x
such that o <z < .

When the inequality o« < 3 does not hold, we say that the lower and
upper solutions are non-well-ordered. In this case, with the aim of obtaining
existence results, some further conditions have to be added to avoid resonance
with the positive eigenvalues of the differential operator —# with T-periodic
conditions (recall that 0 is an eigenvalue, and all the other eigenvalues are
positive). Starting with the paper by Amann, Ambrosetti and Mancini [1] in
1978, there have been several improvements in the existence and localization
of the solutions by Omari [19] in 1988, Gossez and Omari [13] in 1994, Habets
and Omari [14] in 1996 and De Coster and Henrard [6] in 1998 (see also [12]
for an abstract setting of the results).

The aim of this paper is to extend those classical existence results for
scalar equations to systems, both in a finite-dimensional and in an infinite-
dimensional setting.

Bebernes and Schmitt [3] generalized the scalar well-ordered case to a
system of type (P), with f : [0,7] x RY — R¥. Their result is reported
in Sect. 2 below, in a slightly more general version. We are not aware of
any results for systems in the non-well-ordered case, not even in the finite-
dimensional case.

In Sect. 3, we provide an existence result for a system in RY when
the components of the lower/upper solutions can be both well-ordered and
non-well-ordered. To avoid resonance with the higher part of the spectrum,
for simplicity we ask the function f to be globally bounded in the non-well-
ordered components, even if such an assumption could certainly be weakened
(see the remarks in Sect. 5).

The case of a system in an infinite-dimensional Banach space E has
been analyzed by Schmitt and Thompson [22] in 1975 for boundary value
problems of Dirichlet type. However, when facing the periodic problem, they
needed to assume E to be finite dimensional, concluding their paper by say-
ing: “Whether the results of this section [...] remain true in case E is infinite
dimensional is not known at this time”. We are not aware of any progress in
this direction till now. In this paper we will try to give a partial answer to
this question.

In Sect. 4, we extend our existing result of Sect. 3 to an infinite-
dimensional separable Hilbert space. The lack of compactness is recovered
by assuming the lower and upper solutions to take their values in a Hilbert
cube. Moreover, we ask the function f to be globally bounded and completely
continuous in the non-well-ordered components. These assumptions are rem-
iniscent of an infinite-dimensional version of the Poincaré—Miranda Theorem
as given in [16].

The study of periodic solutions for infinite-dimensional Hamiltonian
systems has been already faced by several authors, see, e.g., [2,4,8,9,11].
Our approach does not need a Hamiltonian structure and could be applied
also to systems with nonlinearity depending on the derivative of x, provided
some Nagumo-type condition is assumed. Such kind of systems were studied,
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e.g., in [22]. In Sect. 5 we will discuss on these and other extensions and
generalizations of our results, possibly also to partial differential equations of
elliptic or parabolic type.

2. Well-Ordered Lower and Upper Solutions for Systems
In this section and the next one, we consider the problem

(P) {i"fft’x)’ o
2(0) = (T), #(0) = #(T),

where f: [0,7] x RY — R¥ is a continuous function. We are thus in a finite-
dimensional setting. Let us recall a standard procedure to reduce the search
of solutions of (P) to a fixed point problem in Banach space. We define the
set

Ct = {z € C*([0, T, RY) : 2(0) = 2(T), (0) = &(T)},
and the linear operator
L£:C2 —C(0,T],RY), Lx=—-i+uz,

which is invertible and has a bounded inverse. We consider as well the Ne-
mytskii operator

N = C(0, T, RY) = C([0,T],RY),  (Na)(t) = 2(t) = f(t,2(t).
Problem (P) is thus equivalent to the fixed point problem in C([0, T],RY)
r=L""Nz.

Notice that £L7IN : C([0,T],RY) — C([0, T],RY) is completely continuous.
Here, we recall and slightly generalize [3, Theorem 4.1].

Definition 1. Given two C2-functions a, 3 : [0,7] — RY we say that (a, 3)
is a well-ordered pair of lower/upper solutions of problem (P) if, for every
je{l,....,N}and ¢t € [0,T],

(1) < B(1),
aj(0) = a;(T),  ;(0) = 3;(T), ;(0) = éy(T), B;(0) < G;(T),
and, for every z € H,anl[ozm(t)7 B ()],
O[j(t) Z fj(t,xl, e ,il?j,hO[j(t),{Eijl, I ,.’EN),

ﬂj(t) S fj(taxla oo 7xj—1aﬂj(t)a$j+1a v 7xN)-

Theorem 2. (Bebernes—Schmitt) If there exists a well-ordered pair of lower/
upper solutions («, 3), then problem (P) has a solution x(t) such that

a;(t) <z;(t) < Bi(t), foreveryje{l,...,N}and t€[0,T]. (1)
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Proof. Step 1. Define the functions v; : [0,7] x R — R as

a;(t)  ifs < o (t),
v;(t,s) =< s 1faj()§s B;(t),
Bi(t) ifs > p;(t),

and the functions T', f : [0,7] x RN — R as

F(t,x) - (71(t7x1)7 s a’VN(tva))v f_(t,l‘) = f(t,F(t,x)).

Consider the auxiliary problem

/ ;E:f(t,x)—i—x—ﬂt,x),
) {m<o> —o(T), #(0) = #(T),

and the corresponding Nemytskii operator
N:e([o,T],RY) — ¢([0,T],RY),  (Na)(t) = T(t, (1)) — f(t, (t)).

Problem (P’) can then be equivalently written as a fixed point problem in
C([0,T],RY), namely

=L N

By Schauder Theorem, since £~ : C([0,T],RY) — €([0,T],RY) is com-
pletely continuous and has a bounded image, it has a fixed point, so that
(P’) has a solution xz(t).

Step 2. Let us show that (1) holds for every solution of (P’), thus proving
the theorem. By contradiction, assume that there is a j € {1,..., N} and a
t; € [0,T] for which x;(t;) ¢ [a;(¢;), 8;(t;)]. For instance, let =, (¢;) < a;(t;)
(the case x;(t;) > B;(t; ) bemg smnlar) Set v;(t) = a;(t) — z;(t), and let
t; € [0,T] be such that v;(;) = max{v;(t) : t € [0,7]}. We distinguish two
cases.
Case 1t; €]0,T/[. In this case, surely #;(#;) < 0. On the other hand,

>
>
>

b;(ty) = a;(t;) — @;(t5)
= a(ty) = fity, =(Ey)) — ;(E5) + v (Eg, 25(E5))
>dj(£j)_f](t_],')/1(t],-r1( 1)) (t )w-w’YN(t N(fj)))ZO,

leading to a contradiction.

