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Abstract

We consider the second order nonlinear ODE " — f(¢,u) = 0 and assume that
f(;v0) = 0, for some vy € R. We prove the existence of closed connected sets
I' C R? of initial points such that for each (a, 3) € T there exists a solution u(-)
of the given differential equation, with (u(to),u (t0)) = (o, 3) and (u(t),u'(t)) —
(v0,0) as t — —oo (or as t — +00). These results are then applied to the search
of heteroclinic and homoclinic solutions.
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1 Introduction

The search for heteroclinic or homoclinic solutions for second order non—autonomous
differential equations plays a crucial role in many different areas of applied mathe-
matics where these solutions represent relevant states for the systems under inves-
tigation. In the literature, different methods have been developed and applied for
dealing with such problems (see, for instance [1, 4, 5, 10, 16, 21, 22, 32, 34] and the
references therein).

Among these techniques, a possible approach already considered by some authors
(cf. [8, 14, 17] ) consists of gluing together the unstable and the stable manifolds
of some critical points. More precisely, let us suppose that p and g are zeros of a
given vector field and we want to find a solution u(-) of the corresponding second
order ODE such that (u(t),u'(t)) — (p,0) as t — —oo and (u(t),u'(t)) — (g,0)
as t — 4o00. In this situation, one could split the problem into the following three
parts. As a first step, we fix Zp € R and look at the set W~ (to) of the initial points
(u(to),w (to)) such that (u(t),u'(t)) — (p,0) for t — —oo. Secondly, we fix t; € R,
with t; > to and look at the set W (t1) of the initial points (u(t1),u (t1)) such
that (u(t),u'(t)) — (¢,0) for ¢ — +oo. Finally, if ty = t1, we can try to check that
W, (to) N W, (to) # 0 (in some cases, like in the search of homoclinic solutions for
p = ¢, one would like also to prove that the intersection is nontrivial). Otherwise,
if tg < t1, one is led to the study of a generalized Sturm - Liouville boundary value
problem of the form

“ the given differential equation ”

(u(to), u'(to)) € Wy (to), (u(tr),u'(t1)) € W (t1)

with the aim of finding a solution connecting the unstable manifold of (p,0) to the
stable manifold of (¢,0). Results for generalized Sturm - Liouville type problems
may be found in [33] and in [31], where the authors seek solutions joining two
unbounded connected sets.

In some cases, the first two steps can be solved by using dynamical systems
techniques. This occurs, for instance, if the differential system is asymptotically
autonomous (like in [14, 17]). For the third step, one can study the displacement
Blio,t.) (W, (to)) of W, (to) under the action of the flow ¢; along the interval [to, ]
and check for the intersection of ¢y, 4,1(W, (to)) with W (t1).

In other cases, the conditions on the non—autonomous vector field are so mild
that the concept of unstable or stable manifolds must be considered in a topological
sense, without reference to the usual smoothness assumptions associated to these
sets. Hence, in general, proving the existence of (nontrivial) closed and connected
subsets T', (tg) € W, (to) and I'j (t;) € W, (t1) is the best that one can hope to
achieve in order to apply some topological properties and thus successfully deal with
the third step.

In the present work we look for connected branches of initial points from which
depart solutions having a prescribed asymptotic behavior for ¢ — —oo or for ¢t —
+o00. Even if the motivation of our study is that of applying these results to the
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search of heteroclinic and homoclinic solutions, the main part of the paper will be
devoted just to the first two steps of the procedure described above. Indeed, we
think that results in this direction may have some independent interest as they
are linked to the problem of the detection of the stable and unstable manifolds in
two-dimensional non-periodic time-dependent vector fields (see [20]).

In detail, we consider the second order ODE

u’ — f(t,u) =0, (1.1)
with f: R x R — R satisfying the Carathéodory assumptions and suppose that
f(t,v9) =0, forae. teR,
for some vy € R. Our goal is to perform a careful analysis of the sets
{(u(to), v (tp)) € R?* : Fu(-)solution of (1.1) : u(—o00) = vy ,u’'(—00) = 0}

{(u(t1), (t1)) € R? : Fu(-)solution of (1.1) : u(+00) = vy ,u'(+00) = 0},

or, more precisely, to prove that such sets contain closed connected subsets I'™ and
't (respectively) satisfying suitable properties. In our analysis, we also discuss the
behavior and the sign (with respect to vg) of the solutions departing from I'" or
from I'T.

The plan of this paper is the following. In Section 2 we present the main results
about the existence of continua of initial points from which depart solutions of (1.1)
possessing prescribed asymptotic properties. Our main results are Theorem 2.1 and
its variants (theorems 2.2, 2.3 and 2.4). The argument in the proof makes use of an
approach previously employed in [24] for a different asymptotic problem (namely,
for the search of solutions presenting a blow up at the boundary of a certain inter-
val). Tt seems to us that such a technique, which represents a rather classical tool
in bifurcation theory [29, 30] and in the study of parameter dependent nonlinear
operator equations [3, 23], has not been fully exploited yet in the search of branches
of solutions possessing a prescribed asymptotic behavior. Theorem 2.5 deals with
the motion of an unstable manifold along the flow in a compact time interval. Since
we don’t assume the uniqueness of the solutions for the associated Cauchy prob-
lems, we apply a “shooting without uniqueness” technique from [9] which is based
on a refinement of an argument considered by Struwe in [33]. Section 3 contains
an extension of our main results to the case of unbounded connected sets of initial
points. In Section 4 we apply our theorems to the search of heteroclinic solutions.
Among other results, we show also an extension of a theorem previously obtained
by Conley [8] and motivated by a mathematical model in population genetics. The
choice of such an example as a model where to test our technique is also motivated
by the interest of putting in evidence the differences between our approach and
those based on Wazewski type methods. Indeed, compared to [8], our approach is
more functional-analytic and less geometric. With respect to [8], we don’t need to
find some Wazewski set in the extended phase-space {(t, z,z’) € R3} where to check
suitable egress point conditions on the boundary. In our setting, the existence of a
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continuum of initial points from which depart solutions with the desired asymptotic
properties is a consequence of the Leray - Schauder continuation theorem for pa-
rameter depending operator equations, combined with some topological lemmas on
metric continua. As a consequence, we can imitate some geometric features which
are present in [8], but with less expense in terms of conditions on the vector field.
See also [6] for yet another approach for the proof of heteroclinic solutions in the
population genetics model investigated by Conley.

Section 5 deals with the case of homoclinic solutions. Besides an application to
a second order non—autonomous ODE with a superlinear nonlinearity, we present
some examples of piecewise autonomous systems where a detailed analysis of the
time-map allows to provide precise existence and non—existence results. Finally, in
the Appendix, we recall some technical lemmas which are used in the main proofs
of Section 2.

