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Abstract

We study the periodic and the Neumann boundary value problems asso-
ciated with the second order nonlinear differential equation

u” +cu' + da(t)g(u) =0,

where g: [0, +0o[ — [0, +00[ is a sublinear function at infinity having su-
perlinear growth at zero. We prove the existence of two positive solutions
when fOT a(t)dt < 0 and A > 0 is sufficiently large. Our approach is based
on Mawhin’s coincidence degree theory and index computations.
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1 Introduction

This paper deals with the periodic boundary value problem associated with
the nonlinear second order ordinary differential equation

"+ cu’ + Xa(t)g(u) = 0. (1.1)

Let Rt := [0, +oc[ denote the set of non-negative real numbers. We suppose
that a: R — R is a locally integrable T-periodic function and g: RT — R¥ is
continuous and such that

(9+) g(0) =0, g(s) >0 for s> 0.

The real constant ¢ is arbitrary and results will be given depending on the
parameter A > 0.

We are interested in the search of positive and T-periodic solutions to (1.1),
namely we look for u(t) satisfying (1.1) in the Carathéodory sense (see [17]) and
such that u(t +T) =u(t) > 0 for all t € R.

As main assumptions on the nonlinearity we require that g(s) tends to zero
for s — 07 faster than linearly and it has a sublinear growth at infinity, that is

(40) tim 25 _ g
and

. g

(9o0) SETOO s 0.

Under the above hypotheses, the search of positive solutions of (1.1) satisfy-
ing the two-point boundary condition «(0) = «(7T") = 0 has been widely studied.
Note that in this case its is not restrictive to suppose ¢ = 0, since one can always
reduce the problem to this situation via a standard change of variables. Typ-
ical theorems guarantee the existence of at least two (positive) solutions when
a(t) > 0 for all ¢ and A > 0 is sufficiently large (cf. [11]). These proofs have
been obtained by different techniques, such as the theory of fixed points for pos-
itive operators or critical point theory. Under additional technical assumptions
similar results can be given for the Dirichlet problem

—Au=Xa(z)g(u) inQ
u=0 on 02

as well (see, for instance, [2, 18, 27]). In the recent paper [8] a dynamical system
approach has been proposed in order to obtain pairs of positive solutions, also
when a(t) is allowed to change its sign.

Concerning the periodic boundary value problem, analogous results on pairs
of positive solutions have been provided in [15] for equations of the form

v’ — ku+ Xa(t)g(u) = 0,

with k£ > 0. However, less results seem to be available when k£ = 0. One of
the peculiar aspects of the periodic BVP associated with (1.1) is the fact that
the differential operator has a nontrivial kernel (which is made by the constant



functions). A second feature to take into account concerns the fact that we have
to impose additional conditions on the weight function. Indeed, if u(t) > 0 is a
T-periodic solution of (1.1), then (after integrating the equation on [0,77]) one
has that fOT a(t)g(u(t)) dt = 0, with g(u(t)) > 0 for every ¢. Hence a(t) cannot
be of constant sign. These two facts make it unclear how to apply the methods
based on the theory of positive operators for cones in Banach spaces.

A first contribution in the periodic problem for (1.1) was obtained in [6] in the
case ¢ = 0. More precisely, taking advantage of the variational (Hamiltonian)
structure of the equation

u” + Xa(t)g(u) =0, (1.2)

critical point theory for the action functional

T
I(u) = /0 [1(u')2—)\a(t)G(u) dt

was used to prove the existence of at least two positive T-periodic solutions for
(1.2), with X positive and large, by assuming a* # 0 on some interval and

T
(ax) /O a(t)dt < 0.

Roughly speaking, condition (a.) guarantees both that the functional Jy is
coercive and bounded from below and that the origin is a strict local minimum.
When A > 0 is sufficiently large (so that inf Jy < 0) one gets two nontrivial
critical points: a global minimum and a second one from a mountain pass
geometry. To perform the technical estimates, in [6] some further conditions
on g(s) and G(s) := [ g(&) d¢ (implying (go) and (geo)) were imposed. For
example, the superlinearity assumption at zero is expressed by

(92) lim 98

=/{, >0,
s—0t S

for some o« > 1. Notice that assumptions of this kind have been used also in
previous works dealing with indefinite superlinear problems, like [1, 4].

As observed in [6] (and first also in [3], in the context of the Neumann BVP),
condition (a.) becomes necessary when g(s) is continuously differentiable with
g'(s) > 0 for all s > 0. Repeating the same argument as in [6, Proposition 2.1],
one can check that the same necessary condition is valid for (1.1) with an arbi-
trary c € R.

Unlike the case of the two-point (Dirichlet) boundary value problem, where
it is easy to enter in a variational formulation of Sturm-Liouville type for an
arbitrary ¢ € R, for the periodic problem this is no more guaranteed. Indeed,
for ¢ # 0, we lose the Hamiltonian structure if we pass to the natural equivalent
system in the phase-plane

u =y, Yy =—cy—Aa(t)g(u).

On the other hand, we can consider an equivalent first order system of Hamil-
tonian type, as
u = ey, y = —Xea(t)g(u),



but its T-periodic solutions do not correspond to the T-periodic solutions of
(1.1).

The main contribution of the present paper is to provide an existence re-
sult for pairs of positive T-periodic solutions to equation (1.1) in the possibly
non-variational setting (when ¢ # 0). To this aim, we introduce a topological
approach which may have some independent interest, even for the case ¢ = 0.
Our proof is reminiscent of the classical approach in the case of positive oper-
ators in ordered Banach spaces which consists in proving that the fixed point
index of the associated operator is 1 on small balls B(0,r) as well as on large
balls B(0, R). Moreover, when A > 0 is sufficiently large, one can find an in-
termediate ball B(0, p) (with r < p < R) where the fixed point index is 0. In
this manner, there is a nontrivial (positive) solution in P N (B(0,p) \ B[0,r])
and another one in P N (B(0,R) \ B0, p]), where P is the positive cone. In
our setting we do not have a positive operator, but, using a maximum principle
type argument, we can work directly with the topological degree in the Banach
space of continuous T-periodic functions and then prove that the two nontrivial
solutions that we reach are indeed positive. Actually, the situation is even more
complicated because equation (1.1) is a coincidence equation of the form

Lu = Nyu,

with L a non-invertible differential operator. In this case Mawhin’s coinci-
dence degree theory (see [21]), adapted to the case of locally compact operators
(cf. [26]), is the appropriate tool for our purposes. In the recent paper [12] a
similar approach has been adopted for the study of positive solutions when the
nonlinearity is superlinear both at zero and at infinity. In such a situation the
existence of at least one positive solution is guaranteed.

The advantage of using an approach based on degree theory lies also on the
fact that the existence results are stable with respect to small perturbations
of the differential equation. Hence, we can provide pairs of positive T-periodic
solutions also for equations of the form

u’ + cu' +eu+ Na(t)g(u) =0,

for € small. This gives an interesting result also in the variational case (when
c=0).