Case 21; =0 or t; = T. Assume for instance that ¢; = 0 (the other situation
being similar). Then,

0> 9;(0) = d;(0) — &;(0) > &;(T) — ;(T) = v;(T),

so that, with v;(T") = v;(0) being the maximum value of v;(t) over [0,T], it
has to be that ©;(T) = 0, and hence also ©,;(0) = 0. Now, since v;(0) > 0,
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there is a small 6 > 0 such that v;(s) > 0, for every s € [0,6]. Then, if
t € [0, 6], we have that x;(s) < a;(s), for every s € [0, t]; hence,

55(t) = 95(0) + / 5(s) ds

— /0 (dj(s) — IJ(S)> ds
= /o (aj(s) — fi(s,2(s)) — x;(s) +*yj(s,scj(s))) ds
> /Ot (@j(s) — fi(s, (s, 21(x)), . (), . ,’YN(s,xN(a:)))> ds >0,

a contradiction, since 0 is a maximum point for v;(¢). The proof is thus
completed. O
We now provide some illustrative examples.
Ezample 3. Let, for every j € {1,..., N},
fi(t,x) = ajxg? + hj(t, x),

for some constants a; > 0, and assume that there is a ¢ > 0 such that

|h(t,z)] < ¢, for every (t,z) € [0,T] x RV, (2)
Then, taking the constant functions a; = —{/c/a;, B; = {/c/a;, we see that
Theorem 2 applies, and hence (P) has a solution.
Ezample 4. Let us consider, for every j € {1,...,N},

filt,z) = x? sinz; + h;(t, z),

and assume that there is a ¢ > 0 such that (2) holds. Then, for every ¢ € Z
with |¢| sufficiently large, taking the constant functions o; = —7/2 + 27,
B; = m/2 + 24, we see that Theorem 2 applies, and we conclude that (P)
admits an infinite number of solutions.

To work with Leray—Schauder degree, we need to introduce the notions
of strict lower/upper solutions.

Definition 5. The well-ordered pair of lower/upper solutions («, 3) of prob-
lem (P) is said to be strict if «;(t) < B;(t) for every j € {1,...,N} and
t € [0,7], and the following property holds: if x(t) is a solution of (P) satis-
fying (1), then

a;(t) < z;(t) < B(t), foreveryje{l,...,N}and te0,T].

When we have a well-ordered pair of strict lower/upper solutions, the
previous theorem provides some additional information.

Theorem 6. If («, §) is a strict well-ordered pair of lower/upper solutions of
problem (P), then

d(I —L7'N,Q) =1,
where
Q:={zec([0,T],RY) : a;(t) <z;(t) < B;(t), for everyj € {1,...,N} and t € [0,T]}.



223 Page 6 of 26 A. Fonda et al. MIOM

Proof. Arguing as in Step 1 of the proof of Theorem 2, we can introduce the
modified problem (P’) and we know, by Schauder Theorem, that

d(I—L7'N,Bg) =1,

where Bpg is an open ball in C([0, 7], RY) centered at the origin with a suf-
ficiently large radius R > 0. In particular, we may assume that 3 C Bp.
By the argument in Step 2 of the same proof and the fact that the pair of
lower /upper solutions is strict, we have that all the solutions of (P’) belong
to Q. In other words, there are no zeroes of I — L7IN in the set Bgr\ Q.
Then, by the excision property of the degree,

d(I—L7N,Q) =1.

Finally, since N and N coincide on the set Q, the conclusion follows. O

3. Non-well-Ordered Lower and Upper Solutions for Systems

In this section, we still consider problem (P) in the finite-dimensional space
RY. We will treat the case in which we can find lower and upper solutions
which are not well-ordered. To this aim, we need to distinguish the compo-
nents which are well-ordered from the others.

We will say that the couple (J,K) is a partition of the set of indices
{1,...,N}ifand only if 7NK = @ and JUK = {1,..., N}. Correspondingly,
we can decompose a vector

T = (1'1» .- ~,$N) = (xn)ne{l,...,N} € RY

as = (vg7,21), where 27 = (zj)jeg7 € R*7 and zx = (zp)rex € R#X.
Here, #J and #K denote, respectively, the cardinality of the sets J and K.

Similarly, every function F : A — RY can be written as F(z) =
(F7(z), Fic(z)), where F7 : A — R#¥T and Fc : A — R#X,

Definition 7. Given two C?-functions a, 3 : [0,7] — RY, we will say that
(ar, B) is a pair of lower/upper solutions of (P) related to the partition (J,K)
of {1,..., N} if the following four conditions hold:

1. for any j € J, o;(t) < B;(t) for every t € [0,T];

2. for any k € K, there exists 19 € [0, 7] such that ay(t)) > B (t2);

3. for any n € {1,..., N} we have
a7)(t) > fn(t7x17 LR .Tn_l,Oln(t), Tn41y--- axN)v (3)
ﬁn(t) S fn(tvxlv e 7‘rn717ﬁn(t)a T+l 7xN)7 (4)

for every (t,z) € &€, where

£:=1{(t2) €[0,T] xRN : 2 = (zg,2c),25 € []lo;(t), 8 (t)]
jeT
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4. forany n € {1,...,N},
o (0) = an(T), Bn(0) = B, (1),
6n(0) 2 6n(T),  Bn(0) < u(T).
Definition 8. The pair («,3) of lower/upper solutions of (P) is said to be
strict with respect to the j-th component, with j € J, if a;(t) < B;(t) for
every t € [0,T1], and for every solution x of (P) we have
(Vt € [0, T, a;(t) < a;(t) < B;(t) = (V¢ € [0,T], a;(t) < 2;(t) < B;(t)) 5
(5)

it is said to be strict with respect to the k-th component, with k € IC, if for
every solution z of (P) we have

(Ve € 0, T], zi(t) > ap(t)) = (Vt € [0,T], z(t) > ai(t)), (6)
(vt € 0,7), w4(t) < Bu(t) = (Vt € 0,7, op(t) < Bu(t).  (7)
The following proposition provides a sufficient condition to guarantee

the strictness property of a pair of lower /upper solutions of (P) with respect
to a certain component.

