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Abstract

Using Leray—Schauder degree theory we obtain various existence and multiplicity results for nonlinear
boundary value problems

(b)) = ftuu),  1w,u)=0

where [(u,u’) = 0 denotes the Dirichlet, periodic or Neumann boundary conditions on [0, T],
¢:]—a,al — R is an increasing homeomorphism, ¢(0) = 0. The Dirichlet problem is always solvable.
For Neumann or periodic boundary conditions, we obtain in particular existence conditions for nonlineari-
ties which satisfy some sign conditions, upper and lower solutions theorems, Ambrosetti—Prodi type results.
We prove Lazer—Solimini type results for singular nonlinearities and periodic boundary conditions.
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1. Introduction

The purpose of this article is to obtain some existence and multiplicity result for nonlinear
problems
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(p@)) = ft,u,uy,  Iu,u’)=0 (1)

where [(u, u’) = 0 denotes the periodic, Neumann or Dirichlet boundary conditions on [0, 7],
¢:1—a,a[ — R is an increasing homeomorphism such that ¢(0) = 0 (we call it singular),
and f:[0,7T] x R> - R is continuous. For the Neumann problems, this type of equations
has been introduced in [2]. Of course, a solution of (1) is a function u € C 1[0, T7) such that
max(o. 7] |u'| <a and ¢ ou’ € C'([0, T]).

The various boundary value problems are reduced to the search of fixed point for some oper-
ators defined on the whole space X of function u € C'([0, T']) such that [(x,u’) = 0. Those
operators are completely continuous, and a novel feature linked to the nature of the func-
tion ¢ lies in the fact that those operators map X into the cylinder of functions v € X such
that maxjo, 7] [v'| < a. This property greatly simplifies the search of the a priori bounds for
possible fixed points required by a Leray—Schauder approach, and allows existence results un-
der milder conditions than in the corresponding problems with classical ¢ : R — R or bounded
¢:R — ]—a, a[ considered in earlier papers.

In Section 2, we study the ¢-Laplacian operator with a time-dependent forcing term and the
three boundary conditions, and we recall how to reduce, following [9], the nonlinear boundary
value problems to some fixed points problems in X. Those results (and their proofs) are entirely
analogous to the known ones for the case of a classical ¢.

A first consequence of this reduction, considered in Section 3, is the somewhat surprising
result that the Dirichlet problem

(") = ft,u,u’),  u(©)=0=u(T)

is solvable for any right-hand member f (Theorem 1).

This is not the case for the other boundary conditions, for which we prove, in Section 4,
existence results when the right-hand member f only satisfies some sign conditions (Theorem 2).
The result is similar to the one proved in [3] when ¢ :R — ]—a, a[, except that it requires no
one-sided boundedness or growth condition on f. Those sign conditions are specialized into
Landesman—Lazer conditions for bounded or unbounded nonlinearities.

We extend in Section 5 the classical method of upper and lower solutions to this type of
problems for periodic and Neumann conditions (Theorem 3). The methodology of the proof
follows the one introduced in [12], together with an idea inspired by Mawhin’s continuation
theorem (see [11]). It extends to singular ¢ the results of [14] for the p-Laplacian situation.
Notice that, in contrast to this case, no Nagumo-like growth condition for the dependence of
f(t,u,v) with respect to v is required. We also adapt the Amann, Ambrosetti and Mancini
approach [1] to give an existence result when the lower and upper solutions are not ordered
(Theorem 4).

Combining the method of upper and lower solutions and Leray—Schauder degree, we prove
in Section 6 an Ambrosetti—Prodi type multiplicity result (Theorems 5 and 6). For the proof, we
adapt the ideas of [6] to the present situation. A corresponding Ambrosetti—Prodi type result for
nonlinear perturbations of the p-Laplacian can be found in [14].

In the last section, we study positive solutions of periodic problems for nonlinearities singular
at 0, and prove Lazer—Solimini type results [8] (Theorems 7 and 8), following the methodology
of [13], which has been applied to the p-Laplacian case in [7]. The case of ¢ : R — R has been
recently considered by Rachunkova and Tvrdy [17].
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2. Notations and equivalent fixed point problems

We denote the usual norm in L'(0, T) by | - ||. Let C denote the Banach space of continuous
functions on [0, 7] endowed with the uniform norm |- |ls, C' denote the Banach space of
continuously differentiable functions on [0, T'], equipped with the norm |lu| = ||#]lco + ||l co-
We consider its closed subspaces

Cyi={ueC u0)=0=u()},
Cl={ueC:u0)=0=u'(T)},
Cp = {ueCl u0)=u(T), u'(0)=u'(T)},

and denote corresponding open balls of center O and radius r by B,. We denote by P, Q:C — C
the continuous projectors defined by

T

P,Q:C—C,  Pu(t)=u(0), Qu(t):%/u(s)ds (t€[0,T),

0

and define the continuous linear operator H : C — C! by

t

Hu(t):/u(s)ds (te[O, T]).