We point out that our results can be applied to ODEs of the form

u” + () — g(t,u) =0, (1.2)

by reducing (1.2) to (1.1) through a suitable change of variable. Clearly, one has
to adapt some integral conditions (like (H1) and (H2) of Theorem 2.1) to the new
framework. For simplicity, however, we confine ourselves only to the analysis of
equation (1.1) and don’t give explicit applications to (1.2).

Throughout the article, the following notation is used: R* (respectively, R{)
denotes the subset of R consisting of the nonnegative (respectively, positive) real
numbers. N = {1,2,...} is the set of positive integers. By || - || we mean any fixed
norm in the plane R? and denote by B[R] the closed disc

B[R] :={z € R? : ||z|| < R}.

For any given interval [a,b] C R, we denote by C*([a,b]) the Banach space of the
continuously differentiable functions u : [a,b] — R endowed with the norm

llull1,00 = llulloo + [/l -

We say that a function f = f(t,z) : J; X Jo — R satisfies the Carathéodory
assumptions (where Jy,Jy; C R are arbitrary intervals) if f(¢,-) is continuous for
almost every t € Jy, f(-,z) is measurable for every z € Jy and, for every pair
of compact intervals I; C J; and Iy C Jy there exists a nonnegative measurable
function p = p, , € L*(I;,R") such that

|[f(t,z)| < p(t), forae tely, Voels.

In this case, solutions of z”/ = f(t,z) are considered in the generalized sense [12].
Of course, any continuous function satisfies the Carathéodory assumptions and, in
such a situation, the solutions of the corresponding ODE are of class C2.

By a continuum we mean any compact connected subset of a metric space.
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2 Main results

We consider the asymptotic boundary value problem

u' = f(t,u) =0
(P) u(—00) = vy
u'(—o0) =0,

where f : (—o0,tg] X [vo,v] — R satisfies the Carathéodory assumptions and, more-
over,

Fr00) =0, 1)

Vs €lug,v], f(t,s) >0 forae. te€ (—o0,to (2.2)

Theorem 2.1 Assume (2.1) and (2.2) and suppose that the following conditions
hold:

(H1) for each a €lvg,v[, there are e > 0, t. < tg and a locally integrable
function ve = Yqc : (—00,t:] — RT such that

te
/ Ye(0) df = 00

and
f(t,8) >~:(t), Vse€ [a,ate]l, forae t<t.,

(H2) either f(t,v) > 0 in a subset of positive measure of (—oo, tol, or f(t,v) =
0 for a.e. t € (—o0,tg] and there exist & > 0 and a locally integrable function
n=mns:(—o00,to] = RT such that

to
/ n(0) df = o0

and

ft,s) =nt)(v—13s), Vselv—2¥0], forae te(—o0,to.

Then, there exists a continuum '™ C [vg,v] x R satisfying the following properties:

(11) Va € [vg,v],36 >0 such that (a, ) €T~ .
(ig) I—n ([’0071)] X {0}) =I'"n ({’Uo} X R+) = {(7}0,0)}.

(i3) For each (o, B) € T~ there exists a solution u(-) of (P-) such that
u(to) = o, u'(tg) = B. Moreover, if a € |vg, v], then there is a maximal interval
|Tus to] such that u(t) €Jvg,v] and u'(t) > 0, for all t €1y, to]. If T4 > —00,
then u(t) = vo and v/ (t) =0, Vt < 7,.
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Proof. The proof is split into several steps. First we will construct a sequence of
continua I';, made of initial points of solutions of suitable auxiliary boundary value
problems. Then we will show that these continua are equibounded and we will
obtain the continuum I'™ through a limit process on the continua I'), . Finally, we
will show that '~ actually satisfies (i1), (i2) and (i3).

We start by defining, for technical convenience, a suitable extension of f. Namely,

f(t7 8) = f(t7 P[vo,v](s))v (2'3)

where
Pryy,0(8) := max{vp, min{s,v}}

is the standard projection of R onto the interval [vg, v]. Clearly, any solution of u" —
f(t,u) =0, with u(t) € [vg,v] for each t € domwu(-), is a solution of u” — f(t,u) =0
(and vice-versa).

Next, we consider the auxiliary two-points boundary value problems

u’ — f(t,'l.l,) =0
(Pn,x) { u(to —n) =wvo, u(ty) = A,

where
v9 < A<v and n€eN.

It is well known that, for each n € N and A € [vg, ], the solutions of problem
(P,,») are fixed points in the Banach space X, := Cl[to — n, to], endowed with the
standard C''-norm, of the completely continuous operator Tf\") : X,, — X, defined
by

to

T3 (u)(t) = Yan(t) + G (t,0)F(6,u(8)) b,

tof’ﬂ
where G, is the Green’s function associated to the problem

{ —u" = w(t)

u(to—n) =0, u(ty) =0,

and
A — (%)

dj)\,n(t) =g + (t*toﬁ*n), te [to 7n,t0].

We also observe that the image T)(\n) (X,,) is bounded. In fact, by the Carathéodory
assumption, there is an integrable function p(-) such that

[f(t,s)] < p(t), fora.e. te€ [tg—n,to], and for every s € [vg, v].

Hence, from (P, ) and the definition of T/{n) , we easily find that ||%T£") (U)]oo <

2=ta ol < =t g |plly o= M, as well as [T (u)]|o < vo +net™ = v+

n f:ﬂ”_n p(0)do := cén), so that we can conclude

T (W)lho0 < ) + 5V o= M.
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As a consequence, for every R > M, , there are no fixed points of the operator T;n)
on the boundary dB(0, R) of the open ball, of center 0 and radius R, B(0, R) C X,
and therefore, the Leray-Schauder degree

d:= deg(I — T\™, B(0, R),0)

is well defined. If we introduce now the auxiliary parameter, p € [0, 1], by the above
estimates, we know that

u # ,qu\n)(u), Vu € dB(0,R), p€[0,1]

and the invariance under homotopies of the Leray-Schauder degree guarantees that
d = deg(I, B(0, R),0) = 1. We have thus proved that for every value of the param-
eter A € [vp, v],

deg(I — T)(\n)7 B(0,R),0) =1 = constant w.r. to A

and the theory of topological degree (see Leray-Schauder [19, Théoréme Fondamen-
tal] and also [23]) ensures the existence of a continuum

Crn, C [vo,v] x B(O,R) CR x X,

such that
w=T\"(u),

for every (\,u) € C,, and the projection of the set C,, on the first factor covers the
interval [vg, v].
Now, for every fixed n € N, we can define the set

Tpoi= {(u(to),u'(to)) = (ulte),u) € Cpn} = {(\,u'(ts)) : (\,u) €Cp} CR xR.
We note that, for each n, the set I',, is a continuum and we have:
oI, Clvg,v] xR, Pri(T),) = [vo,v]

(where we have denoted by Pry : (x,y) — x the projection of the plane onto
its first coordinate);

o for each (o, ) € Ty, there exists a solution u = unapg to the differential
equation v’ — f(t,u) = 0 such that u(ty —n) = vy and u(ty) = «, u'(to) = 5.