Proposition 9. Given a pair (o, 3) of lower/upper solutions of (P),
1. if, for anyn € J, both (3) and (4) hold with strict inequalities, then (5)
holds for n = j;
2. if, for any n € K, (3) holds with strict inequality, then (6) holds for

n==k;
3. if, for any n € K, (4) holds with strict inequality, then (7) holds for
n==k.

The proof can be easily adapted from the corresponding scalar result
in [5, Proposition III-1.1] and is omitted.

We are able to prove the existence of a solution of (P) in presence of
a pair of lower/upper solutions (a,3) provided that we ask the strictness
property when the components ayg, 5, are non-well-ordered.

Theorem 10. Let (a, 8) be a pair of lower/upper solutions of (P) related to
the partition (J,K) of {1,..., N}, and assume that it is strict with respect
to the k-th component, for every k € K. Assume moreover the existence of a
constant C' > 0 such that

|fic(t, )| < C,  for every (t,z) € .
Then, (P) has a solution x with the following property: for any (j,k) € T XK,
(W;) aj(t) < zj(t) < Bj(t), for every t € [0,T7];
(NWy,) there exist ty,t3 € [0,T) such that zy(t}) < ag(th) and x,(t3) >
Br(t3)-
In Sect. 3.2 we will provide a generalization of the above result, removing

the strictness assumption on one of the components k € K. Let us now present
two illustrative examples.
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Example 11. Assume J = @ and let, for every k € IC,

ATl
t,r) = —
P62 = =15 T

+ hk(tax)a

for some ay > 0, with
[hilloo == sup {|hx(t, )| : (t,2) € [0,T] x RV} < ay. (8)
Then, taking the constant functions

Hthoo ||hk||oo
ap= 1, = -
ar — ||helloo ar — ||k llso
we see that Theorem 10 applies. The same would be true if J # @, assuming

for j € J, e.g., a situation like in Examples 3 and 4.

)

Ezample 12. Let

fu(t,z) = —ay sinx, + h,(t, ),
with a, > 0 and h,, satisfying (8) with k = n. For every n € {1,..., N} we
have constant lower and upper solutions

ane{g—&—Zmﬂ:meZ}, ﬁne{—g—l—%nw:meZ}.

Then, for each equation we have both well-ordered and non-well-ordered pairs
of lower /upper solutions. Let us fix, e.g.,

g, B = g +our,  with e {—1,1}.

Choosing 7'= (i1, ...,tn) € {—1,1}", and defining (, B) with 3, = 84, by
Theorem 10 we get the existence of at least 2!V solutions x* of problem (P),
whose components are such that

Qypy =

o 3
n=1=Vte[0,T], 2L(t) € [” ”] :

272

b= —1= 3, €[0,T], 2L(,) € [—% g] .
We notice that, even if the function h(t,z1,...,x,) is 27-periodic in each

variable x,,, the solutions we find are indeed geometrically distinct. We thus
get a generalization of a result obtained for the scalar equation in [17].

3.1. Proof of Theorem 10

Notice that the case K = & reduces to Theorem 2. We thus assume I # &
and, without loss of generality, we take either 7 = &, or J = {1,..., M}
and K = {M +1,...,N} for a certain M € {1,..., N}. Indeed, mixing the
coordinates of x = (z1,...,2y), we can always reduce to such a situation.
We continue the proof in the case J # &. (The case J = & can be treated
essentially in the same way.)

We need to suitably modify problem (P). For every r > 0, we consider
the problem
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where g, : [0,T] x RY — R¥ with

gr(ta .’,E) = (gr,l(t7 l’), s 7gT‘,M(t; ‘T)7gT,M+1(t; I)7 ... 7gT',N(t7 l’)),
is defined as follows. -
We first introduce the functions f : [0,7] x RN — RY and T : [0,7] x
RY — RY as
f(t,z) = f(t.T(t @),
F(t,I) = (’Yl(t,Il), s 7”)/M(t,931\/[),IM+1, cee 71:1\/)7
where, for j € J,
a;(t), if s < aj(t),
v;(t,8) =< s, if a;(t) <s<B(t),
6j(t)a if s> ﬁj(t)
Now we define, for every index j € 7,
gT‘J(tv T) = fj(tv T) + Ty — ’Vj(t’ xj)v
and for every index k € IC,

fu(t,2) if |xg] <,
T z .
grilt,z) = (|leg] —7) C—‘%ICI + (L +7—|zg|) fr(t, x) if r <l <r+1,
T

— if |zg|>7r+1.
||

Notice that, for the indices 7 € J, the value r > 0 does not affect the
definition of the components g, ;.

Proposition 13. If x is a solution of (P.), then a;(t) < x;(t) < B;(t) for
every j € J and t € [0, 7).

The proof follows from a classical reasoning and can be easily adapted
from Step 2 of the proof of Theorem 2.

Proposition 14. There is a constant K > 0 such that, if x is a solution of
(P.), for any r > 0, which satisfies (NW}) for a certain index k € IC, then
[zkllez < K.
Proof. Notice that

gr1(t,x)| < C,  for every (t,z) € [0,T] x RN ke Kand 7 >0.  (9)

Fix any k € K. If 2(t) is a solution of (P,), multiplying the k-th equation by
I, and integrating, we have that

- T\?* T\? i
342 < (%) il < (%) VT

So, by a classical reasoning, there is a constant C; > 0 such that ||Z||z: <
(4, and there is a constant Cy > 0 such that ||Zx|ec < Co, for every solution
x of (P,). Define

ug(t) = min{ag (1), Bk (1)},  Ur(t) = max{ax(t), Br(t)}. (10)
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Since (NW}) holds, there is a 79 € [0, 7] such that

ug(10) < 2k (10) < Un(T0). (11)
Then, if x is a solution of (P,),
t
ou(8)] = fou(r) + [ n(s)ds| < fou(m)
To