0
If u € C, we write

u+=max{u,0}, u~ =max{—u, 0}, up =minu, Uy = maxu.
[0.T] [0,7]

The following assumption upon ¢ is made throughout the paper:
(Hy) ¢:1—a,al — Ris an increasing homeomorphism such that ¢ (0) =
A technical result is needed for the construction of the equivalent fixed point problems.

Lemma 1. For each h € C, there exists a unique o := Q4 (h) € Range h such that

T
/(b Y(h(t) — o) dt =0.
0

Moreover, the function Qg : C — R is continuous.

Proof. Let h € C. We first prove uniqueness. Let ¢; € R be such that foT Y h(t) —a;)dt =0
(i = 1,2). It follows that there exists #o € [0, T'] such that ¢~ (h(ty) — a1) = ¢~ (h(ty) — a2),
and using the injectivity of ¢! we deduce that &y = ay. For existence, the function
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T

y:ilhe, hyl— R, sv—>/¢_1(h(t)—s)dt
0
is well defined and continuous. On the other hand, because qb_l is strictly monotone and
¢>’1(0) =0, we see that y(hr)y(hy) < 0, and the existence of « € [hr, hy] such that
y(a) = 0 follows. Finally, we show that Qg is continuous on C. Let (h,), C C such that

h, — ho in C. Without loss of generality, passing if necessary to a subsequence, we may
assume that Qg(h,) — ap. Using the dominated convergence theorem we deduce that

fOT q’)_l (ho(t) — ap)dt =0, so we have that g = Qg (ho). O
Remark 1. Lemma 1 shows that the function Qg verifies the identity
Qog¢p oI —Qp)ou=0 forallueC. ()
Furthermore, from the homeomorphic character of ¢ and ¢ (0) = 0, we have
04(0)=0. 3)
To construct the associated fixed point operators, following the approach in [9], we first recall
some easily proved criteria for the solvability, under various boundary conditions, of the forced
equation
(¢@h) = f@® )
with f € C.

Proposition 1. For each f € C, problem (4) has a unique solution verifying the boundary con-
ditions

u(0) = 0= u(T), (5)

given by

1
u(t)=/¢_1 o(I — Qp)Hf(s)ds (t€[0,T]).
0

Problem (4) has a solution satisfying the conditions
wW'(0)=0=u'(T)
if and only if
0f=0 (6)

in which case the solutions are given by the family
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t
u(t) =u(0) + / ¢~ (Hf(9))ds.
0

Problem (4) has a solution satisfying the conditions
u(0) —u(T)=0=u'(0) —u'(T)

if and only if condition (6) holds, in which case the solutions are given by the family

t

u(t) = u(0) + /[¢>—1(1 — Q) Hf(s)]ds (t€[0,T]).

0

Remark 2. The results above still hold for f € L1(0, T) if a solution of (¢(u')) = f(¢) is
defined as a function u € C! such that maxio, 7] 4’| < a and ¢ (') is absolutely continuous.

We now define fixed point operators which are similar to the ones introduced in [9] and [3] for
¢:R— R and ¢:R — ]—a, al, respectively. The proofs of equivalence of the boundary value
and the fixed point problems are identical and are not repeated here. Assume that
(Hf) F: C! = C is continuous and takes bounded sets into bounded sets.

Proposition 2. u is a solution of the abstract Dirichlet problem
(¢Gh) =F@w,  u©=0=u(T) )
ifand only if u € C(l) is a fixed point of the operator My defined on C(% by
Mo(u):=Ho¢™" o (I — Qy) o [HFI(w). ®)
u is a solution of the abstract Neumann problem
(pwH) =Fw), ' ©)=0=u/(T)
if and only if u € C% is a fixed point of the operator M defined on C% by
M;(u):=Pu+ QF )+ Ho¢ ' o[H(U — Q)F]| ).
u is a solution of the abstract periodic problem
(p@h) =F@),  w©) —u(T)=0=u'(0) —u'(T)

if and only if u € C; is a fixed point of the operator My defined on C; by

Myu)=Pu+ QFw)+Ho¢ ' o(I - Qy)o[H(I — Q)F|(u).
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Furthermore, ||(M;W)) |looc < a for all u € le- and M is completely continuous on C}
(J=0,1,#.

3. The case of Dirichlet boundary conditions

A somewhat surprising consequence of the above results is a ‘universal’ solvability result for
the nonlinear Dirichlet problem (7).

Theorem 1. For each continuous F : Cé — C taking bounded sets into bounded sets, the abstract
nonlinear Dirichlet problem (7) has at least one solution.