The technical assumptions on g(s) that we have to impose at zero (as well
as at infinity) allow to slightly improve (g.), by using a condition of regular

oscillation type. Let Ry := ]0,+oo[ and let h: R — R be a continuous
function. We say that h is reqularly oscillating at zero if
h
lim (ws) =

s—0TF h(S)
w—1
Analogously, we say that h is regularly oscillating at infinity if

h(ws)
s%1+oo h(s)
w—1

The concept of regularly oscillating function (usually referred to the case at
infinity) is related to classical conditions of Karamata type which have been



developed and studied by several authors for their significance in different areas
of real analysis and probability (cf. [5, 28]). For the specific definition considered
in our paper as well as for some historical remarks, see [10] and the references
therein. Observe that any function h(s) such that h(s) ~ KsP, with K,p > 0, is
regularly oscillating both at zero and at infinity. However, the class of regularly
oscillating functions is quite broad. For instance, functions like

o= ool [ 10 )

with b(t) continuous and bounded, are regularly oscillating at infinity.

Now we are in position to state our main result.

Theorem 1.1. Let g: RT — R be a continuous function satisfying (g«). Sup-
pose also that g is reqularly oscillating at zero and at infinity and satisfies (go)
and (goo). Let a: R — R be a locally integrable T-periodic function satisfying
the average condition (a.). Furthermore, suppose that there exists an interval
I C [0,T] such that a(t) > 0 for a.e. t € I and [,a(t)dt > 0. Then there
exists \* > 0 such that for each A > \* equation (1.1) has at least two positive
T-periodic solutions.

As will become clear from the proof, the constant A* can be chosen depending
(besides on ¢ and g(s)) only on the behavior of a(¢) on the interval I. This
remark allows to obtain the following corollary for the related two-parameter
equation

u” +cu + (AaT(t) — pa= (t))g(u) = 0, (1.3)

with A, u > 0, where, as usual, we have set

a(t) + la(t)]

t) + la(®)|
5 :

at(t) = o (t) = =4

2
Equation (1.3), for ¢ = 0, has been considered in [7], with the aim of investigat-
ing multiplicity results and complex dynamics when p > 0 (see also [13] and
the references therein for related results in the superlinear case).

Corollary 1.1. Let g(s) be as above and let a(t) be a T-periodic function with
a®t € LY([0,T)) and a= # 0. Suppose also that there exists an interval I C [0,T)

such that
/a_(t) dt =0< /a+(t) dt.
I I

Then there exists A* > 0 such that for each A > \* and for each

Lat(t)dt

S a=(t) dt

w> A

equation (1.3) has at least two positive T-periodic solutions.

Our results are sharp in the sense that there are examples of functions g(s)
satisfying all the assumptions of Theorem 1.1 or of Corollary 1.1 and such that
there are no positive T-periodic solutions if A > 0 is small or if (a.) is not
satisfied. For this remark see [6, Section 2], where the assertions were proved in



the case ¢ = 0. One can easily check that those results can be extended to the
case of an arbitrary ¢ € R (see also Section 4.4).

Another sharp result can be given when ¢(s) is smooth. Indeed, first of all we
produce a variant of Theorem 1.1 by replacing the hypothesis of regular oscilla-
tion of g at zero or at infinity with the condition of continuous differentiability of
g(s) in a neighborhood of s = 0 or, respectively, near infinity (see Theorem 4.3).
Next, in the smooth case and further assuming that |¢’(s)| is bounded on R,
we can also provide a nonexistence result for A > 0 small (see Theorem 4.4).
As a consequence of these results, the following variant of Theorem 1.1 can be
stated. We denote by ¢'(c0) = lims_, o g'(s).

Theorem 1.2. Let g: RY — RT be a continuously differentiable function sat-
isfying (g«) and such that ¢'(0) = 0 and ¢’(c0) = 0. Let a: R — R be a locally
integrable T-periodic function satisfying the average condition (a.). Further-
more, suppose that there exists an interval I C [0,T] such that a(t) > 0 for
a.e. t € I and fI ) dt > 0. Then there exists A\, > 0 such that for each
0 < X\ < Ax equation (1 1) has no positive T-periodic solution. Moreover, there
exists \* > 0 such that for each A > \* equation (1.1) has at least two positive
T-periodic solutions. Condition (ay) is also necessary if g'(s) > 0 for s > 0.

To show a simple example of applicability of Theorem 1.2, we consider the
T-periodic boundary value problem

{u” + cu + A(sin(t) + k)g(u) =

) ) om0 = (14)

where k£ € R and
g(s) = arctan(s®), with a > 1,

(other examples of functions g(s) can be easily produced). Since ¢'(s) > 0 for all
s > 0, we know that there are positive T-periodic solutions only if —1 < k < 0.
Moreover, for any fixed k& € ]—1,0[ there exist two constants 0 < A, 5 < Ak
such that for 0 < A < A, there are no positive solutions for problem (1.4),
while for A > A** there are at least two positive solutions. Estimates for A,
and A\** can be given for any specific equation.

The plan of the paper is the following. In Section 2 we recall some basic
facts about Mawhin’s coincidence degree and we present two lemmas for the
computation of the degree (see Lemma 2.1 and Lemma 2.2). We end the section
by showing the general scheme we follow in the proof of Theorem 1.1, which is
performed in Section 3. We present in Section 4 some consequences and variants
of the main theorem (including existence of small/large solutions using only
conditions for g(s) near zero/near infinity, respectively). In the same section
we also deal with the smooth case and give a nonexistence result. Section 5
is devoted to a brief description of how all the results can be adapted to the
Neumann problem, including a final application to radially symmetric solutions
on annular domains.



2 The abstract setting

Let X := Cr be the Banach space of continuous and T-periodic functions
u: R = R, endowed with the norm

u = max |u(t)] = max|u(t
lilloo = max u(t)] = max]u(®)],

and let Z := L1 be the Banach space of measurable and T-periodic functions
v: R — R which are integrable on [0, T], endowed with the norm

T
ol i= [ lo(0)] .
0
The linear differential operator
L:uw— —u' —cu

is a (linear) Fredholm map of index zero defined on dom L := Wj%’l C X, with

range
T
ImL:{vEZ:/ v(t)dt:O}.
0

Associated with L we have the projectors
P: X —wkerL &R, Q:Z — coker L =2 Z/Im L = R,

that, in our situation, can be chosen as the average operators

T
Pu=Qu:= %/0 u(t) dt.

Finally, let

Kp:ImL — dom L Nker P
be the right inverse of L, which is the operator that at any function v € Lk
with fOT v(t) dt = 0 associates the unique T-periodic solution u of

T
u' +cu' +o(t) =0, with / u(t)dt = 0.
0

Next, we define the L!-Carathéodory function

—s, if s <0;

It 9) = { Aa(t)g(s), if s> 0;

where a: R — R is a T-periodic and locally integrable function, g: Rt — RT
is a continuous function with g(0) = 0 and A > 0 is a fixed parameter. Let us
denote by Ny : X — Z the Nemytskii operator induced by the function f), that
is

(Naw)(®) i= faltu(®), tER.