T
+ [ u(o)]ds < fon(m)| + VTl
0

< max{|[alloo; [|Blloc} + VTC1 =: Ko,
hence ||z||s < Ko. Moreover, by periodicity, there is a 7 € [0, 7] such that
&k (1) = 0, hence by (9)

)+ [ u(s) ds

T1

k(1)) =

=| [ gestorztopas

T1

T
< [ loatsa)lds <,
0
so that ||Zg]|eo < CT. Then,
[zkllcz = llzklloo + l1Zklloo + 1Zklloc < Ko+ CT +C =: K,
thus proving the proposition. O

From now on, we fix » > max{K, ||a|lco, ||8]lcc}, Where K is given by
Lemma 14. Problem (P,) is equivalent to the fixed point problem

r= LNz, z € C([0,T],RY),
where we have introduced the Nemytskii operator
N1 C(0, T, RY) = ([0, 7], RY),  (Nya)(t) = 2(t) — g,(t, 2(1))-
Since we are looking for zeros of
Tox = (I — LN (),

we compute the Leray—Schauder degree on a family of open sets. Let us define
the constant functions

a=-r—1, B=r+1,
as well as the functions
a;(t) =a;(t) =1, and G;(t) = B;(t) + 1,

for every j € J.

We define, for every multi-index pn = (pari1, ..., pun) € {1,2,3,4}N "M,
the open set
Q== {z €C((0,T],R") : (0Y) and (O}*) hold for every j € J andk € K},

(12)

where the conditions (O9) and (O}*) read as
(09) ay(t) < x;(t) < B;(t), for every t € [0,T7,
(OL) & < a(t) < B, for every t € [0,T],
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(0%) & < xi(t) < Br(t), for every t € (0,77,

(OF) ax(t) < xx(t) < B, for every t € 0,7,

(O}) & < mk(t) < B, for every t € [0,T], and there are ti,t; € [0,7] such
that z(t}.) < ax(tr) and z(t2) > Be(t2).

Proposition 15. The Leray-Schauder degree d(7,,%,,) is well defined for ev-
ery u € {1,2,3,4}N-M,

Proof. Assume by contradiction that there is x € 0§, such that 7,z = 0,
i.e., x is a solution of (P,). All the several different situations which may arise
lead back to the following four cases.

Case A For some index j € J, a;(t) < x;(t) < B;(t), for every t € [0,T],
and &;(7) = x;(7) for a certain 7 € [0,7] (the case when x,(7) = 3;(7) is
similar). We can prove that

&j(t) > gr’j(t,lj(t), . ,:Bj_l(t),dj(t),l‘j+1(t), ...,xzn(t), foreveryte [O,T},

so that arguing as in Step 2 of the proof of Theorem 2 we obtain a contra-
diction.

Case B For some index k € K, & < x(t) < f3, for every t € [0,T], and

& = xp(7) for a certain 7 € [0,7] (the case when x(7) = [ is similar). Since

Grk(tz1(t), .. xp—1(t), &, xp1(t),...,zn(t)) = —C <0, forevery ¢ € [0,T],

we easily get a contradiction as before.

Case C For some index k € K, & < xx(t) < Oi(t), for every t € [0,T], and
2 (1) = Bi(7) for a certain 7 € [0, T]. Such a situation cannot arise since (7)
holds by assumption.

Case D For some index k € K, ay(t) < a4 (t) < 3, for every t € [0,T], and
2 (T) = ag(7) for a certain 7 € [0, T]. Such a situation cannot arise since (6)
holds by assumption. O

Proposition 16. For every multi-index p € {1,2,3}N=M we have d(7,,,)
=1.

Proof. In this case, it can be verified by the arguments of the previous proof
that the definition of the set ), provides us a well-ordered pair of strict
lower /upper solutions of problem (P,). The conclusion is then an immediate
consequence of Theorem 6. 0

For any multi-index g € {1,2,3}N~~1 we can consider, for every
¢ € {1,2,3,4}, the multi-index
(gvll) = (Z7 HM+25 - - - 7/1/N) € {1a 27374}N_M'

We can verify that Qs 4), (3,4, Q4,5) are pairwise disjoint and all contained
in Q( ;) so that

Q) = Q) \ Q,p UG5 (13)
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Proposition 17. For every multi-index i € {1,2,3}Y"M=1 " we have
d(7,,Qup) = 1.
Proof. By Proposition 16 and (13),
1=d(T,,Qa.p)
= d(T:, Q2 ) + d(Tr, Dz, ) + AT, Qa )
= 24 d(T,, Q)
and the conclusion follows. O
Arguing similarly, we can prove by induction the following result.
Proposition 18. For every K € {1,...,N — M} and every multi-indez 1 €
{4} x {1,2,3}N M=K e have
d(T;,9,) = (~1)F.
Proof. We proceed by induction. The validity of the statement for K = 1
follows by Proposition 17. So, we fix K > 2 and assume that
d(T,,Q,) = (—1)571 for every p € {4}571 x {1,2,3} N M-K+L
Consider the multi-index j1 = (4, ..., 4, fiar o5 B+ K415 - - 5 fin) € {4} 1x

{1,2,3}N-M=E+1 and define for every ¢ € {1,2,3,4}, the multi-index

ﬂf = (4,...,476,/1,1\/[+K+1,...,,UN).

We then see that
(-1 = d(T, Q)
=d(T;, Qz) + d(7,, Qps) + d(7r, Qs )
=2 (=) + d(T,, ),
yielding d(7;,Qzs) = (—1)%. The proof is complete. O

By the previous proposition, we conclude that
AT, Qa,. . a)) = (DN (14)
As a consequence, there is a solution = of problem (P,) in the set
Q4,...,4)- Recalling the a priori bounds in Propositions 13 and 14, we see

that the solution z is indeed a solution of problem (P) and satisfies (W;) and
(NWy), for every j € J and k € K. The proof is thus completed.

3.2. An Extension of Theorem 10

The existence of a solution of (P) can be obtained also removing from the
assumptions of Theorem 10 the strictness assumption on one of the compo-
nents.