Proof. It suffices to prove that the operator My defined in (8) has a fixed point. We use Leray—
Schauder degree [5] and consider the homotopy

((])(u/))/:AF(u), u(0)=0=u(T) (rel0,1]),
which is equivalent to the family of fixed point problems in Cé
u=Hop ' o(I—Qy) o[AHFIw):=M0O,u) (rel0,1]). ©)
Notice that
MO, u)=Ho¢ ' o(I —04)(0)=0 (10)
because of (3) and ¢~ (0) = 0. If u is a possible solution of (9), then
lu'lloo=[|¢™" o (I — Qp) o RHFIw)|| , < a.

and, using the boundary condition at 0, we have, for all ¢ € [0, T,

t

/u/(s) ds

0

(| =

<aT,

which implies that ||u|| < a(T + 1). Hence, the homotopy invariance of Leray—Schauder degree
[5] and (10) give
dis[I — M(1, ), Bar+1), 0] =dis[I — M(0, ), Bar+1), 0]
=dis[I, Bar+1),0] = 1.

The existence of a fixed point of M(1,-) = My follows from the existence property of Leray—
Schauder degree [5]. O

Remark 3. As ¢ is not homogeneous, it is not clear how to develop a spectral theory for ¢ with
its various boundary conditions. But Theorem 1 seems to indicate that, for Dirichlet conditions,
such a spectrum should be empty.
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To each continuous function f:[0,T] x R*> — R, we associate its Nemytskii operator
Ny:C! — C defined by

Ny@u)(0) = f(t,u(r),u'(1)).

It is easy to show that Ny is continuous and takes bounded sets into bounded sets. Hence an
immediate consequence of Theorem 1 is the following

Corollary 1. For each continuous f :[0, T1 x R?> — R, the Dirichlet problem
(p@)) = ft.uu), u(0) =0=u(T) (11
has at least one solution.

Remark 4. When ¢ is an increasing diffeomorphism, u' = ¢~ o ¢ (u’), each solution is of class
C? and problem (11) can be written in the classical way

u' = [¢’(u’)]_1f(t,u,u’), u(0) =0=u(T). (12)
For example, for ¢ (s) =s/+/1 — 52, one gets
W=(1=u? e un), w0 =0=u(T), (13)

which shows that the right-hand member, defined for |u’| < 1, tends to zero when u’ — +1. So
(13) “looks like’ the restriction to |u’| < 1 of a problem of the type

W' =g(t,u,u’),  u(0)=0=u(T)
with g(¢, u, v) = 0 for |v| > 1, which sheds some light on the ‘universal’ character of the exis-

tence theorem.
Our approach covers nondifferentiable homeomorphisms like ¢ defined on ]—1, 1[, by

s forse[O,%[,
d(s) =1 ns — Z;]lkk? forse[”n;l,n”?[,nzll...,
—p(—s) for s € ]—1, 0]

Even in the differentiable case, the treatment using the fixed point reduction of (11) given here
seems much more transparent than a classical fixed point reduction of problem (12).

4. Periodic or Neumann problems with nonlinearities satisfying a sign condition

The counterexamples

(pH) =1, W(©)=0=u'(T) or u(0)—u(T)=0=u'(0)—u'(T),
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which have no solution, show that no result corresponding to Theorem 1 exists for the Neumann
or periodic problems. We show that some rather general sign condition upon f suffices to get
existence.

Consider the periodic boundary value problems

(6@h) = ftu ), u© —u(T)=0=u'(0) —u'(T). (14)

In order to apply Leray—Schauder degree to the equivalent fixed point operator, we introduce, for
A € [0, 1], the family of abstract periodic boundary value problems

(¢@)) =ANf) + 1 =NON@w),  u©) —u(T)=0=u'(0) —u'(T). ~ (15)
Notice that (15) coincide with (14) for A = 1. For each X € [0, 1], the nonlinear operator My
on C# associated to (15) by Proposition 2 is the operator M (2, -), where M is defined on
[0, 1] x C} by
MO, u)=Pu+ QONsu)+Ho¢p ' o(I—Qg)o[AHUI — Q)N]w). (16)
Using Lemma 1 and Arzeld-Ascoli’s theorem it is not difficult to see that M : [0, 1] x C} — C}
is completely continuous.

The first lemma gives a priori bounds for the possible fixed points.

Lemma 2. Assume that there exist R > 0 and € € {—1, 1} such that

e[| ftou@),u'®))dt>0 ifu; >R, u'loo < a,

e | ftou@),u'(®))dt <0 ifuy <—R, 4 |l < a. (17)

St— . O—

If (L, u) €[0,1] x Cﬁle is such that u = M(\, u), then |lull < R +a(T + 1).
Proof. Let (A, u) € [0, 1] x Ci; be such that u = M(A, u). Then, taking r = 0 we get
ONyf(u)=0 (18)
and from
W= (M) =¢" oI —Qp)o[AH(UI — Q)Ns](w),
we obtain
4 lloo < a. (19)

If upr < —R (respectively uy > R) then, from (19) and (17), it follows that
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T T
€ / F(r,u@),u'(0))dt <0 (respectively € f ftu@),u' @) dt > 0).
0 0

Using (18) we deduce that

uy >—R and wurp <R. (20)
From
T
uMSML+/|u’(t)|dt
0

and relations (19) and (20), we obtain
—(R+aT)<up <upy <R+aT. 20
Using (19) and (21) it follows that |ju|| < R +a(T +1). O
The following result shows that a solution exists and Leray—Schauder degree is not zero.