By coincidence degree theory we know that the equation

Lu = Nyu, wue€domlL, (2.1)



is equivalent to the fixed point problem
u=®yu:=Pu+QNyu+ Kp(Id— Q)Nyu, u€X.

Technically, the term QN)u in the above formula should be more correctly
written as JQN,u, where J is a linear (orientation-preserving) isomorphism
from coker L to ker L. However, in our situation, we can take as J the identity
on R, having identified coker L, as well as ker L, with R. It is standard to verify
that ®): X — X is a completely continuous operator. In such a situation, we
usually say that Ny is L-completely continuous (see [21], where the treatment
has been given for the most general cases).
If O C X is an open and bounded set such that

Lu # Nyu, Yu€dONdomlL,
the coincidence degree Dy (L — Ny, Q) (of L and Ny in O) is defined as
DL(L - N)\, O) = degLS(Idf (I),\,0,0),

where “deg;g” denotes the Leray-Schauder degree.

In our applications we need to consider a slight extension of coincidence
degree to open (not necessarily bounded) sets. To this purpose, we just follow
the standard approach used to define the Leray-Schauder degree for locally
compact maps defined on open sets, which is classical in the theory of fixed
point index (cf. [16, 23, 25, 26]). More in detail, let @ C X be an open set and
suppose that the solution set

Fix (®,,0) := {u eQ:u= <I>>\u} = {u cQNdomL: Lu = NAu}

is compact. The extension of the Leray-Schauder degree to open (not necessarily
bounded) sets allows to define

deg;g(Id — @5,9Q,0) :=deg;g(Id — D, V,0),
where V is an open and bounded set with
Fix (®,,Q) CVCVCO. (2.2)

One can check that the definition is independent of the choice of V. Accordingly,
we define the coincidence degree Dp,(L — Ny, Q) (of L and Ny in Q) as

DL(L — N)\,Q) = DL(L — N)”V) = degLS(Id - CI))\,V,O),

with 1V as above. In the special case when €2 is an open and bounded set such
that
Lu # Nyu, Yue€od2NndomL, (2.3)

it is easy to verify that the above definition is exactly the usual definition of
coincidence degree, according to Mawhin. Indeed, if (2.3) holds with Q open
and bounded, then, by the excision property of the Leray-Schauder degree, we
have degyg(Id — ®5,V,0) = deg;g(Id — ®5,1,0) for each open and bounded
set V satisfying (2.2). We refer also to [24] for an analogous introduction from
a different point of view.

Combining the properties of coincidence degree from [21, Chapter II] with
the theory of fixed point index for locally compact operators (cf. [25, 26]), it is
possible to derive the following versions of the main properties of the degree.



o Additivity. Let Q1, Q5 be open and disjoint subsets of  such that
Fix (®,,Q) C Q; UQy. Then

Dy(L — Ny, Q) =Dy (L — Ny, Q)+ Dp(L — Ny, Q).

e FExcision. Let Qg be an open subset of  such that Fix (®y,Q) C Q.
Then
Dy (L — Ny,Q) = Dr(L— Ny, Q).

e FExistence theorem. If Dp(L — Ny,Q) # 0, then Fix (@, Q) # 0, hence
there exists u € Q2 Ndom L such that Lu = Nyu.

e Homotopic invariance. Let H: [0,1] x Q@ — X, Hy(u) := H(Y,u), be a
continuous homotopy such that

S = U {u e QNnNdomL: Lu = ng}
9€[0,1]

is a compact set and there exists an open neighborhood W of ¥ such that
W C Qand (Kp(Id — Q)H)|y 1) is a compact map. Then the map
¥+ D (L — Hy, ) is constant on [0, 1].

For more details, proofs and applications, we refer to [14, 21, 22] and the
references therein.

In the sequel we will apply this general setting in the following manner. We
consider a L-completely continuous operator N/ and an open (not necessarily
bounded) set A such that the solution set {u € ANdomL: Lu = Nu} is
compact and disjoint from d.A. Therefore Dy (L — N, A) is well defined. We
will proceed analogously when dealing with homotopies.

2.1 Auxiliary lemmas

Within the framework introduced above, we present now two auxiliary semi-
abstract results which are useful for the computation of the coincidence degree.
In the following, we denote by B(0,d) and by B[0, d] the open and, respectively,
the closed ball of center the origin and radius d > 0 in X. For Lemma 2.1
and Lemma 2.2 we do not require all the assumptions on a(t) and g(s) stated in
Theorem 1.1. In this way we hope that the two results may have an independent
interest beyond that of providing a proof of Theorem 1.1.

Lemma 2.1. Let A > 0. Let g: RT™ — R be a continuous function such
that g(0) = 0. Suppose a € Lk with fOTa(t) dt < 0. Assume that there exists
a constant d > 0 and a compact interval T C [0,T] such that the following
properties hold.

(Agz) If o> 0, then any non-negative T-periodic solution u(t) of
'+ cu' + Xa(t)g(u) + a =0 (2.4)
satisfies maxer u(t) # d.

(Baz) For every 8 > 0 there exists a constant Dg > d such that if a € [0, f]
and u(t) is any non-negative T-periodic solution of equation (2.4) with
maxyez u(t) < d, then max,cpo,ru(t) < Dg.



(Caz) There exists a* > 0 such that equation (2.4), with o = o*, does not possess
any non-negative T-periodic solution u(t) with maxsez u(t) < d.

Then
Dp(L—Ny,Qq471) =0,

where
Qa1 = {u € X: max |u(t)| < d}.
teT

Notice that 24 7 is open but not bounded (unless Z = [0, T]).

Proof. For a fixed constant d > 0 and a compact interval Z C [0,7] as in
the statement, let us consider the open set ;7 defined above. We study the
equation

u’ +eu 4+ fa(t,u) +a =0, (2.5)

for @ > 0, which can be written as a coincidence equation in the space X
Lu=Nyu+al, wué€domlL,

where 1 € X is the constant function 1(¢) = 1.

As a first step, we check that the coincidence degree Dy (L — Ny — a1,84.7)
is well defined for any a > 0. To this aim, suppose that a > 0 is fixed and
consider the set

Ry = {u €cl(Qyz)NdomL: Lu = Nyu+ al}
= {u €cl(Qyz): u=2aru+ al}.

We have that u € R, if and only if u(t) is a T-periodic solution of (2.5) such
that |u(t)] < d for every t € Z. By a standard application of the maximum
principle, we find that u(¢) > 0 for all ¢ € R and, indeed, u(t) solves (2.4), with
maxez u(t) < d. Condition (Bg,z) gives a constant D, such that ||ullcc < Dy
and so R, is bounded. The complete continuity of the operator ®, ensures the
compactness of R,. Moreover, condition (A4 ) guarantees that |u(t)| < d for
all ¢ € 7 and then we conclude that R, C €24 7. In this manner we have proved
that the coincidence degree D (L— Ny —al,8q 1) is well defined for any o > 0.