Theorem 19. Let (o, 8) be a pair of lower/upper solutions of (P) related to
the partition (J,K) of {1,...,N}. Fiz k € K and assume that (o, 3) is strict
with respect to the k-th component, for every k € K\ {x}. Assume moreover
the existence of a constant C > 0 such that

|fic(t, )| < C,  for every (t,x) € E.
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Then, (P) has a solution x such that (W) and (NW}) hold for every (j,k) €
J x (K \ {k}), and

(NW,.) there exist t1,t2 € [0,T] such that z,.(tL) < o (tL) and z.(t2) >
B (t3)-

Proof. Without loss of generality, we can choose J = {1,..., M}, K ={M+
1,...,N} and k = N. We can follow the proof of Theorem 10 step by step in
the first part, noticing that Proposition 14 holds with the same constant when
we assume (N ). Moreover, since we do not ask the strictness assumption
with respect to the N-th component, when we introduce the sets 2, as in (12),
we can consider only multi-indices with the last component frozen to 1, i.e.,
p= (pars1,-- s pun—1,1) € {1,2,3,4}N=M=1 x {1} Indeed, with this new
choice of the multi-indices we can still guarantee that the Leray—Schauder
degree is well defined.

Then, arguing as in Propositions 16, 17 and 18, we have

e d(7,,9,) =1 for every p € {1,2,3}N-M=1 x {1},

e d(7,,9,) = —1 for every pu € {4} x {1,2,3}N"M=2 x {1},

e for every K € {1,...,N — M — 1}, d(7,,9,) = (—=1)¥ for every multi-
index p € {415 x {1,2,3}N-M-K-1 (1},

However, we cannot conclude the proof saying that the Leray—Schauder de-
gree is different from zero in 4 4) as in (14), since we cannot ensure that
it is well defined in the sets Q4. 4,0 with £ =2,3,4.

Anyhow, at this step of the proof, we can follow the classical reason-
ing adopted in the scalar case in presence of non-well-ordered lower/upper
solutions, cf. [5, Theorem III-3.1]. If there exists 2 € 0€4,.. 4,2) such that
7.x = 0, then we can easily see that z must be a solution of (P,.) such
that zx(t) < OBn(t) for every ¢t € [0,T] and zn(7) = OBy (7) for a cer-
tain 7 € [0, T]. Since the components ay, Oy are non-well-ordered, we have
an(t%) > B (%) > zn (%) for some t) € [0,T]. So (NW ) holds, thus
giving us that x is a solution of (P,) satisfying all the required assumptions.

We can argue similarly if there exists z € 084, . 4.3y such that 7,2 = 0.

If the previous situations do not occur, we can compute the degree both
in Q.. 492 and Q. 43). As in (13), we have

Qa0 = Qa1 \ Qa,.a,2) U Qua,ag3), (15)

so that the degree is well defined also for Q4 . 44). Performing the same
computation adopted in Propositions 17 and 18, we can conclude that d(7,,
Qa,..a) = (—=1)N=M thus finding also in this case a solution = with the
desired properties. The proof is thus completed. O
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4. Lower and Upper Solutions for Infinite-Dimensional
Systems

We now focus our attention on a system defined in a separable Hilbert space
H with scalar product (-,-) and corresponding norm |- |. We study the prob-

lem
= f(t,.%‘),
) {x<o> —a(T), #(0) = #(T),

where f : [0,T]x H — H is a continuous function. In what follows, we extend
the results of Sect. 3 to an infinite-dimensional setting, trying to maintain
similar notations.

Let Ny = {1,2,3,... }. Choosing a Hilbert basis (e,)nen, , every vector
x € H can be written as x = Zn€N+ Tpen, O T = (Tp)pen, = (T1,%2,...).
Similarly, for the function f, we will write

f(tam) = (fl(ta$)7f2<t7x)7 ce )
We will sometimes identify H with ¢2.

As in the finite-dimensional case, we will say that the couple (J,K) is a
partition of N if and only if 7N = @ and JUK = N_.. Correspondingly, we
can decompose the Hilbert space as H = H 7 x Hy, where every x € H can be
written as ¢ = (z7,zx) with 7 = (z;);eqs € Hy and zx = (2;)rex € Hi.

Similarly, every function F : A — H can be written as F(z) = (F7(z),
]:;c(x)), where 7 : A — H7 and Fic : A — Hy.

We rewrite Definition 7 in this context.

Definition 20. Given two C?-functions «, 3 : [0,T] — H, we say that («, 3) is
a pair of lower/upper solutions of (P) related to the partition (J,K) of Ny if
the four conditions of Definition 7 hold replacing {1,..., N} by N, and the
inequalities (3), (4) by

an(t) Z fn(t7$17 e ,l’n,l?an(t), T+l )7 (16)
Moreover, it is said to be strict with respect to the n-th component, with
n € Ny, if the conditions of Definition 8 hold.

We recall the definition of the set

E:={(t,x) € [0,T| xRN : z = (z7,2x), 25 € H[aj(t),ﬁj(t)]
JjeT
Here is our result in this infinite-dimensional setting.

Theorem 21. Let (o, 3) be a pair of lower/upper solutions of (P) related to
the partition (J,K) of N4, and assume the following conditions:

o there exists a sequence (dp)nen, € 02 such that
—dn < an(t) <dn and —dp <Bn(t) <dn, foreveryn e Niandte|0,T];

o (a, 3) is strict with respect to the k-th component, for every k € K;
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e there exists a constant C > 0 such that
|fc(t,x)| < C,  for every (t,z) € &;
e for every bounded set B C £, the set fic(B) is precompact.
Then, (P) has a solution x with the following property: for any (j,k) € T XK,
(W5) a;(t) < ;(t) < B5(t), for every t € (0,77 ;
(NW) therg)em’st th,t3 € [0,T] such that xp(ty) < ag(th) and zp(t3) >
ﬁk(tk .

The proof of the theorem is carried out in Sect. 4.2.

Remark 22. As in Theorem 19, we can drop the strictness assumption for a
certain index k € K.

As an immediate consequence of Theorem 21, taking o and 3 constant
functions, we have the following.