Lemma 3. If f satisfies condition (17) of Lemma 2, then dis[1 — M(1, ), B,,0] = —¢, and
problem (14) has at least one solution.

Proof. Let M be the operator given by (16) and let p > R 4+ a(T + 1). Lemma 2 and the
homotopy invariance of the Leray—Schauder degree imply that

dLS[I—/\/l(O, ~),Bp,0]=dLS[I—M(l,-),Bp,O]. (22)
On the other hand, we have that
dis[T — M(0,-), B,,0] = dus[I — (P + QNy), B,,0]. (23)

But the range of P + QN is contained in the subspace of constant functions, isomorphic to R,
s0, using a reduction property of Leray—Schauder degree [11]

ds[1 — (P4 QNy), B,,0]=dp[I — (P + ONy)|r.1—p. pl. 0]
= dB[_QNf7 ]_107 10[7 O]

_sign(= QN (p)) — sign(—QN;(=p) _
- . —

where dp denotes the Brouwer degree. But, using (17) and the fact that p > R, we see that
ONy(Ep) = %fOT f(t,£p,0)dt have opposite signs, which implies, using (22) and (23) that
drslI — M(1, ), B,, 0] = —e. Then, from the existence property of the Leray—Schauder degree,
there exists u € B, such that u = M(1, u), which is a solution for (14). O
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A limiting argument allows to weaken the sign condition, but this generalization can also be
proved directly using another approach, used in Section 5, and based upon the following lemma.
Let us decompose any u € C; in the form

u=iu+i (a=u0), i0)=0),
and let
5#1& ={ue Ci: u(0) =0}.

Lemma 4. The set S of the solutions (i1, ) € R x 5; of problem

T
(qb(ﬁ’))/:f(t,ﬁ—i—ﬁ,ﬁ’)—%/f(s,ﬁ—i—ﬁ(s),ﬁ’(s))ds,
0

u(0) —u(T)=0=u'(0) — u'(T) 24)

contains a continuum C whose projection on R is R and projection on 5; is contained in the
ball Ba(T+l)o

Proof. Using an argument similar to the one introduced in Section 2, it is easy to see that, for
each fixed & € R, problem (24) is equivalent to the fixed point problem in C #

i=Hop oI —Qp)o[HU — Q)Nys(a+i)]:=Ma@,u.
Again, M is completely continuous on R x 5#, and, for each (iz, 1) € R x 5#, we have
| MG, i) =M.+ | (M@ D), <alT+1). (25)
It follows from (25) that, for each u € R, any possible fixed point & of M (i, -) is such that
lall < a(T +1). (26)
Furthermore, for each X € [0, 1], each possible fixed point & of
M@3,0,):=Hop " o(I — Q) o [MH(I — Q)N /()]

satisfies, for the same reasons, inequality (26), which implies that

dps[1 — M0, ), Bar+1). 0]
=dps[I1 — M(1,0,-), Bar41), 0]
=dys[1 — M(0,0,), Bur+1). 0] = dis[I. Bacr+1). 0] = 1. 27)

Conditions (26), (27) and Theorem 1.2 in [10] or Lemma 2.3 in [15] then imply the existence
of C. O
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Theorem 2. Assume that there exist R > 0 and € € {—1, 1} such that

e | flt,u@m), ' @®)dt >0 ifur >R, |l <a,

e | ftou@),u'())dt <0 ifuy <—R, 14 lloo < a. (28)

Ct— N TT—

Then (14) has at least one solution.

Proof. Consider the continuum C given by Lemma 4. If (R + aT,u) € C, then, for each
tel0,T],

R+aT +u(t)>R

and hence, using (28)

T
€ / f(t,R+aT + (), (1))dr >0.
0

Similarly, if (—R — aT, i) € C, then

T
€ / f(t, =R —aT + i), d (1)) dt <0.
0

The existence of (i, ) € C such that

T
€ / fle,a+a@),a' t))dr =0,
0
and hence such that u = u + i is a solution of (14) follows from the intermediate value theorem
for a continuous function on a connected set. [

Corollary 2. Let h: [0, T] x R?2 - R and g:10,T] x R — R be continuous, with h is bounded
on [0, T] x R x |—a, a[ and g satisfies condition

lim g(¢, u) = +o0, lim g(t,u)=—00
U——00 u—~+00
(respectively lim g(t,u) = —o0, lim g(t,u)= +oo)
U——00 u——+00

uniformly in t € [0, T]. Then the problem
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(¢(1/))/ +g(t,u)=h(t,u,u'), u(0) —u(T)=0=u'(0) —u'(T)
has at least one solution.

Corollary 3. Let the continuous function h:[0, T] x R2 — R be bounded on [0,T] x R x
1—a, al. Then, for each i # 0, the problem

(p)) + pu = h(t,u,u), u(0) —u(T)=0=u'(0) —u'(T)
has at least one solution, with associated Leray—Schauder degree equal to sign L.