Now, condition (Cy z), together with the property of existence of solutions
when the degree Dy, is nonzero, implies that there exists a® > 0 such that

DL(L - N,\ - Oz*l,Qd,I) =0.

On the other hand, from condition (Bg,z) applied on the interval [0, 8] := [0, a*],
repeating the same argument as in the first step above, we find that the set

S = U Ra = U {uecl(Qd,z)ﬂdomL:LuzNAu—i—al}

a€cl0,a*] acl0,a*]

= U {uECI(Qd,z):u:ib\qual}

ael0,a*]

is a compact subset of {24 7. Hence, by the homotopic invariance of the coinci-
dence degree, we have that

Dp(L — Nx,Qq7z) = Dr(L — Nx—a*1,Qq7) = 0.

This concludes the proof. O

10



Lemma 2.2. Let A > 0. Let g: R™ — R™ be a continuous function such that
g(0) = 0. Suppose a € Lk with fOT a(t) dt < 0. Assume that there exists a
constant d > 0 such that g(d) > 0 and the following property holds.

(Hq) If ¥ €]0,1] and u(t) is any non-negative T-periodic solution of
u’ + cu’ +9Xa(t)g(u) =0, (2.6)
then max;cpo, ) u(t) # d.

Then
Dr(L — Ny, B(0,d)) = 1.

Proof. First of all, we claim that there are no solutions to the parameterized
coincidence equation

Lu=9YNyu, we€IB(0,d)NndomL, 0<I<1.
Indeed, if any such a solution u exists, it is a T-periodic solution of
u’ 4+ cu +9fx(t,u) =0,

with ||u]|ec = d. By the definition of f)(¢,s) and a standard application of the
maximum principle, we easily get that u(t) > 0 for every ¢ € R. Therefore, u(t)
is a non-negative T-periodic solution of (2.6) with max;cjo7ju(t) = d. This
contradicts property (Hg) and the claim is thus proved.

As a second step, we consider QNyu for u € ker L. Since ker L 2 R, we have

1 /7
QNyu = T/ fat,s)dt, for u = constant = s € R.
0

For notational convenience, we set

-8, if s <0;

# e T
i (s) r=f/0 It 5)dt = A<;/O a(t)dt)g(s), if s > 0.

Note that sff&(s) < 0 for each s # 0. As a consequence, we find that QN u # 0
for each u € 9B(0,d) Nker L.

An important result from Mawhin’s continuation theorem (see [22, Theo-
rem 2.4] and also [19], where the result was previously given in the context of
the periodic problem for ODEs) guarantees that

D(L— Ny, B(0,d)) = dp(—QNalker £, B(0,d) Nker L,0) = dp(—f},]-d, d], 0),

where “dg” denotes the Brouwer degree. This latter degree is clearly equal to
1 as

e =—d<0<a(-1 [ a0a)o =it

This concludes the proof. O

11



2.2 Proof of Theorem 1.1: the general strategy

With the aid of the two lemmas just proved, we can give a proof of Theo-
rem 1.1, as follows.
We fix a constant p > 0 and consider, for Z := I, the open set

Q ::{ X: }
pd 1= U € X maxfu(t)] <p

First of all, we show that condition (A4, ) is satisfied provided that A > 0
is sufficiently large, say A > A" := A7 ;. Such lower bound for A does not
depend on a. Then, we fix an arbitrary A > A* and show that conditions (B, 1)
and (C, ) are satisfied as well. In particular, for § = 0, we find a constant
Dy = Dy(p,I,)\) > p such that any possible solution of

Lu= Nyu, uecl(Q,r)NndomlL,
satisfies
l[ulloe < Do.
In this manner, we have that
B(O,p) ng,] and FiX(‘b)\,QpJ) QB(O,R), VR > Dy.
Moreover,
DL(L — Ny, Qp’[) = DL(L — N, Qp,[ N B(O, R)) =0, VR> Dyg.

As a next step, using (go) and the regular oscillation of ¢(s) at zero, we find
a positive constant ro < p such that for each r € |0, 7] the condition (H,) (of
Lemma 2.2) is satisfied and therefore

DL(L—N)\,B(O,T)):L VO <r<rg.

With a similar argument, using (g ) and the regular oscillation of g(s) at infin-
ity, we find a positive constant Ry > Dy such that for each R > Ry the condition
(Hp) is satisfied too and therefore

Dp(L— Ny,B(0O,R))=1, VR> Ry.
By the additivity property of the coincidence degree we obtain
Dr(L—Ny,Q,;\B[0,r]) =-1, VO<r<r, (2.7)
and
DL(L— Ny, B(0,R)\ (2, NB(0,Ro))) =1, YR> R (2.8)

Thus, in conclusion, we find a first solution w of (2.1) with v € Q,;\ B[O, 7]
(using (2.7) for a fixed r € ]0,70]) and a second solution @ of (2.1) with @ €
B(0,R) \ c1(Q2,,r N B(0, Ry)) (using (2.8) for a fixed R > Ry). Both u(t) and
u(t) are nontrivial T-periodic solutions of

u’ 4+ cu + fa(t,u) =0

and, by the maximum principle, they are actually non-negative solutions of
(1.1). Finally, since by condition (gg) we know that a(t)g(s)/s is L'-bounded
in a right neighborhood of s = 0, it is immediate to prove (by an elementary
form of the strong maximum principle) that such solutions are in fact strictly
positive.
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3 Proof of Theorem 1.1: the technical details

In this section we give a proof of Theorem 1.1 by following the steps described
in Section 2.2. To this aim, it is sufficient to check separately the validity of the
assumptions in Lemma 2.1, for Z := I and d = p > 0 a fixed number, and the
ones in Lemma 2.2, for d = r > 0 small (0 < r < rg) and for d = R > 0 large
(R > Ryp). Notice that ro and Ry are chosen after that p and also A > 0 have
been fixed.

Throughout the section, for the sake of simplicity, we suppose the validity
of all the assumptions in Theorem 1.1. However, from a careful checking of the
proofs below, one can see that, for the verification of each single lemma, not all
of them are needed.

3.1 Checking the assumptions of Lemma 2.1 for ) large

Let p > 0 be fixed. Let I := [0, 7] C [0,T] be such that a(t) > 0 for a.e. t € I
and [ a(t)dt > 0. We fix e > 0 such that for

Op:=0+e<T—€E=ITp

/ a(t)dt > 0,

[¢]

it holds that

Let us consider the non-negative solutions of equation (2.4) for ¢ € I. Such
an equation takes the form

u’ + cu’ + h(t,u) =0, (3.1)
where we have set (for notational convenience)
h(t,s) = hy.o(t,s) := Aa(t)g(s) + o,
where A > 0 and « > 0. Note that h(¢,s) > 0 for all s > 0 and a.e. t € I.
Writing equation (3.1) as
(eCtu’)/ + e“h(t,u) =0,

we find that (e“'u/(t))’ < 0 for almost every t € I, so that the map ¢ — e“'u/(t)
is non-increasing on I.
We split the proof into different steps.