Our next step is to prove the equiboundedness of the I',,. More precisely, we
claim that there is K > 0 such that

T, C [vo,v] x [0,K], VneN. (2.4)
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In order to check (2.4) we give some qualitative properties of the solutions of
problem (P, »). Let u be any solution of (P, ). By (2.2) and the definition of f,
we have that v’ (t) = f(t,u(t)) > 0, for almost every ¢ € [ty — n,to], and therefore
u’ is non-decreasing on the interval [ty — n, to].

We claim that u/(tp — n) > 0. In fact, if, by contradiction, u/(tg —n) < 0, it
follows that u(t) < vy for ¢ > ¢ty — n in a neighborhood of ty — n. On the other
hand, we know that u(tg) = X\ > u(tp — n) and therefore, there exists an interval
[to — n,t1] C [to — n,to] such that u(t;) = u(ty — n) = vy and u(t) < vy for all
t €]to —n,t1[. By the definition of f and (2.1) it follows that u” = 0 on [ty — n, t1]
and hence, u(t) = vg for every t € [tg — n, 1], a contradiction (remember that v’ is
absolutely continuous).

Now that we have proved that «’ is non-decreasing with «'(tg —n) > 0, we can
conclude that u/(t) > 0,Vt € [to—n, to] and therefore vy < u(t) < v,Vt € [to—n, to].
Observe also that u/(tg) > 0 when u(tg) = X > vy .

It follows that if (o, 5) € Ty, then a € [vg,v] and 8 > 0. Therefore, in order to
complete the proof of (2.1) we must look for an upper bound for S.

Let u be a solution of P, , for some n € N such that u'(¢y) = B. Since u is
defined on [ty —n, to], it is obviously defined also in [tg — 1, to], thus we can consider
a function p € L'([to—1,%),RT) (which comes from the Carathéodory assumptions)
such that f(t,s) = |f(t,s)| = |f(t,s)| < p(t) for every s € [vg,v] and almost every
t € [to — 1,t0]. From the equation in (P, ), we then get

(1) > 6 - / °_1f<e,u<e>>de >4 / °_1p<e> d0 = — Ky, V't € [to— 1,to].

0

Integrating again on [ty — 1, %], we have
v—wg>a—u(t)>(8—-Ki)(to—1t), Vte[to— 1t
This gives immediately the estimate
B<v—w+ K=K (2.5)

with the constant K independent on n € N and completes the proof of (2.4).
We are now in a position to apply a result about limits of continua (see, [2], [18,
§47,11;p.171]) which ensures that

'™ :=limsupT,, C [vg,v] x [0, K] (2.6)
is a continuum. Note that
Pri(T'7) = [vo, v,

and hence (i1) holds.
Now we must prove (iz) and (i3). We start by analyzing the properties of some
solutions of the equation

u' = f(t,u) =0 (2.7)
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with initial point in I'". These properties will be used in the proof of both (i2) and
(i3). More precisely, we will prove what follows:

(P1) for any (a,B8) € T'~ there exists a solution of equation (2.7) with u(ty) =
a, u/'(tp) = B and such that u and v’ are non-decreasing functions with

vo <u(t) <ult) =, 0<d'(t) < (to) =08, Vte (—o0,lg. (2.8)
Note that an immediate consequence of (P;) is that

tii{noou(t) = U_oo € [vg,v] and tlir}loo u'(t) =1u’_ o =0. (2.9)
Now we start the proof of (Py). Let (a, 3) € I'". By definition, there exists a
sequence (o, B,) € Ty, with (o, 8,) — (o, 3). We also know that, for each n € N,
there is at least one solution u, to equation (2.7) with (u,(to), ul,(t0)) = (en, On)
and u,(tg — n) = vg. We have already proved that vy < wu,(t) < v, as well as
0 <ul(t) < B, < pB+eforevery t € [tog — n,to], where the last inequality holds, for
any fixed € and n sufficiently large (say n > 7.).
It is convenient now to extend u,, to (—oo, o] by setting

Up(to —n), fort <ty—n

(=00, to] 51— { un(t), fort >ty —n.

We continue to call u,, the new function as no confusion occurs. By Ascoli-Arzela’s
theorem and a standard diagonal argument, we can conclude that there exists a
Cl-function u : (—00,t9] — R which is the pointwise limit of a subsequence of the
(un), and the convergence is uniform on each compact subset of (—oo, tg]. Writing
(2.7) in an integral form and passing to the limit as n — oo on such a subsequence,
we can also check that u is a solution of (2.7) on (—oo, #] and

u(ty) = a, u'(tg) = B.

From the fact that w, and u/, are non-decreasing functions with vy < u,(t) < v for
all t € [tog — n,to] and 0 < u),(t) < 3, for all t € (—o0, ], we conclude that v and
u’ are non-decreasing functions which satisfy property (2.8) (and, as a consequence,
property (2.9)).

Having established these properties for some solutions of equation (2.7) origi-
nating from I'", we are now ready to prove (iz).

We note first that, if o = vg, then by (2.8), for the solutions constructed above
we have necessarily 8 = 0 and u(t) = v, for every ¢ € (—oo, tg]. This implies that
=N ({vo} x RT) = {(vo,0)}.

Suppose now that («,0) € I'~ for some « € Jvg, v[ and let u be the corresponding
solution of (2.7), with (u(to),u'(t9)) = («,0), given by (P;). Again by (2.8), we
conclude that u(-) = a on (—o0, to]. Hence, f(t, a) = f(t,a) = 0 for almost every ¢ €
(=00, to], and this contradicts (H1). We have thus verified that I'"N( [v, v[ x{0} ) =
{(v0,0)}.