Example 1.Ifec C,c € R\ 0,d € R, g > 0 and p > 1, the problem

(\/%) +du'1? + clulPu =),
u(0) —u(T)=0=u"(0) —u'(T),
has at least one solution.
Another easy consequence is a Landesman—Lazer type existence condition.
Corollary 4. Let g : R — R be continuous. Then problem
(p@)) +g@y =e(),  u©) —u(T)=0=u'(0) —u'(T)
has at least one solution for each e € C such that

T
1
limsupg(u) < — / e(s)ds < liminf g(u)
T u—+00

U—>—00
0

or

T

1
limsupg(u) < — / e(s)ds < liminf g(u).
T U——00

u——+00
0

Remark 5. Using the family of equations
(6@)) =ANs@) + (1 = MONp@).  w'(©0)=0=u'(T)
which gives the completely continuous homotopy M :[0, 1] x C % —-C % defined by

MG, u)=Pu+QONsu)+Ho¢ ' o[AH(I — Q)Ns]w),

and similar a priori estimates as in the periodic case, it is not difficult to see that the above
theorems hold also for Neumann boundary conditions.
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Remark 6. Any possible reasonable concept of spectrum for ¢ with Neumann or periodic bound-
ary conditions should reduce to {0}.

5. Upper and lower solutions

In this section, we extend the method of upper and lower solutions (see e.g. [4]) to the periodic
boundary value problem

(6@h) = ftu ),  u(© —u(T)=0=u'(0) —u'(T). (29)

Definition 1. A lower solution o (respectively upper solution B) of (29) is a function « € C !'such
that [|o|lec < a, ¢p(a’) € C1, a(0) = a(T), &’(0) > o' (T) (respectively B € C, |8 oo < a,
¢(B)eC, B(0)=B(T), B'(0) < B'(T)) and

(#(/ (1)) = f(t,a@), /(1)) (respectively (¢(8'(1))) < f(t, B(1), B/ (1))  (30)

for all € [0, T']. Such a lower or upper solution is called strict if the inequality (30) is strict for
allt [0, T].

Theorem 3. If (29) has a lower solution o and an upper solution B such that a(t) < B(t)
forall t € [0, T], then problem (29) has a solution u such that a(t) < u(t) < B(t) forall t €
[0, T]. Moreover, if « and B are strict, then a(t) < u(t) < B(t) forall t € [0, T], and dis[I —
My, 24 5,0] = —1, where

Qup={ueCi al) <ult) <p() forallt €[0,T1, |lu'| <al,
and My is the fixed point operator associated to (29).

Proof. Let y:[0, T] x R — R be the continuous function defined by

B ifu>B@),
y(t,u)= {u ifa() <u<B(),
a(t) ifu<a(t),

and define F : [0, T'] x R2 >R by F(t,u,v) = f(t, y(t,u), v). We consider the modified prob-
lem

(p@h) = Ft,u,u’) +u—y(t,u), u(0) —u(T) =0=u'(0) — u'(T) (31)

and first show that if u is a solution of (31) then «(¢) < u(t) < B(¢) forall ¢t € [0, T], so that u is
a solution of (29). Suppose by contradiction that there is some #y € [0, T] such that [« — u]y =
a(ty) — u(ty) > 0. If 1o € 10, T'[ then o’ (t9) = u’(ty) and there are sequences () in [fg — &, fo[
and (1) in ]to, to + €] converging to 7y such that o () — u'(#%x) > 0 and &’ (1) — ' (t;) < 0. As ¢
is an increasing homeomorphism, this implies (¢ (a’(19)))" < (¢ (4’ (1p)))’. Hence, because « is a
lower solution of (29) we obtain
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(¢(O/(to))), < (¢(M’(to))), = f(to. a(t0), &' (10)) + u(to) — e(to)
< f(to. a(t0). &' (1)) < (p(e' (20)))',

a contradiction. If [e — uly = a(0) — u(0) = «(T) — u(T), then o’(0) — u’'(0) < O,
a'(T)—u'(T) > 0. Using that o’ (0) > &'(T'), we deduce that &’ (0) —u’(0) =0 =o' (T) —u/(T).
This implies that ¢ (a’(0)) = ¢ (4’(0)). On the other hand, [ — u]y = a(0) — u(0) implies, rea-
soning in a similar way as for 7 € 10, T[, that

(¢(e'@)) < (' ©@))"

Using the inequality above and &’(0) = u’(0), we can proceed as in the case fy € ]0, T'[ to obtain
again a contradiction. In consequence we have that «(¢) < u(¢) for all ¢ € [0, T]. Analogously,
using the fact that 8 is an upper solution of (29), we can show that u(¢) < g(¢) for all r € [0, T].
We remark that if o, 8 are strict, then «(#) < u(t) < B(¢) forall t € [0, T'].