Step 1. A general estimate. For every non-negative solution u(t) of (3.1) the
following estimate holds:

t

! (t)| < u(t) el vt e [og, o). (3.2)

€
To prove this, let us fix ¢ € [0g,79]. The result is trivially true if «/(¢) = 0.
Suppose that «'(t) > 0 and consider the function w(t) on the interval [o,t].
Since ¢ + e/ (€) is non-increasing on [, ], we have

u'(€) >/ (1)t Ve e o]

13



Integrating on [c, t], we obtain
u(t) > u(t) —u(o) > o' ()e Dt — o) >/ (t)e T e

and therefore (3.2) follows. If w/(t) < 0 we obtain the same result, after an
integration on [t,7]. Hence, (3.2) is proved in any case. Observe that only
a condition on the sign of h(t,s) is used and, therefore, the estimate is valid
independently on A > 0 and a > 0.

Step 2. Verification of (A, 1) for A > X*, with \* depending on p and I but not
on a. Suppose that u(t) is a non-negative T-periodic solution of (2.4) with

t) = p.
e =r

Let to € I be such that u(tg) = p and observe that u/(tg) = 0, if o < tg < T,
while u/(tg) <0, if tg = o, and w/(tg) > 0, if to = 7.
First of all, we prove the existence of a constant § € ]0, 1] such that

min u(t) > dp. (3.3)

teloo,70]

This follows from the estimate (3.2). Indeed, if ¢, € [oq, 7o) is such that u(t.) =
mine[y,,r,) U(t), we obtain that

/ U’(t*) c|T
[/ (t)] < = elelT, (3.4)

On the other hand, by the monotonicity of the function ¢ — e“u’(t) in [0, 7],
(€ > (L), VE € [o,t], (35)

and
o/ (€)es < ul(t,)e, VEE [t,,T]. (3.6)

From the properties about u/(t() listed above, we deduce that if ¢y > ¢, then
u'(tp) > 0 and, therefore, we must have u'(t.) > 0. Similarly, if ¢y < t., then
u'(tp) < 0 and, therefore, we must have u/(¢.) < 0. The case in which t. = ¢,
can be handled in a trivial way and we do not consider it. In this manner, we
have that one of the two situations occur: either

o<ty <tls€ [UOaTO]a ’U,(to) =P u/(f) <0, v£ € [t07t*]7 (37)
or
T >ty >t € [00,70], ulto) =p, u(£) >0, VEE [ty to]. (3.8)

Suppose that (3.7) holds. In this situation, from (3.5) we have —u/(§) <
—u(t,)et=8) for all £ € [to,t.] and thus, integrating on [to,t.] and using
(3.4), we obtain

u(ts)
€

p—ults) < Ju'(t.)] e (t — to) < et

This gives (3.3) for
€

0= T

14



We get exactly the same estimate in case of (3.8), by using (3.6) and then
integrating on [t.,¢]. Observe that the constant § € ]0,1[ does not depend on
A and a.

Having found the constant d, we now define

n=n(p) == min{g(s): s € [6p, p] }.

Then, integrating equation (2.4) on [0y, 7] and using (3.2) (for ¢ = oy and
t = 719), we obtain

/\n/ t)dt < )\/ dt
' (00) —u'(m )+C( (00) — u(m0)) — a (10 — 00)
< 2§G‘C|T + 2|c|p.

Now, we define
2p(elc| + ellT)

A= .
en [, al(t) dt

(3.9)
Arguing by contradiction, we immediately conclude that there are no (non-
negative) T-periodic solutions u(t) of (2.4) with max;eru(t) = p if A > A%
Thus condition (A, ) is proved.

Step 3. Verification of (B,,r). Let u(t) be any non-negative T-periodic solution
of (2.4) with maxicru(t) < p. Let us fix an instant ¢ € [og,70]. By (3.2), we
know that

W/ (@) < ZellT.
€

Using the fact that
|h(t,s)| < M(t)|s| + N(¢), forae tel0,T],VseR, Vae]0,0],

with suitable M, N € L} (depending on ), from a standard application of the
(generalized) Gronwall’s inequality (cf. [17]), we find a constant Dg = Dg(p, A)
such that
")) < Dg.
max (|u(®)] + 1/ (8)]) < Ds

So condition (B, r) is verified.

Step 4. Verification of (Cp1). Let u(t) be an arbitrary non-negative T-periodic
solution of (2.4) with max;ecyu(t) < p. Integrating (2.4) on [og, 7] and using
(3.2) (for t = 0g and t = 79), we obtain

70

o (10 — 00) = u'(00) — v/ (0) + c(u(oo) - U(T())) — A(/

<2f eIC\T+2|c|p— K = K(p,e).

a(t)g(u(t))dt)

0

This yields a contradiction if o > 0 is sufficiently large. Hence (C, 1) is verified,
taking o* > K/(19 — 00).

In conclusion, all the assumptions of Lemma 2.1 have been verified for a fixed
p >0 and for A > \*. O
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Remark 3.1. Notice that, among the assumptions of Theorem 1.1, in this part
of the proof we have used only the following ones: g(s) > 0 for all s € ]0, p],
limsup,_, , . |9(s)|/s < +00,a € L}, and a(t) > 0 for a.e. t € I, with [, a(t)dt >
0. <

3.2 Checking the assumptions of Lemma 2.2 for r small

We prove that condition (Hy) of Lemma 2.2 is satisfied for d = r sufficiently
small. Indeed, we claim that there exists ryp > 0 such that there is no non-
negative T-periodic solution w(t) of (2.6) for some ¥ € |0, 1] with ||ul|eo =7 €
10,70]. Arguing by contradiction, we suppose that there exists a sequence of
T-periodic functions u,,(t) with u,(t) > 0 for all t € R and such that

ul (t) + cul, (t) + InAa(t)g(un(t)) = 0, (3.10)

for a.e. t € R with 9,, € ]0,1], and also such that ||up|ec = 7 — 0T. Let
t¥ € 10,7 be such that u, (%) = rp,.
We define 0 (0
Unp Un,
vp(t) = =
' [[unloo Tn

and observe that (3.10) can be equivalently written as
Vi () 4 cvp, (8) + InXa(t)q(un(t))on(t) = 0, (3.11)

where ¢: RT — RT is defined as ¢(s) := g(s)/s for s > 0 and ¢(0) = 0. Notice
that ¢ is continuous on R* (by (go)). Moreover, q(u,(t)) — 0 uniformly in R, as
a consequence of ||ty ||co — 0. Multiplying equation (3.11) by v,, and integrating
on [0,T], we find

T
o172 :/ vp(t)?dt < MallLy sup g(un(t))] =0, as n— oc.
0 te[0,T]