To end the proof of (i), it remains to check the case (a, 8) = (v,3) € T~ and
prove that, in such a situation, g > 0.
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Assume, by contradiction, that 8 = 0. By the properties of the solutions given
by (P1), we obtain that u(t) = v and «/(t) =0, Vt < to. Hence,

f(t,v) =0, forae. te (—o0,to]

We claim that there are & and 3 with vy < @ < v and 3 > 0, such that every
solution u of equation (2.7) with u(ty) = o €]a,v[, u'(ty) €]0,5] and such that
u(t) € [vo, v] Vit < tg, satisfies v/ (t*) < 0 for a suitable t* < ¢, . Since, for each point
(o, B) € T, with a €]vg, v[ and 8 > 0, we have found solutions of (2.7) originating
from that point at time ty and we know that those solutions remain in the interval
[vo, v] with nonnegative derivative, we’ll then infer that I'™ N (Ja,v[ x 0, 8[) = 0.
On the other hand, I'” is a continuum which projects onto [vg,v] and thus we’ll
conclude that (v,0) ¢ T'~.

To prove our claim, we assume by contradiction that there is a sequence 2, (-) of
solutions to equation (2.7) defined on (—o0, to] satisfying the following properties:

v < (t) < ay = a0(te) S v, 0< 2l (t) <al(to) :i=Fn \LOT.

Arguing as in [8], we use polar coordinates around (v,0) and evaluate the angular
displacement of the solutions in the phase—plane. We take the point (v, 0) as origin
and set

z(t) ==v+p(t)cosp(t), '(t) =y(t) := p(t)sinp(2),

in order to obtain

ft,x(t))

o 2(0) cos? (p(t)). (2.10)

—¢'(t) = sin®(ip(t)) +
By taking n sufficiently large, we can suppose that a,, > v — g (for § > 0 as in
(H2)) and therefore we can define ¢} < to such that ¢}, to] is the maximal interval
such that x,(t) > v—4J for all t €]t,to]. One can see that ¢} — —oo. In fact, either
th = —00, 0r § < ap(to) —xn(th) < (to —t5)Bn, so that t < tg— ﬁ . From (H2)
and (2.10) we can now write

—/(t) > sin®(p(t)) + n(t) cos®(p(t)), for ae. t€|th,to] (2.11)
and thus we see that ¢ is strictly decreasing as long as 2’ > 0. The length of the
time-interval on which ¢(t) € [, 2] is at most 5. Therefore, we can take

y 7r

Tn € [to - §vt0]

such that

37-(- * *

SD(t) € [Z?ﬂLVt € [tnﬂ’rn]‘
Now, from (2.11), we have
/ 1 * *
—'(t) > in(t), for a.e. t €]t), ).
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An integration of this inequality on [t, 7.F] yields

n’'n
/ n(t)dt <.
t
As a consequence, we find
to tO
/ nt)dt <m+ M, with M := n(t) dt.
t to— 2

Letting n — oo and recalling that ¢} — —oo, we get a contradiction with respect
o (H2). This ends the proof of (iz).

Now we complete the proof of (i3). We check first that u_o, = vp in the case
when u(ty) = a €Jvg,v] and (by (i2)) u'(to) = B > 0. To this aim, we argue by
contradiction as follows. Assume u_o, > vg. If @ = v, as > 0 we have u_,, < v.
Hence, we have vy < u_o, < v. With respect to a = u_,, there are ¢,¢. and ~.
as in assumption (H1). We also take ¢ < v — a and denote by 7. the largest ¢ < ¢,
such that u(0) € [a,a+¢] for every 6 < ¢. An integration of (2.7) gives the following
estimate:

B> () =u'(t) + /th f(0,u(0))do > /;E ve(0) df = G.(t)

and the first condition in (H1) leads to a contradiction. In fact, G.(—o0) = 4o0.

At last, for each (o, 5) € T~ with a €]vg,v] and § > 0, let u be any solution
to equation (2.7) and let us denote by |7}, ¢y] the maximal interval where u(t) > v
and by 72, 1] the maximal interval where /() > 0, respectively. We have already
proved that 5 > 0 so that both the intervals are well defined. By definition, we
have that, if 72 > —oo, then v/(t) = 0 and also u(t) = u(r2) for every t < 72.
Hence, u(72) = v and therefore, 72 < 7). Conversely, if 7 > —oo, since we
know that u(t) > v, then u(t) = vy for every t < 7l. Hence we conclude that
u/(t) = 0 for every t < 7} which proves that 7. < 2. This suffices to guarantee that
=712 =7, and u(t) > vg as well as u/(t) > 0 for all t €]7,,t] with ]7,,%o] the
maximal interval with such property. Moreover, if 7, > —oco, then u(t) = vy and
uW(t)=0,Vt <7y

We have thus proved that all the properties (i1)-(i2)-(i3) hold with respect to
the solutions of the truncated equation (2.7) emanating from I'™ at ¢ = ¢y . Since
we have found solutions with range in the interval [vg, v] we can conclude that the

same is true also with respect to the solutions of u” — f(¢,u) = 0. ]

Remark 2.1 In property (i3) of the theorem above we claim that for every («a, 3) €
'~ there is at least one solution with the desired asymptotic properties. Since we
don’t assume the uniqueness of the solutions to the Cauchy problems, we cannot
guarantee that the same is true for every solution of u” — f(t,u) = 0 with initial
values in I'". In fact, one could imagine the situation in which there is a solution
starting at (o, 3) € T~ for ¢ = ¢y, reaching the level vy in finite time (say t = 7, <
to) and then being extended for ¢ < 7, in any (nonconstant) manner compatible to
the fact of being a solution of the differential equation.
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Remark 2.2 Condition (H2) in Theorem 2.1 is adapted (in a more general setting)
from a similar assumption considered by Conley in [8] for a particular model. Since
(H2) looks rather technical, a natural question is if such a condition may be avoided.
Indeed, from a first look, the convexity and monotonicity of the positive solutions,
with respect to vg , of problem (P_) would lead to the conjecture that the continuum
I'~ we find is the graph of a monotonically non-decreasing function with respect to
u(tp) and therefore it cannot end in (v,0) even in the case when f(-,v) = 0. This
conjecture is indeed true in the autonomous case and it may be verified in various
interesting situations; however, it is not true in general. The next example shows
that if f(-,v) = 0, then some extra condition like (H2) must be imposed in order to
prevent the possibility that there exists an unstable manifold of (vg,0) which ends
n (v,0). The same example also shows that the monotonicity of '™ as a graph of
the u(tg)—variable is not guaranteed.

Example 2.1 Let v: R — R be a C'function with
v(0)=0, v(1)=1, V(s) >0, Vs €[0,1].
Observe that v([0,1]) = [0, 1] and define the continuously differentiable map
U= (¥, ¥) :R* > R?  W:(ts)— (tz), with 2 =v(s)exp((1 — s)t).

It is easy to check that W is a bijection of (—o0, 0] x [0, 1] onto itself and also a C''—
diffeomorphism on a neighborhood of (—oc,0] x [0,1]. Let ® = (&1, ®5) : R? — R?
be a C'-map such that

O(t,x) =V t,x), VY(t,z)€ (—o0,0] x [0,1].