We now apply Corollary 3 to the modified problem (31) to obtain the existence of a solution,
and the relation

dpslI — M, B,,0] = —1 32)
for the equivalent fixed point operator M and all sufficiently large p > 0.

Moreover, if @ and g are strict, then o (t) < u(t) < B(¢) forall ¢ € [0, T]. If p is large enough,
then, using (32) and the additivity—excision property of the Leray—Schauder degree [5], we have

disll — M, 245,01 =drslI — M, B,,0] = —1.

On the other hand, as the completely continuous operator My associated to (29) is equal to M on

24,8, we deduce that dys[I — My, $24,5,0]=—1. O

Remark 7. In contrast to the classical p-Laplacian case, no Nagumo type condition is required
upon f in Theorem 3.

Remark 8. A careful analysis of the above proof implies that Theorem 3 holds also if f: [0, T'] x
10, +o00o[ x R — R is continuous.

We now show, using an argument of Amann, Ambrosetti and Mancini [1], that the existence
conclusion in Theorem 3 also holds when the lower and upper solutions are not ordered. See [16]

for the case where ¢ : R — R.

Theorem 4. If (29) has a lower solution o and an upper solution B, then problem (29) has at
least one solution.

Proof. Let C be given by Lemma 4. If there is some (u, i) € C such that

T
/f(t, w+i(r),a' (1) dr =0,
0
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then & + u solves (29). If

T
/f(t, a+i),a'(1)de >0
0

for all (u, u) € C, then, using (24), u + u is an upper solution for (29) for each (u, u) € C. Then,
for (apr +aT,u) €C, apy +aT + u(t) > a(t) for all t € [0, T] is an upper solution and the
existence of a solution to (29) follows from Theorem 3. Similarly, if

T
/ fa+a@),a'(t)dr <0
0
for all (u,u) € C, then (B, — aT,u) € C gives the lower solution 8y —aT + u(t) < B(¢) for all
t € [0, T'] and the existence of a solution. O

The choice of constant lower and upper solutions in Theorems 3 and 4 leads to the following
simple existence condition.

Corollary 5. Problem (29) has at least one solution if there exist constants a and b such that

f(t,a,0)- f(¢t,0,0) <0
forallt €[0,T].
Remark 9. All the results of this section hold for Neumann boundary conditions.
6. An Ambrosetti—Prodi type result
In this section, we consider periodic problems of the type
(¢>(u’))/+f(t,u,u/) =5, u(0) —u(T)=0=u'(0) —u'(T) (33)
when s € R and f satisfies the coercivity condition
(Hy) f@t,u,v) > 4+oo if |u| > oo uniformly in [0, T] x ]—a, al. (34)
We are interested in studying the existence and multiplicity of the solutions of (33) in terms of
the value of the parameter s (Ambrosetti—Prodi problem).

We first obtain an a priori bound for the set of possible solutions.

Lemma 5. For each b € R, there exists p = p(b) > 0 such that any possible solution u of (33)
with s < b belongs to the open ball B,.
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Proof. Let s < b and u be a solution of (33). This implies that u satisfies

4l <a (33)
and
ONf(u) =s. (36)
Using (34) we can find R > 0 such that
f@t,u,v)>b if|lul|>=R, (t,v)€[0,T] x ]—a,al. 37

If u; > R, then using (35) and (37), we deduce that QN ¢(u) > b, which, together with (36),
gives s > b, a contradiction. So we have u; < R. Analogously we can show that uy > —R.
Then using the inequality

T
up <ug +/|u/(f)|dt,
0

we obtain ||#|lcc < R+ Ta. Wecantakeany p > R+ (T + 1)a. O

Theorem 5. If f satisfies condition (34), there exists s1 € R such that problem (33) has zero, at
least one or at least two solutions according to s < s1, s = s1 or § > §|.

Proof. Let S; = {s € R: (29) has at least j solutions} (j > 1).
(a) S1 #0.
Take s* > max;c[o,77 f (¢, 0, 0) and use (34) to find R* < 0 such that

. * *
zé?ol,r}]f(t’ R_,O) >S5,
Then o = R* < 0 is a strict lower solution and 8 = 0 is a strict upper solution for (33) with
s = s*. Hence, using Theorem 3, s* € S;.

(b)Ifse€ S| ands > § thens € Sy.

Let & be a solution of (33) with s = §, and let s > 5. Then # is a strict upper solution for
(33). Take now R_ < iy, such that min,¢o, 77 (¢, R—,0) > s: o = R_ is a strict lower solution
for (33). From Theorem 3, s € S;.

(¢) s1 = inf Sy is finite and S1 D 1s1, oo[.

Let s € R and suppose that (33) has a solution «. Then (35) and (36) hold, implying that s > c,
with ¢ = infjo, 7] xRx]—a.q[ f- To obtain the second part of claim (c), we apply (b).