3

As an easy consequence ||v, — 1||oc — 0, as n — oo.
Integrating (3.10) on [0,7] and using the periodic boundary conditions, we
have

T T T
0= [ attatun®)at = [ atttra)di+ [ at)(otrven(®) = str)
and hence, dividing by g(r,) > 0, we obtain

g(rnvn(t)) 1’ _

T
0<—/ a(t)dt < |lal|;z sup
[ aar < o, o

t€[0,T]

Using the fact that g(s) is regularly oscillating at zero and vy, (t) — 1 uniformly
as n — oo, we find that the right-hand side of the above inequality tends to
zero and thus we achieve a contradiction. O

Remark 3.2. Notice that, among the assumptions of Theorem 1.1, in this part
of the proof we have used only the following ones (for verifying (H,)): g(s) > 0
for all s in a right neighborhood of s = 0, g(s) regularly oscillating at zero and

satisfying (go), a € L} with fOT a(t) dt < 0. <
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3.3 Checking the assumptions of Lemma 2.2 for R large

We are going to check that condition (Hg;) of Lemma 2.2 is satisfied for

d = R sufficiently large. In other words, we claim that there exists Ry > 0 such

that there is no non-negative T-periodic solution u(t) of (2.6) for some ¥ € ]0, 1]

with ||ul]lcc = R > Ry. Arguing by contradiction, we suppose that there exists

a sequence of T-periodic functions u, (t) with u,(t) > 0 for all ¢ € R and such
that

ul (t) + cul, (t) + InAa(t)g(un(t)) =0, (3.12)

for a.e. t € R with 9,, € ]0,1], and also such that ||up|ec = Rn, — +00. Let
t¥ € [0,T] be such that u,(t) = Ry.

First of all, we claim that u, (t) — 4o0c uniformly in ¢ (as n — 00). Indeed,
to be more precise, we have that u,(t) > R, /2 for all t. To prove this assertion,
let us suppose, by contradiction, that minu, (t) < R,/2. In this case, we can
take a maximal compact interval [ay,, 8,] containing ¢! and such that u,(t) >
R, /2 for all t € [a,, B,]. By the maximality of the interval, we also have that
Un () = un(Brn) = Rp/2 with ul,(a) > 0> u), (8).

We set R
Wy (t) = un(t) — 7"

and observe that 0 < w,,(t) < R, /2 for all ¢t € [ay, Bn]. Equation (3.12) reads
equivalently as
—wy, () — cw,(t) = InAa(t)g(un(t)).

Multiplying this equation by w,(¢) and integrating on [c,, 8,], we obtain

Bnl 9 R’I’L
[ iR de < lally 5 sw o)l
Qnp

B <s<R,

From condition (g ), for any fixed € > 0 there exists L. > 0 such that |g(s)| <
es, for all s > L.. Thus, for n sufficiently large so that R,, > 2L., we find

Pn 1
| < SR ol

n

By an elementary form of the Poincaré-Sobolev inequality, we conclude that

B max un()? < T/B" Wl (D2 dt < ATRZ ol
> = X n = n =5 n
4 tE[anan] « 2 L%

n

and a contradiction is achieved if we take e sufficiently small.
Consider now the auxiliary function

U (1) U (1)

n(t) = ——— =
= e = Ra

and divide equation (3.12) by R,. In this manner we obtain again (3.11). By
(9o0) and the fact that u,(t) — +o0o uniformly in ¢, we conclude that q(u,(t)) =
g(un(t))/un(t) — 0 uniformly (as n — oc0). Hence, we are exactly in the same
situation as in the case we have already discussed above in Section 3.2 for r
small and we can end the proof in a similar way. More precisely, ||vy, ||z — 0
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as n — oo (this follows by multiplying equation (3.11) by v, (¢) and integrating
on [0,T]) so that ||v, — 1||oc — 0, as n — oo. Then, integrating equation (3.12)
on [0,7] and dividing by g(R,) > 0, we obtain

Q(ann (t))

T
0< —/ a(t)dt < |lal|p: sup

t€[0,T)

=

Using the fact that g(s) is regularly oscillating at infinity and v, (t) — 1 uni-
formly as n — oo, we find that the right-hand side of the above inequality tends
to zero and thus we achieve a contradiction. O

Remark 3.3. Notice that, among the assumptions of Theorem 1.1, in this part
of the proof we have used only the following ones (for verifying (Hg)): g(s) > 0
for all s in a neighborhood of infinity, g(s) regularly oscillating at infinity and

satisfying (goo), @ € LY with fOTa(t) dt < 0. <

4 Related results

In this section we present some consequences and variants obtained from
Theorem 1.1. We also examine the cases of non-existence of solutions when the
parameter X is small.

4.1 Proof of Corollary 1.1

In order to deduce Corollary 1.1 from Theorem 1.1, we stress the fact that
the constant A* > 0 (defined in (3.9)) is produced along the proof of Lemma 2.1
in dependence of an interval I C [0, 7] where a(t) > 0 and [, a(t) dt > 0. For
this step in the proof we do not need any information about the weight function
on [0,T]\ I. As a consequence, when we apply our result to equation (1.3),
we have that A\* can be chosen independently on pu. On the other hand, for
Lemma 2.2 with 7 small as well as with R large, we do not need any special
condition on A (except that A in (3.10) or in (3.12) is fixed) and we use only the
fact that fOTa(t) dt < 0 (without requiring any other information on the sign
of a(t)). Accordingly, once that A > \* is fixed, to obtain a pair of positive T-
periodic solutions we only need to check that the integral of the weight function
on [0, 7] is negative. For equation (1.3) this request is equivalent to

N [ a*(t)dt

Jya=(tydt

>|=

By these remarks, we deduce immediately Corollary 1.1 from Theorem 1.1. [

4.2 Existence of small/large solutions

Theorem 1.1 guarantees the existence of at least two positive T-periodic
solutions of (1.1). More in detail, we have found a first solution in Q, ; \ B[0, r]
and a second one in B(0, R) \ cl(Q, 1N B(0, Ry)), verifying that the coincidence
degree is nonzero in these sets (see (2.7) and (2.8)). The positivity of both
the solutions follows from maximum principle arguments. A careful reading of
the proof (cf. Section 3) shows that weaker conditions on g(s) are sufficient to

18



repeat some of the steps in Section 2.2 in order to prove (2.7) (or (2.8)) and
thus obtain the existence of a small (or large, respectively) positive T-periodic
solution of (1.1).

More precisely, taking into account Remark 3.1 and Remark 3.2 we can state
the following theorem, ensuring the existence of a small positive T-periodic
solution.

Theorem 4.1. Let g: RT™ — R be a continuous function satisfying (g.) and

lim sup 9() < 4o00. (4.1)

s—+oco S

Suppose also that g is reqularly oscillating at zero and satisfies (go). Let a: R —
R be a locally integrable T-periodic function satisfying the average condition (a.).
Furthermore, suppose that there exists an interval I C [0,T)] such that a(t) > 0
for a.e. t € I and [,a(t)dt > 0. Then there exists \* > 0 such that for each
A > A\* equation (1.1) has at least one positive T-periodic solution.