Now we define
ft,z) = x(1 — dy(t, z))>.

By construction,
f(t,0) = f(t,1) =0, Vte (—o0,0]

and the continuum
C™={(v(s),v(s)(1—5)): s€[0,1]} CR? (2.12)

is such that, for each (o, 8) € C~ \ {(1,0)}, there exists a solution u(-) of (P-), for
vg = 0, satisfying u(0) = «, v/(0) = S. Indeed, for (o, 8) = (v(s),v(s)(1 — s)), the
solution is given by

u(t) = us(t) = v(s)exp((1 - s)t). (2.13)

Of course, for (a, 3) = (1,0) € C~, the unique solution departing at time t =ty := 0
from that point is the constant one u = 1.

Finally, we point out that, as a consequence of results on exponential dichotomy
and hyperbolic critical sets for non-autonomous systems (see [36, Th. 3.6.3, p.56]),
it is possible to prove that the manifold of initial points in [0,1] x R* which are
asymptotic at —oo to (0,0) is unique and thus it coincides with the set C~ defined in
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(2.12). Therefore, for this particular example, there is no hope to find a continuum
of initial points of solutions of (P_), for vy = 0, which ends at v = 1 with u/(0) > 0.
|

Figure 1. Graph of the parametric surface (¢, s) — us(t) with u,(t) defined as
in (2.13), for v(s) := s. The set C~ in (2.12) corresponds to the thicker line
at the level ¢t = 0.

We can also give examples in which I'™ is not necessarily the graph of a continu-
ous function in the u(tg)—variable. With this respect, we refer to Example 3.1 of the
next section where the case of unbounded sets of initial points is also considered.

Theorem 2.1 guarantees the existence of a continuum I'™ made by initial points
of solutions of (P-) with u(t) > vy and «/(t) > 0. In a completely similar manner,
we can produce a continuum Y~ made by initial points of solutions of (P-) with
u(t) < vy and w'(t) < 0. For this variant of Theorem 2.1 we assume v < vy as
well as that [ : (—oo,tg] X [v,v9] — R satisfies the Carathéodory assumptions and,
moreover, (2.1) with

Vs € [v,vl, [f(t,s) <0 forae. te (—o0,to] (2.14)
Now we are ready to present our result. The precise statement reads as follows:

Theorem 2.2 Assume (2.1) and (2.14) and suppose that the following conditions
hold:
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(H1*) for each a €lv,vg[, there are € > 0, te < to and a locally integrable
function v. = 4. 1 (—00,t:] — R™ such that

/ts 7=(0) df = —oo

—00

and
f(t,s) <A:(t), Vse la—ce,a]l, forae t<t.,

(H2*) either f(t,v) < 0 in a subset of positive measure of (—oo,tg], or
ft,v) = 0 for a.e. t € (—o0,tg] and there exist § > 0 and a locally inte-
grable function n = ns : (—oo,tg] — R~ such that

/to n(0)do = —o0

— 00

and
ft,s) <n(t)(s—wv), Vsev,v+d], fora.e te(—o0,to.

Then, there exists a continuum Y~ C [v,v9] x R~ satisfying the following properties:
(i3) Va € [v,v],308 <0 such that (o, 3) € T~

(i3) T~ N ([v,v0] x {0}) =T~ N ({vo} x R™) = {(v0,0)}.

(i%) For each (a,3) € Y, there exists a solution u(-) of (P-) such that
u(ty) = a, u'(ty) = B. Moreover, if a € [v,v9], then there is a mazimal
interval |1,,to] such that u(t) € [v,vo] and Ww'(t) < 0, for all t €1y, to]. If
Ty > —00, then u(t) = vy and v'(t) =0, Vt < 7.

The proof of Theorem 2.2 follows, line by line, as that of Theorem 2.1 (with
obvious changes in some inequalities) and therefore it is omitted.

As a next step, we now study the problem of the search of solutions tending
to an equilibrium point in the forward time. Therefore, we consider the following
symmetric version of problem (P-_) :

u” — f(t,u) =0
(Py) u(+00) = vy
u' (+00) =0,

where [ : [t1,4+00) X [v,v1] — R satisfies the Carathéodory assumptions and, more-
over,

f(,v) =0, (2.15)

Vse [v,m], f(t,s) <0 forae. tEe€Jty,+00). (2.16)

Consequently, we have also a symmetric version of Theorem 2.1, namely, the next
result.
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Theorem 2.3 Assume (2.15) and (2.16) and suppose that the following conditions
hold:

(K1) for each a €lv,v1[, there are ¢ > 0, t. > t1 and a locally integrable
function y. = vq.e : [te, +00) — R™ such that

—+oo
[
ta

and
f(t,s) <~:(t), Vse la—ce,al, forae t>t.,

(K2) either f(t,v) < 0 in a subset of positive measure of [t1,+00), or f(t,v) =
0 for a.e. t € [t1,4+00) and there exist 6 > 0 and a locally integrable function
n=mns: [t1,+00) — R~ such that

“+oo
/ 7(0)do = —o0
ty
and
ft,s) <n(t)(s—v), Vse€lv,v+d], forae. te][t,+00).
Then, there exists a continuum Tt C [v,v1]| x R satisfying the following properties:

(j1) Va € [v,v1],33 > 0 such that (o, ) € T'T.
(2) THN ([v,v1] x {0}) =TT N ({o1} x RT) = {(v1,0)}.

(j3) For each (o, ) € Tt there exists a solution u(-) of (Py) such that
u(ty) = a, u'(t1) = B. Moreover, if a € [v,v1], then there is a mazimal
interval [t1,T,[ such that u(t) € [v,v1] and W/'(t) > 0, for all t € [t1,7,[. If
Ty < 400, then u(t) = vy and v'(t) =0, YVt > 7, .

This result guarantees the existence of a continuum I'" made by initial points
of solutions of (P;) with w(t) < v;. Similarly, we can also produce a continuum
YT to the right of (vq1,0). For this variant of Theorem 2.3 we assume v > vy as
well as that f : [t1,+00) X [v1,v] — R satisfies the Carathéodory assumptions and,
moreover, (2.15) with

Vs €lv,v],  f(t,s) >0 forae. t€ [ty,+00). (2.17)
Now we can present our result which is a symmetric version of Theorem 2.2.