Corollary 23. Let there exist two sequences (pn)nen, ond (Gn)nen, in 2,
with p, < g, for everyn € No, and a partition (J,K) of Ny, such that, for

every (t,z) € [0,T] x [[;c 7[pj, q5] x Hi,

jeJdJ = fj(t,xl,...,xj_l,pj,xj+1,...) <0< fj(t,lj,...,:Ej_l,qj,xj+1,...);
(18)

ke k= fk(t,xl, ey X1, Pk Tht1, .- ) >0 > fk(t,l'l,. ey Th—1,Qk, Thal,-- )
(19)

Furthermore, let there exist a sequence (Cy)rex € £* such that, for every
kekK,

|fu(t,x)] < Ck,  for every (t,z) € [0,T] x H[pj,qj] x Hi. (20)
JjET
Then, (P) has a solution x(t) such that, for every j € J, k € K,
{z;(t) : € [0, T]} C [pj, q51;5 (21)
{oi(t) : £ € [0,T1} N [Pk, k] # 2. (22)

We now give some examples of applications, with H = (2, where we
implicitly assume all functions to be continuous.

Ezxample 24. Let, for every j € Ny,
filt,z) = JC? + h;(t, z),
and assume that there is a ¢ > 0 such that
|hj(t,2)] < ~,  for every (t,z) € [0,T] x €%, (23)
J
Then, f:[0,7] x £ — £2 is well defined and taking ¢; = —p; = ¥/c/j, we see
(pj);

that both (p;);, (¢;); belong to £2, and (18) is satisfied, so that Corollary 23
applies with = @.
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Example 25. Let us consider, for every j € Ny,
filt,z) = x? sinz; + h;(t, z),

and assume that there is a ¢ > 0 such that (23) holds. Then, f : [0, T]x¢? — ¢>
is well defined. Since 22 sinz > 22 in the interval [0, 7/2], taking ¢; = —p; =
V/2¢/j, we see that both (p;);, (g;); belong to £2, and (18) is satisfied, so that
Corollary 23 applies with K = @.

Furthermore, for every ¢ € Z with || sufficiently large, we can see that
the constants p’ = —7w/2+4 20, ¢° = m/2+20x satisfy (18), for every j € N,
Thus, we can replace a finite number of couples (p;,q;) with some couples
(p*, ¢"). Such a replacement must be performed only for a finite number of
indices j € Ny, since we need to guarantee that the new sequences (p;);
and (g;); remain in ¢2. Recalling that the so found solution of problem (P)
must satisfy (22), then we conclude that (P) admits an infinite number of
solutions.

Example 26. Let, for every k € N,
fk(tv 1’) =

Lk

TR bt ),
T Hfrg] )

and assume that there is a ¢ €]0, 1[ such that

|y (t,x)| < for every (t,z) € [0,T] x £2.

<
k ?
Then, f : [0, T]x ¢? — ¢? is well defined and taking g, = —pj, = ﬁ, we see
that both (px)k, (qx)x belong to £2, and (19) is verified, so that Corollary 23
applies with J = &.

Ezample 27. Let (a,), and (0,), be sequences of positive numbers in ¢? and
let, for every n € N,

On

fa(t,x) = —ay, sin (27”3”) + hy(t, x).
If h,, satisfies
sup{|hn(t,x)| :(t,x) €10, T] x 52} < ap, (24)

we see that, for every n € {1,..., N}, it is possible to find pairs of constant
lower and upper solutions

ane{%—l—man:meZ}, ﬁne{—%—l—man:meZ}.

Then, for each equation, we have both well-ordered and non-well-ordered
pairs of lower/upper solutions. Applying Corollary 23 we thus get the exis-
tence of infinitely many solutions of problem (P). By the same argument in
Example 12, we notice that, even if the function h(¢, x1, xo, .. .) is o, -periodic
in each variable x,,, the solutions we find are indeed geometrically distinct.
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Remark 28. This result should be compared with the ones in [4,11], where
one or two geometrically distinct solutions were found assuming a Hamilton-
ian structure of the problem, i.e.,

oV
oz,

for some function V(t,x1,x2,...) which is o,-periodic in each variable x,.
It was said in the final section of [11] that it remained an open problem to
know if the existence of more than two T-periodic solutions could be proved,
and in [4] that “it would be natural to conjecture the existence of infinitely
many T-periodic solutions”. Tt is interesting to notice that even in [4,11], to
recover some compactness, it was assumed that the sequence of the periods
(o) belongs to 2.

hn(t,x) =

(t,2),

Remark 29. For any choice of a partition (J,K) of Ny, we can consider
functions f satisfying the requirements of Examples 24, 25 or 27 for every
j € J and of Examples 26 or 27 for every k € K. Corollary 23 applies also in
this case.

In the next section, we provide some preliminary lemmas, which will be
used in order to prove Theorem 21.
4.1. Some Compactness Lemmas

For every sequence 7 = (7, )nen, contained in [0,7] and every function u €
C([0,T), H), define the function P u:[0,7] — H as
¢

(Pru),(t) = / un(s)ds, mneN;.

n

We will need the following extension of [11, Lemma 3.2].

Lemma 30. Let E C C([0,T], H) be such that the set
A={u(t):ue E, te[0,T]}
is precompact in H. Then the set
S={Pu:7e0,T]",ueE}
is precompact in C([0,T), H). As a consequence, the set
E={Pu(t): 70,7, ue E, t€0,T]}

is precompact in H.

Proof. Fix ¢ > 0. Since A is precompact, there exist v1,...,v,, in H such
that
m
AC | JB(u,9). (25)
=1

Let V = Span(vy,...,v,), and denote by @ : H — V the corresponding
orthogonal projection. We first prove that the set

R={P.(Qu):ueE, €0,T]"}
is precompact in C([0,T], V).
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The set Q(A) is precompact in V' and hence bounded; there exists a real
constant D such that

|Qu(t)| < D, forallue E andte[0,T]. (26)

Moreover, for every u € E, 7 € [0, T]"+ and ¢ € [0, 77,

/ [(Qu),(s)|ds]|,

|[(Pr(Qu))n ()] = ( s)ds ne Ny

and consequently

| 2

(/ >|ds>2;

by the Holder Inequality and the use of the Monotone Convergence Theorem,
recalling (26),

Z(/ |ds> <TZ/ (Qu)n(s)* ds
:T/O Z|Qu (s)|*ds

- T/ Qu(s)>ds < T2D?,
0

| Py s)|ds

i

and then
P, (Qu)(t)] < TD.