On the other hand, in view of Remark 3.1 and Remark 3.3 we have the
following result giving the existence of a large positive T-periodic solution.

Theorem 4.2. Let g: Rt — R™ be a continuous function satisfying (g.) and

9(s)

limsup —= < +o0. (4.2)

s—0+ S

Suppose also that g is regularly oscillating at infinity and satisfies (goo). Let
a: R — R be a locally integrable T-periodic function satisfying the average con-
dition (ay). Furthermore, suppose that there exists an interval I C [0,T] such
that a(t) > 0 for a.e. t € I and [, a(t)dt > 0. Then there exists \* > 0 such
that for each A > \* equation (1.1) has at least one positive T-periodic solution.

Notice that the possibility of applying a strong maximum principle (in order
to obtain positive solutions) is ensured by (go) in Theorem 4.1, while it follows
by (4.2) in Theorem 4.2. The dual condition (4.1) in Theorem 4.1 is, on the
other hand, needed to apply Gronwall’s inequality (checking the assumptions of
Lemma 2.1).

4.3 Smoothness versus regular oscillation

It can be observed that the assumptions of regular oscillation of g(s) at
zero or, respectively, at infinity can be replaced by suitable smoothness assump-
tions. Indeed, we can provide an alternative manner to check the assumptions
of Lemma 2.2 for r small or R large, by assuming that g(s) is smooth in a
neighborhood of zero or, respectively, in a neighborhood of infinity. For this
purpose, we present some preliminary considerations.

Let u(t) be a positive and T-periodic solution of

v’ + cu’ + va(t)g(u) =0, (4.3)
where v > 0 is a given parameter (in the following, we will take v = A or

v = ¥A). Suppose that the map g(s) is continuously differentiable on an interval
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containing the range of u(t). In such a situation, we can perform the change of
variable

()
z(t) == D9 () (4.4)
and observe that z(t) satisfies
2 ez = —vg'(u(t)2? — a(t). (4.5)

The function z(¢) is absolutely continuous, T-periodic with fOT z(t)dt = 0 and,
moreover, there exists a t* € [0, 7] such that z(¢t*) = 0.

This change of variables (recently considered also in [9]) is used to provide
a nonexistence result as well as a priori bounds for the solutions. We premise
the following result.

Lemma 4.1. Let J C R be an interval. Let g: J — RS’ be a continuously
differentiable function with bounded derivative (on J). Let a € LY. satisfy (a.).
Then there exists w, > 0 such that, if

v suplg/(s)] < w.,
seJ

there are no T-periodic solutions of (4.3) with u(t) € J, for allt € R.

Proof. For notational convenience, let us set

D :=suplg'(s)|.
sedJ

First of all, we fix a positive constants M > e|“’|T||a||L1T and define

M — eldT|ja — (Ta@)dt
Wy 1= min{ ” HLlT fo a( ) .

M?2TeldT 7’ M2T
Note that w, does not depend on v, J and D. We shall prove that if
0<vD < w,

equation (4.3) has no T-periodic solution u(t) with range in J.
By contradiction we suppose that wu(t) is a solution of (4.3) with u(t) € J,
for all t € R. Setting z(¢t) as in (4.4), we claim that

[2]]0 < M. (4.6)

Indeed, if by contradiction we suppose that (4.6) is not true, then using the fact
that z(t) vanishes at some point of [0, 7], we can find a maximal interval Z of
the form [t*, 7] or [, ¢*] such that |2(¢t)] < M for all ¢ € Z and |2(¢t)| > M for
some t ¢ Z. By the maximality of the interval Z, we also know that |z(7)| = M.
Multiplying equation (4.5) by e°®*=7), we achieve

(207 = (—vg/ (u(t)22(1) — a(t))et 7).

Then, integrating on Z and passing to the absolute value, we obtain

M = |2(1)] = |2(7) — 2(t")e 7| < ’/zvg%u(t))z?(t) dt| eI + [laf| 1 elIT

< vDM?*TeleIT + ||a||L1Te|C|T < w M?TeldT 4 ||aHL1Te|C‘T <M,
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a contradiction. In this manner, we have verified that (4.6) is true.
Now, integrating (4.5) on [0, 7] and using (4.6), we reach

- Ta = Tz/’u 22 we M? — Ta
0< /0 () dt /0 g (u(t))22(t) dt < w, M2T < /0 () dt,

a contradiction. This concludes the proof. O

The same change of variable is employed to provide the following variant of
Theorem 1.1.

Theorem 4.3. Let g: R™ — RT be a continuous function satisfying (g«) and
such that g(s) is continuously differentiable on a right neighborhood of s = 0
and on a neighborhood of infinity. Suppose also that (go) and
/! / . : / _

(95) g'(c0):= lim g'(s) =0

hold. Let a: R — R be a locally integrable T-periodic function satisfying the
average condition (a.). Furthermore, suppose that there exists an interval I C
[0,T] such that a(t) > 0 for a.e. t € I and [,a(t)dt > 0. Then there exists

A* > 0 such that for each X > \* equation (1.1) has at least two positive T-
periodic solutions.

Proof. We follow the scheme described in Section 2.2. The verification of the
assumptions of Lemma 2.1 for A large is exactly the same as in Section 3.1.
We just describe the changes with respect to Section 3.2 and Section 3.3. It is
important to emphasize that A > A\* is fixed from now on.

Verification of the assumption of Lemma 2.2 for r small. Let [0,e0[ be a right
neighborhood of 0 where ¢ is continuously differentiable. We claim that there
exists rg € ]0, e[ such that for all 0 < r < r¢ and for all ¥ € |0, 1] there are no
non-negative T-periodic solutions u(t) of (2.6) such that ||u||e = 7.

First of all, we observe that any non-negative T-periodic solutions u(t) of
(2.6), with ||u|lec = 7, is positive. This follows either by the uniqueness of the
trivial solution (due to the smoothness of g(s) in [0,£¢[), or by an elementary
form of the strong maximum principle. Thus we have to prove that there are
no T-periodic solutions wu(t) of (2.6) with range in the interval ]0,7] (for all
0<r<rp).

We apply Lemma 4.1 to the present situation with v = ¥\ and J = ]0,7].
There exists a constant w, > 0 (independent on r) such that there are no T-
periodic solutions with range in ]0, 7] if

!/ / Wi
= < —
e lg'(s)] nax. l9'(s)l < 5

(recall that 0 < 9 < 1). This latter condition is clearly satisfied for every
r €0, 7o), with 79 > 0 suitably chosen using the continuity of ¢'(s) at s = 0.