(d) S2 D sy, o0l

Let 53 <51 < 5. For each s € R, let M(s, -) be the fixed point operator in CﬁlE associated to
problem (33). Using Lemma 5 we find p such that each possible zero of I — M(s, -) with s €
[s3, 2] is such that u € B,. Consequently, the Leray—Schauder degree dis[/ — M(s, -), By, 0]
is well defined and does not depend upon s € [s3,s2]. However, using (c), we see that
u— M(sz,u) #0 for all u € C;. This implies that dys[I — M(s3,-), By, 0] = 0, so that
drs[I — M(s2, ), By, 0] =0 and, by excision property of Leray—Schauder degree [5], drs[/ —
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M(s2,-), By,0]=0if p’ > p. Let s € ]s, s2[ and & be a solution of (33) (using (c)). Then i is a
strict upper solution of (33) with s = s2. Let R < &, be such that min[o, 7] f (¢, R, 0) > s2. Then
R is a strict lower solution of (33) with s = s,. Consequently, using Theorem 3, problem (33)
with s = s7 has a solution in £2g ; and drs[I — M(s2, -), 2g 5, 0] = —1. Taking o’ sufficiently
large, we deduce from the additivity property of Leray—Schauder degree [5] that
dLS[I - M(SZ, ')a Bp/ \ §R,ﬂ7 0] = dLS[I - M(S27 ')7 Bp/a 0]
—dLS[I — M(s2,-), 2r 4> 0] = —dLs[I — M(s2,4), 2r.i> O] =1,
and (33) with s = s> has a second solution in B, \ S_ZR’,;.
(e) s; € S1.

Let (tx) be a sequence in ]si, +0o[ converging to si, and let u; be a solution of (33) with
s = 1} given by (c). Using Proposition 2 we deduce that

ug = M(tx, ug). (38)

From Lemma 5, there exists p > 0 such that ||ug|| < p for all kK > 1. The complete continuity of
M implies that, up to a subsequence, the right-hand member of (38) converges in C#, and hence

(ux) converges to some u € C; such that u = M(sy, u), i.e. to a solution of (33) withs =s;. O
A similar proof provides the following dual Ambrosetti—Prodi condition.
Theorem 6. If f satisfies the anticoercivity condition
ft,u,v) > —o0 if|u| = oo uniformly in [0, T] x 1—a, al, 39

there exists s1 € R such that problem (33) has zero, at least one or at least two solutions accord-
ingtos>sy,S=s]0rs <sj.

Corollary 6. Let h:[0,T] x R?2 - R and g:[0,T] x R — R be continuous, such that h is
bounded on [0, T] x R x 1—a, a[ and g satisfies the condition

g(t,u) > 400 (respectively —o0) if |u| — oo uniformly int € [0, T].
Then, there exists 51 € R such that the problem
(6@h) + gty =s+ht.uu),  u©—uT)=0=u'(0)—u'(T)

has no solution if s < s1 (respectively s > s1), at least one solution if s = s1 and at least two
solutions if s > s1 (respectively s < s1).

Example 2. Foreache € C, p >0, ¢ >0, d € R and ¢ > 0 (respectively ¢ < 0), there exists
s1 € R such that the problem

(i)
—— | +d|u| +clul? =5+ (1),
1_u/2>

1(0) —u(T)=0=u'(0) —u/(T)
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has no solution if s < 51 (respectively s > s1), at least one solution if s = s; and at least two
solutions if s > s1 (respectively s < s1).

Remark 10. It is not difficult to show that the results proved in this section hold also for Neumann
boundary condition, but, from Theorem 1, it is clear that Ambrosetti—Prodi type results do not
hold for Dirichlet boundary conditions.

7. Singular nonlinearities

In this section we prove the existence of positive solutions for the following periodic problems
with singular attractive restoring force

(@) +gw)=e(), w(0) —u(T) =0=u'(0) —u'(T) (40)
or with singular repulsive restoring force

(@) —gw)=e(), u(0) —u(T)=0=u'(0) —u'(T) (41)
where ¢ € C and g: 10, +-00[ — 10, 4+-00[ is continuous and such that

gw) - +oo asu— 0+, 42)
gu)—0 asu— +oo. 43)

Theorem 7. Suppose that g satisfies conditions (42) and (43). Then (40) has at least one solution
if and only if Qe > 0.

Proof. If u is a solution of (40), then Qe = QNg(u) > 0 because g is positive. Conversely,
suppose that Qe > 0. Using (42), there exists € > 0 such that g(e¢) > e(¢) for all r € [0, T].
Hence, o = € is a strict lower solution for (40). On the other hand, using Proposition 1, there
exists w € C; such that (¢ (w’))’ = e(r) — Qe. Using (43), there exists some § > 0 such that
B() =6+ w(t) > a(t) and g(B(¢)) < Qe for all r € [0, T]. Then, B is a strict upper solution
for (40) and Theorem 3 and Remark 8 with f = —g + e imply the result. O

Example 3. If 1 > 0 and e € C, the problem

/ /
1
(u—) + — =), u(0) —u(T) =0=u'(0) — u'(T)
1— M/Z ut
has at least one solution if and only if Qe > 0.