Theorem 2.4 Assume (2.15) and (2.17) and suppose that the following conditions
hold:
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(K1*) for each a €luvy,v[, there are € > 0, t > t; and a locally integrable
function v = Yo ¢ [te, +00) — RT such that

—+o0
/ Ye(0) df = 40
t

€

and
f(t,8) >v:(t), Vse€ la,a+e]|, forae t>t.,

(K2%) either f(t,v) > 0 in a subset of positive measure of [t1,+00), or
ft,v) = 0 for a.e. t € [t1,400) and there exist § > 0 and a locally inte-
grable function n =ns : [t1, +00) — R such that

/Ho n(6) df = +o0

t1

and
ft,s) >nt)(v—s), Vse€lv—20,v], forae. tée[t1,+00).

Then, there exists a continuum YT C [v1,v] X R™ satisfying the following properties:
(55) Ya € [v1,v],38 <0 such that (a,3) € TT.

(73) TP ([vr,0] x {0}) =T N ({v1} x R™) = {(v1,0)}.

(j5) For each (o, ) € YT, there exists a solution u(-) of (Py) such that
u(ty) = a, u'(t1) = B. Moreover, if o € vy, v], then there is a mazimal interval
[t1, Tu] such that u(t) €lvy,v] and W/ (t) <0, for allt € [t1,7,[. If 7, < +00,
then u(t) = vy and u'(t) =0, Yt > 7, .

Note that Theorem 2.1 and Theorem 2.4 (as well as Theorem 2.2 and Theorem
2.3, respectively) correspond to each other through the change of variable t — —t.

The next result shows how the continuum I'™ moves along the flow of the differ-
ential equation from ¢ =ty to ¢t = #; . A similar theorem holds for I'" in backward
time. We give our result in Theorem 2.5 below for a continuum I'" which is not
necessarily the I'~ of Theorem 2.1.

Theorem 2.5 Let f : R x R — R satisfy the Carathéodory assumptions. Suppose
vy < w1 are such that, for i = 0,1, the following conditions hold:

(L) there are § > 0 and n € L*([to, t1],R") such that, |f(t,s)| < n(t)|s — v,
Vs:ls—w| <& with s € [vg,v1] and for a.e. t € [to,t1].

Assume that T' C [vg, v1] X R is a continuum such that

I'n({vo} xR) = {(vo,0)}
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and
LN ({vi} xR) =T ({vi} xRE) #0.

Then, there is a continuum I' C [vg,v1] x R with

f‘ﬂ({vo}xR)zfﬂ({vo}fo) #0,

I'n({vi} xR)=TnN({vi} xR ) #0
and, moreover, for every é €T there is a solution u(-) of
u’ = f(t,u) =0

defined on [to,t1] such that

(u(t0)7u'(t0)) el (u(tl),u'(tl)) = f and U(t) S [’Uo,Ul}, Vite [to,tl].

Proof. First of all, we consider the truncation f of the field f, following the same
procedure like in (2.3) and take the differential equation (2.7) with initial point in

T", that is, we have
u/l _f(tau) =0
{ (u(to), v (tg)) =€ € T. (2.18)

Notice that for the truncated equation we have the global existence (backward and
forward) of the solutions. Also, uniqueness in forward time (respectively in back-
ward time) for solutions with initial condition u(ty) > v1 and u/'(t9) > 0 (u(to) < vo
and v (t9) > 0) holds.

By Lemma 6.3 in the Appendix there is a continuum S C I', with SN ({vo} X
R) = {(v0,0)} and SN ({v1} x R) # 0 and there exists a continuum C C S x
C*([to, t1]) such that Pri(C) = S and, for every (& u) € C, u(:) is a solution of
u” — f(t,u) = 0, defined on [tg, t1] with (u(to),u (to)) = £ € S. We define now the
continuous map

O:C—R*, II:(&u(r) — (u(ty),u (t1)).

Observe that II(C) is a continuum of the plane.
We claim that
(v0,0) € TI(C)

and, moreover, there exists (v,w) € II(C) with v > v; and w > 0. To prove the
first part of the claim, it is sufficient to note that if u(-) is a solution to (2.18) with
& = (vo,0), then, necessarily u(t) = vg and v/(t) = 0, for all ¢ € [to,t1]. This, in
turn, follows from (FE) and (L) with ¢ = 0. In fact, assume, by contradiction, that
there exists a solution z(-) = (z(-),y(-)) = (u(-), v/ (-)) to system

=y
{7 e 229
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with z(t9) = (vo,0) and such that z(t) # (vo,0) for some t € Jto,t1]. We denote
by 7 € [to,t1] the maximal time such that z(t) = (vo,0) for all ¢ € [to, 7]. Let
e €10,t; — 7] be such that |z(t) — vg| < 0 for every ¢ € [1,T + ¢]. Integrating (2.19)
on [1,7 + €], and using (L), we obtain

¢

12() = 2(D)I| = [12(£) = (vo, 0)]| S/(1+77(9))HZ(9)—(vo=0)||d9.

T

The Gronwall inequality [12] implies that

[|2(t) — (vo,0)]| <0 xexp(/ (1—|—77(0))d9) =0, Vte[r,7+¢],

which contradicts the maximality of 7.

To prove the second part of the claim, let us consider any solution z(-) =
(z(-),y(-) = (u("),u'()) to system (2.19) with z(to) = (v1,31) € SN ({v1} x R
(we recall that the uniqueness of the solutions is not assumed). From 2/(tg) =
y(to) = y1 > 0 and x(tg) = vy we know that there is ¢ €]0,¢; — o] such that
x(t) > v1 and y(t) > 0, for every t €tg,ty + ¢]. Hence, by the definition of the
truncated function, we have that o/(t) = f(t,z(t)) = f(t,v1) = f(t,v1) = 0, for
every t € [tg,to + €|, which implies that (z(t),y(t)) = (v1 + (¢t — to)y1,31) for each
t € [to,to + €]. By the uniqueness in forward time mentioned above we obtain
(x(t1),y(t1)) = (v1 + (t1 — to)y1,y1) and the second part of the claim is proved.

Now, as a consequence of the Whyburn lemma (see Lemma 6.1 in the Appendix)
we can get a sub-continuum I of TI(C) such that

In({wo}xR)#0, In({vi} xR)#0

and .
& € [vo, 1), V(3,9) =Eel.

By definition, for each £ € T, there is a £ € I' and a solution u(-) to (2.18) such that
(u(ty),u(t1)) = €. Clearly, for such a solution u(-), we have vy < u(to) < vy .

Suppose (vg,§) =€ € I'n ({vo} xR ). If we assume that § > 0, arguing as above
but now using the uniqueness in backward time for solutions with initial condition
u(ty —e) < vy and w'(t; —€) > 0, we arrive at a contradiction with the fact that
u(tp) > vo . In this way we conclude that g < 0.

Suppose that (vy,7) = fel'n ( {v1} x R). We claim that g > 0. The case § < 0
is excluded by arguing as above. The case § = 0 is excluded by assumptions (F)
and (L) for i = 1, using the Gronwall inequality.