Since V' is finite dimensional, the set S = {w(t) : w € R} C V is precompact.
On the other hand, for every u € E, 7 € [0,T|"+ and every t;,t, € [0,7]
with t; < to, we have

ta

(Qu)(s) ds| < / " 1(Qu)(s)|ds < D(ts — ta),

t1

|[Pr(Qu)(tr) — Pr(Qu)(t2)| =

so that R is equi-uniformly continuous as a subset of C([0,7],V). By the
Ascoli-Arzelad Theorem, the set R is precompact in C([0,77, V).

Consequently, there exist f1,..., f¢ in C([0,7T],V) such that

R C

C\

B(f.,¢). (27)

,
Il
-
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Now, for every u € E, 7 € [0, T)"+ and t € [0,T], by (25),

|Pru(t) — Z| Pru)y, Pr(Qu))n(t)?
< Z

< ZT/ i (5) — (Qu)n (s)[? ds

=7 [ 3 o) - @) as

n=1

2

|un — (Qu)n(s)|ds

_ T/OT lu(s) — (Qu)(s)|2ds < T2,
and so
|Pru(t) — P-(Qu)(t)| < Te.
On the other hand, since P, (Qu) € R, by (27) there exists ¢ such that
1P (Qu) = filloo <&
hence

[Pru(t) — fe(t)] < |Pru(t) — Pr(Qu)(t)] + [P-(Qu)(t) — fi(t)|
<eT+e=¢(T+1).

We have thus shown that, given € > 0, there are f1,..., fo in C([0,T], H)
such that

xc

C&

B(f., (T + 1)),

=1

hence proving that ¥ is precompact.

The fact that = is precompact in H now follows again from the Ascoli—
Arzelad Theorem, recalling that this theorem gives a necessary and sufficient
condition for precompactness. O

Let us denote by Iy : H — H the projection
Iy(z) = (z1,...,25,0,0,...). (28)

Lemma 31. Let A be a compact subset of H. Then, for every e > 0, there is
a M > 1 such that, for every a = (an)nen, in A,

(oo}
Z lan|* < €2
n=M

In particular, imy_,o (IIy — Id)z = 0 uniformly for x € A.
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Proof. By contradiction, let there exist an € > 0 such that, for every M > 1,
there is a™ = (al),en, € A such that 307, [a}|? > 2. By compactness,
the sequence (a™)yren . has a subsequence, for which we keep the same
notation, such that ™ — a*, for some a* € A. Let M, be any positive
integer. Then, taking M > M, sufficiently large,

o 1/2 o 1/2
( 5 am?) > (z w)
n=M, n=M

> (z la?fl2> - (z a a:;|2)
n=M n=M

>e— |laM —a*||p > %

1/2

We thus get a contradiction with the fact that a* € H. O

As an immediate consequence, we find the following compactness prop-
erty.

Lemma 32. Let A be a compact subset of H. Then, the set
AP = ] TiyA
NeNy,
is precompact in H.
Proof. Let us consider a sequence (z,)nen, contained in AP.

If there exists Ny € N and a subsequence (z,, ), such that z,, € Iy, A
for every ¢, then the conclusion is reached since Ily, A is compact.

If the previous situation does not arise, then we can find a diverging
sequence (Ny)p C Ny and a subsequence (x,,)¢ such that x,, € Iy, A for
every {. So, there is a sequence (yn,)¢ C A such that z,,, = Iy, yn,. Since A
is compact, then, up to a subsequence, we have y,, — y € A. Hence,

[Tne = Y1 < @0y = Ynel + [Yn, — 91 < [Ty, — Id)yn, | + Y0, — Y| — 0,
where Lemma 31 has been applied. O
Remark 33. The above statements have been formulated for a Hilbert space
H. We will apply them also treating the previously introduced Hilbert spaces
Hy and Hy.

4.2. Proof of Theorem 21

We consider, for every N € N, the auxiliary system

i1 = filt, o1, 2N, ana(t), ania(t), .. )
.C.E.N :fN(t,Ccl,...,IN,OLN+1(t),OzN+2(t),...)
Iny1 =0

Int2=0
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We recall the projections I, introduced in (28), and define the function
Iy : C([0,T),H) — C([0,T), H) (29)
Oyz(t) = (x1(t), ..., an(t), anp1(t), ansa(t),...). (30)

The auxiliary problem can then be written as

~ ;f:HNf(t,ﬁNx(t))7
(Pn) {x(O) =z(T), (0)=x(T).

Notice that
(t, IyaN (1)) € €, for every N € N4 and t € [0,T. (31)

By Theorem 10, for every N € N, there is a solution xV(t) of (Py) such
that (WW;) and (NW}y) hold for every j € J N[1,N] and k € KN [1, N]. We
impose

N (t) =0, foreveryn> N and t € [0,T]. (32)
Arguing as in the proof of Proposition 14, cf. (10) and (11), we conclude that

N satisfies

{a(t) =t € [0,T]} C [~d;, dj),
{ad ()t € [0, T} N [~dy, di] # 2,
for every k € K and j € J. Concerning the indices j € J, we thus have
zy(t) € Dy = [][~d;. d)), (33)
JjeT
for every N € Ny and t € [0,7T].

Now, we repeat the arguments of Proposition 14 with a slight modifica-
tion. Given the solution v of (Py), we can compute

T\ T\
813 < (57 ) 1R < (57 ) CVTIaRl
so that [|ZX ||z < C1 and |7 || < Cp for some constants Cy and Co.

Recalling the validity of (33), we can find a sequence 7 = (7¥)gex C
[0,T] such that

|z ()] < dg, for every k € K. (34)

Then, we can prove that the sequence (2 )nen . is uniformly bounded. In-
deed,

‘ 2

fo(TkNH/ i (s)ds

ek =D s OF =)

kex kek i
p 2
SZZ |z (7)) + / i (s)ds
kek ™

<2y di + 2T )13 <2 di +2TCF =: ¢,
ke ke
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Then, choosing B = {(t,z) € £ : |rk| < o} and recalling (31) and that fi
is completely continuous in £, we notice that the set A = {fic(t, IIya™ () :
N € N4,t € ]0,T]} C fx(B) is precompact. Then, using Lemma 32, we de-
duce that the set {#% (t) : N € Ny, t € [0,7]} is precompact. By periodicity,
there exists a sequence tf = (t))gex such that & (t) = 0 for every k € K.
Writing

t t

o=@+ [ i @as= [ a(sds= (P )

we deduce from Lemma 30 that the set {iX(t) : N € Ny, t € [0,T]} is
precompact.