Verification of the assumption of Lemma 2.2 for R large. Let |N,+oo] be a
neighborhood of infinity where g is continuously differentiable. As in Section 3.3,
we argue by contradiction. Suppose that there exists a sequence of non-negative

T-periodic functions u, (t) satisfying (3.12) and such that ||u,|ec = Ry — +00.
By the same argument as previously developed therein, we find that w,(t) >
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R, /2, for all t € R (for n sufficiently large). Notice that for this part of the
proof we require condition (g ), but we do not need the hypothesis of regular
oscillation at infinity. Clearly, (g0 ) is implied by (g..).

For n sufficiently large (such that R, > 2N), we apply Lemma 4.1 to the
present situation with v = v, := 9, A and J = J,, := [R,,/2, R,,]. There exists a
constant w, > 0 (independent on n) such that there are no T-periodic solutions
with range in J,, if

max |g'(s)] < hadd

Bn <s<R, A
(recall that 0 < ¢,, < 1). This latter condition is clearly satisfied for every n
sufficiently large as a consequence of condition (g, ). The desired contradiction
is thus achieved. O

Remark 4.1. Clearly one can easily produce two further theorems, by combin-
ing the assumptions of regular oscillation at zero (at infinity) with the smooth-
ness condition at infinity (at zero, respectively). <

4.4 Nonexistence results

In the proof of Theorem 4.3 we have applied Lemma 4.1 to intervals of
the form )0, 7] or, respectively, [R,/2, R,] in order to check the assumptions of
Lemma 2.2. Clearly, one could apply such a lemma to the whole interval Rg
of positive real numbers. In this manner, we can easily provide a nonexistence
result of positive T-periodic solutions to (1.1) when g/(s) is bounded in R and
A is small. With this respect, the following result holds.

Theorem 4.4. Let g: RT — RT be a continuously differentiable function sat-
isfying (g«), (go) and (g.,). Let a € LY. satisfy (a.). Then there exists A > 0
such that for each 0 < X < A equation (1.1) has no positive T-periodic solution.

Proof. First of all, we observe that ¢’ is bounded on R{ (since g(s) is con-
tinuously differentiable in Rt with ¢’(0) = ¢/(c0) = 0). Accordingly, let us
set
D := "(s)].
max [g'(s)]
We apply now Lemma 4.1 to equation (1.1) for J = RJ. This lemma guarantees
the existence of a constant w, > 0 such that, if 0 < A\ < w,/D, (1.1) has no
positive T-periodic solution. This ensures the existence of a suitable constant
Ax > wi /D, as claimed in the statement of the theorem. O

At this point, Theorem 1.2 of the Introduction is a straightforward conse-
quence of Theorem 4.3 and Theorem 4.4.
5 Neumann boundary conditions

In this final section we briefly describe how to obtain the preceding results
for the Neumann boundary value problem. For the sake of simplicity, we deal
with the case ¢ = 0. If ¢ # 0, we can write equation (1.1) as

(u’eCt)/ +Aa(t)g(u) =0, with a(t) := a(t)e®,
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and enter in the setting of coincidence degree theory for the linear operator
L:uw —(ue). Accordingly, we consider the BVP

"+ Xa(t =
u” + Aa(t)g(u) =0 (5.1)
' (0) =/ (T) =0,
where a: [0,T7] — R and g(s) satisfy the same conditions as in the previous
sections. In this case, the abstract setting of Section 2 can be reproduced almost
verbatim with X := C([0,T)), Z := L*([0,T]) and L: u + —u", by taking

dom L := {u € W*'([0,T]): u/(0) = «/(T) = 0}.

With the above positions ker L = R, Im L, as well as the projectors P and
@ are exactly the same as in Section 2. All the results till Section 4 can be
now restated for problem (5.1). In particular, we obtain again Theorem 1.1,
Theorem 4.3 and Theorem 4.4, as well as their corollaries for equation (1.1)
(with ¢ = 0) and the Neumann boundary conditions.

We present now a consequence of these results to the study of a PDE in
an annular domain. In order to simplify the exposition of the next results, we
assume the continuity of the weight function. In this manner, the solutions we
find are the “classical” ones (at least two times continuously differentiable).

5.1 Radially symmetric solutions
Let || - || be the Euclidean norm in RY (for N > 2) and let
Q:=B(0,Ry) \ B[0, R1] = {z e RV: Ry < ||z < R}

be an open annular domain, with 0 < Ry < Rs.
We deal with the Neumann boundary value problem

—Au=Aq(x)g(u) inQ

Ou = on 092, (5:2)

where ¢:  — R is a continuous function which is radially symmetric, namely
there exists a continuous scalar function Q: [Ry, Rz] — R such that

q(z) = Q(||z])), VzeQ.

We look for existence/nonexistence and multiplicity of radially symmetric pos-
itive solutions of (5.2), that are classical solutions such that u(z) > 0 for all
x € Q and also u(x) = U(||z||), where U is a scalar function defined on [Ry, Ra].

Accordingly, our study can be reduced to the search of positive solutions of
the Neumann boundary value problem

N -1
u’(r) + TU’(T) +AQ(r)gU(r)) =0, U (Ry)=U'(R2)=0. (5.3)
Using the standard change of variable

t=h(r):= ' N de
Ry
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and defining

R,
T::/ eNag, r(t):=n7Y(t) and w(t) =U(r(t)),

Ry

we transform (5.3) into the equivalent problem
v + Xa(t)g(v) =0, '(0) ='(T) =0, (5.4)

with
a(t) == r(t)*N D Q(r(1)).

Consequently, the Neumann boundary value problem (5.4) is of the same form
of (5.1) and we can apply the previous results.
Notice that condition (a,) reads as

0>/Tr(t)2<N1>Q(r(t))dt—/R2 rN=1Q(r) dr.
0

Ry

Up to a multiplicative constant, the latter integral is the integral of ¢(z) on £,
using the change of variable formula for radially symmetric functions. Thus,
a(t) satisfies (a,) if and only if

(q+) /Qq(:c) dz < 0.

The analogue of Theorem 1.1 for problem (5.2) now becomes the following.

Theorem 5.1. Let g: RT — RT be a continuous function satisfying (g«). Sup-
pose also that g is regularly oscillating at zero and at infinity and satisfies (go)
and (goo). Let q(x) be a continuous (radial) weight function as above satisfying
(g«) and such that q(xg) > 0 for some o € Q. Then there exists \* > 0 such
that for each A > X* problem (5.2) has at least two positive radially symmetric
solutions.

Similarly, if we replace the regularly oscillating conditions with the smooth-
ness assumptions, from Theorem 4.3 and Theorem 4.4, we obtain the next result.

Theorem 5.2. Let g: Rt — RT be a continuously differentiable function satis-
fying (g«), (go) and (g5.). Let q(x) be a continuous (radial) weight function as
above satisfying (q.) and such that q(xg) > 0 for some xog € Q. Then there exist
two positive constant A, < \* such that for each 0 < X\ < A\, there are no posi-
tive radially symmetric solutions for problem (5.2), while for each A > \* there
exist at least two positive radially symmetric solutions. Moreover, if ¢g'(s) > 0
for all s > 0, then condition (q.) is also necessary.
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