To conclude our proof, we need to show that if u(-) is a solution to (2.18) such
that (u(t), u/(to)) = € € T and (u(ty),u'(t1)) = € € I, then

vo <u(t) <wvi, Yte€ to,t],

so that u(-) is actually a solution of u’ — f(¢,u) = 0. The proof of this last claim
follows, mutatis mutandis, the same arguments given above and it is omitted. [

Clearly, one can obtain an analogous result by moving the continuum Y~ in
forward time, or the continuum Y+ in backward time.
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3 Unbounded connected branches of initial points

In this section we just outline a further variant of Theorem 2.1 in which we find a
closed connected and unbounded set of initial points for problem

u” — f(t,u) =0
(P-) u(—00) = v
u'(—o0) = 0.

We suppose that f : (—o0, ] X [vg, +00) — R satisfies the Carathéodory assump-
tions and, moreover,

f(,v0) =0, (3.1)
Vs €lvg,+0), f(t,s) >0 for ae. te (—o0,tg). (3.2)

Then we have:
Theorem 3.1 Assume (3.1) and (3.2) and suppose that the following condition
holds:

(J1) for each a > vg, there are e > 0, t. < to and a locally integrable function
Ve = Yae : (—00,te] = RY such that

te
/ Ye(0) df = +o0

and
f(t,s) >7:(t), Vse la,a+e], forae t<t..

Then, there exists a closed connected set T~ C [vg, +00) xR satisfying the following
properties:
(lh) Ya>wv,38 >0 such that (o, 3) €T .

(1) T~ N ([ve,+00) x {0}) =T~ N ({vo} x R*) = {(v0,0)}.

(I3) For each (a,3) € T~ there exists a solution u(-) of (P-) such that
u(ty) = a, u'(tg) = B. Moreover, if a > vy, then there is a mazimal interval
1Tusto] such that w(t) > vo and u'(t) >0, for all t €]ry,,to]. If T, > —00, then
u(t) =wvo and v/'(t) =0, Vt < 7, .

Proof. For each positive integer m, we apply Theorem 2.1 choosing
V= Uy := Vg + M,

and find a continuum I'~ (m) of initial points satisfying (i1), (i2), (i3). From the proof
of Theorem 2.1 (see (2.6)) we also know that there exists a constant K = K(m)
such that

'~ (m) C [vg, vm] x [0, K(m)]
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and, furthermore, from the definition of K in (2.5), it follows that
I~ (m+1)N vy, vm] x RT C [vg,vm] x [0, K(m)], Vm.

Hence we can consider a continuous function p : [vg, +00) — R with p(v) >
w(vg) =0, Yo > vy, such that

r- (m) - [’lJ07’l)m] X [07U(Um)]7 vm.
Let Ay := AU {pso} be the one-point compactification of the locally compact set
A= {(z,y) € [vg, +o0) x RT 1y < pu(x)}.

The result in [18, §47,IT;p.171] about limits of continua guarantees the existence of
a set

Iy, :=limsupI'(m) C A
which is compact and connected with respect to the topology of A, . By a result
on irreducible continua (see [2, 18]) it follows that ' \ {ps } contains a connected
set I'™ with (vg,0) € I'" and such that I'" is closed relatively to A and the closure
of I in A is given by I'™ U {po }. Thus

' c [1)0,+OO) x RT

is a closed connected set satisfying (I;). Since every («,3) € I'” is a limit of a
sequence of points from which depart solutions satisfying (2.8), it is immediate to
verify that the property (P;) obtained in the proof of Theorem 2.1 also holds for
the unbounded branch I'~ that we have obtained above. From condition (P;) the
properties (l2) and (I3) easily follow (just repeating an analogous argument as that
in the proof of Theorem 2.1). O

In the same manner, one could obtain analogous versions of theorems 2.2, 2.3, or
2.4, getting unbounded branches of initial points Y, I'" , or T, respectively. For
the sake of conciseness, we leave to the interested reader the task of formulating the
precise statements of the corresponding theorems, having Theorem 3.1, as a model.

A possible question related to the above results is whether the connected sets
of initial points that we have found have some special structure. In particular,
one could be interested to know whether such sets are the graphs of a continuous
function in the wu(tp) = a—variable. For this reason, we present now an example
(see Example 3.1 below) which shows that the answer is negative, in general. To
this aim, we give first two propositions which may have some independent interest
as they show how to construct examples of ODEs possessing connected branches of
initial points satisfying some desired properties.
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Proposition 3.1 Letv: R — RT be a C'—function with v'(s) > 0 for every s > 0
and such that
v(0) =0, v(+o00) = +o0.

Let also x : Rt — R* be a non-increasing C' —function satisfying
x(s) >0, ¥s>0.

Then, for every T € R, there exists a locally Lipschitz continuous function
(=00, 7] x RT — RT | with

f(t,0) =0, Vi<,
such that, for every s € RT, there exists a (unique) solution ug(-) to

{ u’ — f(t,u) =0
u(r) = v(s), u'(r) =wv(s)x(s)

and (us(t), v’ (t)) — (0,0) fort — —oc.

Proof. Following a modification of the argument employed in the construction of
Example 2.1, we define the continuously differentiable map

U= (U, 0):R* =R W:(ts)— (tz), with z = v(s)exp(x(s)(t — 7)),

where v and y have been extended to the whole real line as C'-functions. It is
easy to check that U is a bijection of (—oo,7] x RT onto itself and also a C*—
diffeomorphism on a neighborhood of (—oo,7] x R*. Let ® = (®1,®,) : R? — R2
be a C'-map such that

O(t,r) =V Y(t,2), VY (tz)€ (—o0,7] x RT.

Now we define )
ft,z) =xa (X(<I>2(t, a:)) ) .

By construction,
f(t,0) =0, Vte (—oo,r7]

and the unbounded closed connected set
o= {(v(s),v(s)x(s)) : se RT}

is such that for each (a, ) € T';, there exists a solution u(-) of (P-), for vg = 0,
satisfying u(7) = «a, v/(7) = (. By direct investigation, one easily sees that the
solution us(+) corresponding to the initial point (v(s),v(s)x(s)) € I'; is

us(t) = v(s) exp(x(s)(t — 7).

This ends the proof of our result. O
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Proposition 3.2 Let v : Rt — Rt be a C'—function which is strictly increasing

and satisfies
v(0) =0, v(+o00) = +o0.