Finally, we prove that also the set {zX(t) : N € Ni,t € [0,7]} is
precompact. Recalling the sequence 7 = (7 )kex in (34), we can write
using the notation of Sect. 4.1,

¥ (0) =& + (Ppad )(0),  where & i= (@ (1) ek

By construction £f € Dy := [1.cxc[—dk, di], so that, by Lemma 30, we con-
clude that both the addenda are in a compact set. Hence there is a compact
set Dy such that

o (t) € D,  for every N € N4 and ¢ € [0, 7). (35)

We can now prove similar properties for the components of 2% (t), and their
derivatives, with indices j € J. At this step, the continuity of fs is suf-
ficient. Indeed, from (33) and (35), the compactness of {f7(t,lIxz™(t)) :
N € Ny, t €[0,T]} follows. Then, arguing as above, we can prove that both
{@(t) : N e Np,t € [0,T]} and {i}(t) : N € Np,t € [0,T]} are precom-
pact.

Consider now the sequence (u”)yen, of functions u” : [0,7] — H x H
defined by

u™(t) = (@ (1), &7 (1))

By the above arguments, the sequence (u) yen . takes its values in a compact
set, and it is equi-uniformly continuous. By the Ascoli-Arzela Theorem there
exists a subsequence, for which we keep the same notation, which uniformly
converges to some u* : [0,7] — H x H. Writing u*(t) = (z*(¢), y*(t)), we have
that (%, #") uniformly converges to (z*,%*). In particular x*(0) = x*(T),
y*(0) = y*(T). Rewriting the differential equation in (Py) as a planar system,
we have

~ T = Y,
(@n) {y:HNf(t,ﬁNﬂﬁ(t)),

or equivalently

i = FN(t,u),
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where FN(t,2,y) = (y, Iy f(t,IIy2(t))). The corresponding integral formu-
lation is then

t
u(t) = u(0) +/ FN (s,u(s)) ds. (36)
0
System (Qy) has a solution u”V = (¥, ") such that u™(0) = u™(T) for
every N € N;. We want to show that
FN(t,uN(t)) — F(t,u*(t)), uniformly in ¢ € [0,7], (37)
where F(t,z,y) = (y, f(t,x)). Fix £ > 0; for N sufficiently large, we have
[FN(t,u (1) = Ftu™ ()] < ™ (0) — " (0] + [Ty f (8, TIva™ (1) = £t (1))
e+ [Onft, Tna™ (1) — £t Tna™ ()] + | £t Tva™ (1) — f(t 2" (1)),

Since {ﬁN:cN(t) : N e Ny, t€[0,T]} is precompact, cf. (33) and (35), then
by continuity {f(¢,Iyz™N(¢)) : N € Ny, t € [0,T]} is precompact, too. So,
by Lemma 31, for N sufficiently large,

I f (8, T (8)) = (¢ Ty ()] = |y = 1d) £ (¢, Ty (1)) < e

Moreover,

Ty (t) = Tna™ (6)] = [(0,..., 0, an 1 (B), ana(t), )] (38)
<3 vdZ—0, as N — oo. (39)

Then, applying Lemma 31,
Ty (1) — | < [Tya™ (8) = Tya™ ()] + [Mva™ () — 2 (1)
+HaM(8) — 2 ()] — 0,
as N — oo, so that by continuity, for N large enough,
[t Tva™ (6) = f(t 2" ()] <e.
Summing up, if N is large, then
|[EN(t,uN () — F(t,u*(t))] < 3¢, for every t € [0,7],

thus proving (37). Passing to the limit in (36), we get

u*(t) = u*(0) + /0 F(s,u*(s))ds

and so 2*(t) is a solution of (P). The conditions (W;) and (W/k) are easily
seen to be preserved in the limit process. The proof is thus completed. O

5. Final Remarks

In this final section, we briefly outline some possible extensions of the previous
results.
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1. The boundedness assumption on the function fx (¢, z) could be replaced
by a nonresonance condition with respect to the higher part of the
spectrum of the differential operator —# with T-periodic conditions.
For instance, denoting by Ay the first positive eigenvalue (27/7)?, one
could assume that

_fIC(ta ‘T) = ’Y/C(t’ I)x + T)C(ta 1:)7

where v (t,2) < ¢ < Ay and ri(t,z) is bounded. Or, more generally,
one could assume an asymmetric behaviour of the type

—fic(t, ) = pxc(t, 2)x™ — v (t, 2)x™ + i (t, 2),

where (i (t, x), v (t, z)) lie below the first curve of the Fuéik spectrum
(here, as usual, 2 = max{z,0} and 2= = max{—=z,0}).

2. One could deal with nonlinearities of the type f(t,z, ), depending also
on the derivative of x, assuming some type of Nagumo growth condi-
tion (see [5]). Such a situation has already been studied in the infinite-
dimensional setting, e.g., in [22], in the well-ordered case.

3. In this paper we defined the lower and upper solutions as C?-functions.
However, this regularity could be weakened, and different definitions
could be adopted. We do not enter into the details, for briefness, and
we refer to the book [5] for further possible developments.

4. The results of this paper hold the same for the Neumann problem

{s‘c‘ = f(t,),
#(0) =0 = 2(7T),

with almost identical proofs. Concerning the Dirichlet problem

{l‘ = f(t’x)v
z(0) =0=z(T),

some modifications are needed in the non-well-ordered case. Both prob-
lems have their partial differential equations analogues. We will pro-
vide in [10] an extension of Theorem 10 in a finite-dimensional abstract
setting including the case of elliptic and parabolic type systems with
different types of boundary conditions, thus generalizing the results
in [6,7,12]. However, an infinite-dimensional extension in the PDE case
remains an open problem.
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