To solve (41) we need the following supplementary condition

1

f g(u)du = +o0. 44)

0



554 C. Bereanu, J. Mawhin / J. Differential Equations 243 (2007) 536-557

Lemma 6. Suppose that g satisfies conditions (42)—(44). There exists € > 0 such that if » € [0, 1]

and u is any positive solution of

(p@") =1 = D[ONg(u) + Qe] + rg(w) + re(r),
u(0) —u(T) =0=u'(0) — u'(T),

then u(t) > € forallt €0, T].
Proof. Let A € [0, 1] and u be a possible positive solution of (45). Then
ON,g(u) + Qe =0

and hence, if A € ]0, 1], (45) is equivalent to

() =2rg(w) + he(®), u(0) —u(T) =0=u'(0) —u'(T).

Using the positivity of g, we deduce that
|g() +e()| < gw) + |e(n)| = g(u) +e(t) +2¢7 (1)
for all (¢, u) € [0, T] x R. From (47), (46) and (48) it follows that

[@@) ] =A[Ne@ +e]l; < 22le™ -

(45)

(46)

(47)

(48)

(49)

Because u € C! is such that u(0) = u(T), there exists n € [0, T] such that () = 0, which

implies ¢ (u’'(n)) = 0 and

¢@h»=[@@h»ﬂn (t e [0, T1).

Using the equality above and (49) we have that
(' )| <2xlle" 1 (r €0, T]).
Using (42), there exists £ > 0 such that

gu)>—Qe forall0<u<§,

and therefore, by (51) and (46), there exists #; € [0, T'] such that u(¢;) > &€. Now, let

x () =¢(u' (1))

which implies

u'(t) =~ (x (1))

(50)

(S

(52)

(53)
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for all ¢ € [0, T']. Introducing (52) in (47) we obtain
(1) — rg(u(t)) = re(t) (54)
for all 7 € [0, T']. Multiplying (53) by x'(¢) and (54) by u'(¢) and subtracting we get
X0 (x (1) — hg(u(®)u' (1) = he(tyu' (1),

i.e.

x(1) /
(/qs‘(s)ds) —rg(u(®))u' (1) = re()u' ()
0

for all ¢ € [0, T']. This implies that

x(1) x(t1) u(t) t

/¢—1(s)ds— / ¢ (s)ds — a / g(s)ds:A/e(s)u’(s)ds
0 0

u(ty) 151
for all ¢ € [0, T']. Using the fact that fov ¢~ 1(s)ds > 0 for all v € R, we deduce that

u(ty) x(t1) t
A / g(s)ds < / ¢_l(s)ds+X/e(s)u’(s)ds (55)

u(t) 0 1
for all ¢ € [0, T']. Using (50), (52) and (55), we obtain

u(ty) 2xlle I —2xle” Iy

1

/g(s)dsﬁ( / ¢~ (s)ds + / ¢1(s)ds>+a||e||1

u(t) 0 0
< max  2[¢7lleT i +allelli :==c (56)
[=2lle~ lI1,2lle~ |I1]

for all t € [0, T']. Using (44) we can find 0 < € < & such that

&
/g(t)dt > C. (57)

€

Since u(t;) > £ and g is positive, from (56) and (57) one gets u(t) > € for all ¢ € [0, T]. Now,
for A = 0, the solutions of (45) are the constant functions u solutions of

g() + Qe=0

and they satisfy u > &€ >¢. 0O
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Theorem 8. Suppose that e € C and g satisfies conditions (42)—(44). Then (41) has at least one
positive solution if and only if Qe <.

Proof. If u is a solution, then Qe = —Q N, (u) < 0. For sufficiency, we use the homotopy (45)
and the corresponding homotopy for the associated family of fixed point operators M (2, -) de-
fined in (16) with f = g + e. Let A € [0, 1] and u be a possible positive solution of (45). We
already know from Lemma 6 that u(¢) > € for some € > 0 and all 7 € [0, T']. From assump-
tion (43) follows easily the existence of R > 0 such that g(#) < —Qe if u > R. Hence, because
of (46), there exists #; € [0, T'] such that u(#;) < R, which implies u(¢) < R +aT (¢t € [0, T]).
Hence, all the possible positive solutions of problem (45) are contained in the open bounded set

2= {ueC,l: e<u(t)<R+aT 0Lt <T), ||u/||oo<a}.

From the homotopy invariance of Leray—Schauder degree, we obtain

dis[I — M(1,), 22,0] =ds[I — M(0, ), 2,0]
=dglg+ Qh, 2 NR,0]1=dp[g+ Qh,1e, R[,0] =—1,

so that M(1, -) has a fixed point. O

Example 4. If 1 > 1 and e € C, problem

! / 1
<«/%> ——=e), w0 —u(M)=0=u'(0) —u'(T)
—Uu

has at least one positive solution if and only if Qe < 0.
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