Let also x : RT — RT be a C'—function such that
x(s) >0, Vs>0.
Suppose that f : [11,72] x RY — R is a locally Lipschitz continuous function with
f(t,0)=0, Vte[n,n)]
and there exists a constant M > 0 such that
ft,z) <M, VY (t,z) € [r,n] xR,
Let ug(+) be the unique solution of

u” — f(t,u) =0

u(ry) =v(s), u'(m)=v(s)x(s).
Then the map RY 3 s — v(s) := (us(m2),us(m2)) € RT x RY is continuous, with
~7(0) = (0,0), us(12) > v(s) > 0 and u(12) > v(s)x(s) > 0, for every s > 0.

Proof. The locally Lipschitz condition and the boundedness of f, together with the
fact that f > 0, imply that, for every (a,3) € RT x R, there exists a unique
solution u(-) = u(a,p) of " — f(t,x) = 0 satisfying (u(r1),u'(11)) = (o, 3) and,
moreover, such a solution is defined on [11, 72] and such that

u'(t) > (my), w(t)>u(r)+d (n)t—m7), Vite|mn, ]
Suppose now that a = v(s), 5 = v(s)x(s) and set

s (+) 7= Uu(s)w(s)x () ()

From the above inequalities, evaluated at t = 7o, we get that u/(m2) > v(s)x(s) and
us(72) > v(s). The theorem of continuous dependence of the solutions from initial
data also imply that the map s — ~(s) is continuous. Finally, as a consequence of
f(t,0) =0 for every t € [y, T2], we get v(0) = (0,0). This completes the proof. O

Example 3.1 Let v,y : RT — RT be two continuously differentiable maps satis-
fying the following conditions:

v(0) =0, v(+00)=+occ0, V'(s)>0, x(s) >0, x'(s)<0, Vs>0. (3.3
Let £ €]0,1[ and define, for 0 < § < 1, the function

z (x/6)—$i((v71(x))2 (t—e), for 0<z<6 tel0e
1—ax(vt(2))”
€

|

g(ta LE) =

1+ (t—eg), for x>0, t € 0,¢]
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x/d, for 0<x<d, te€lel]

g(t,x) := { 1, for x E 0, t € e, 1]
where we assume also that

sup v(s) x(s)? < . (3.4)

s>0
By Proposition 3.1 (applied with 7 = 0) and Proposition 3.2 (applied with 71 = 0
and 72 = 1), we can define a locally Lipschitz continuous function f : (—o0,1] x
RT — R* with f(t,z) = g(¢,x) for (¢,z) € [0,1] x R such that, for every s € R™
there exists a (unique) solution wu(+) for problem

{ u”" — f(t,u) =0
u(0) = v(s), w'(0)=wv(s)x(s)

with ug(-) defined on (—oo,1] and such that (us(t),us(t)) — (0,0) as ¢ — —o0.
Moreover, the map

v = (71;72) : R+ S8 (Us(l)au;(]'))

is continuous and satisfies the properties described at the end of Proposition 3.2.
In particular, note also that ~;(s) > 0 for s >0 and i = 1,2.
Let us consider now the set

Iy :={y(s) :s e Rt} CRT x RT

which is closed, connected unbounded (at least in its first component) and is also a
set of initial points for problem (P_) for ¢, = 1 and vy = 0.

The definition of f = g for ¢t € [0, 1] allows us to estimate us(1) = y1(s) for
s > 1. Indeed, we have:

11(s) = () + ¥(5)x(5) + 5 +O(e).

Now, if there exist s ,s2, with
v(s1) +v(s1)x(s1) > v(s2) +v(s2)x(s2), for 1<s < sq, (3.5)

and we have that (for ¢ > 0 small enough) the map 7, takes all the values from
0 to y1(s1) for s € [0, s1], then it takes all the values from ~;(s2) to v1(s1) (with
0 < m(s2) < 71(s1)) and, finally, it takes again all the values in [y(s2),+00)
(including again the value v;(s1)) for s € [s2,+00). This shows that I'] is a S—
shaped curve and it is not the graph of a continuous function in the wu(1)-variable.

To conclude the example, we have to show that it is possible to find functions v
and x satisfying assumptions (3.3), (3.4) and (3.5). A possible example is given by
the choice:

2ck
v(s):=s, x(s):= T2 (¢, k> 0),
_ 2cks
14 k282
mum value for s = % . Choosing ¢ and k suitably, we can find intervals included in
[1,400) where the function v(s)(1+ x(s)) is strictly decreasing and thus have (3.5)

satisfied for an appropriate choice of s; < so. O

which satisfies (3.3) and (3.4) and is such that v(s)x(s) has ¢ as maxi-
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4 [ 8 10
X

2ck
Figure 2. Graph of the function v(s)(1+ x(s)) = s + 1_!:% with k = 2 and
s
c=10.
0 p
it
P
&) i
& I= “‘.‘
4
4 “‘\\
\\\\\
2 \‘\___

Figure 3. Tmage of the path v(s) = (us(1),u,(1)) with s € [4,20] for € > 0 suffi-
ciently small and ¢ = 0.2 (thick line), compared to the path s — (v(s),v(s)x(s))
with s € [0, 20] (dashed line). The functions v(s) and x(s) are those chosen for
Figure 2.

We end this section with a result (Lemma 3.1, below) which provides a useful
tool in order to join two unbounded connected sets in the phase—plane by means
of large and oscillating solutions of a first order differential system. Lemma 3.1 is
taken from [27] and [28] and is adapted from previous works by Butler [7], Hartman
[13] and Struwe [33]. It has been applied in a different context in [24, Theorem
2], looking for solutions of a generalized Sturm - Liouville problem joining two sets
of initial points from which depart solutions which blow up at the boundary of a
certain interval. For the sake of simplicity, we confine the presentation of our result
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to the case
ft,x) = —w(t)g(x).
We define the half-planes

HY :={(z,y) €eR?*:2>0}U{(0,y) €R?:y >0} and H :=—-H".

Lemma 3.1 Let w: [tg,t1] — R be a continuous and piecewise monotone function
such that

w>0 and w#0 on [t,t1].

Assume that g : R — R is a continuous function such that

lim @ = 400.
s—+toco 8§

Suppose also that, for some vy € R such that g(vg) = 0, it holds that

9(s)

S — Vg

1s bounded in a neighborhood of vy .

liet Ty C A and 'y C B be two unbounded closed and connected sets, where A and
B are two (not necessarily distinct) closed quadrants of the plane with origin in

Py := (vg,0); let also R > 0 be such that
I';NB[R]#0, for i=0,1.
Then there is n* = nj such that the following hold:

o if Iy and 'y are both in Py + H' or both in Py + H™~ then, for every n > n*
and n even, there is at least one solution z(-) = (z(-),y(-)) of

=y, Y =-w(t)g() (3.6)

such that
Z(to) S Fo, Z(tl) S Fl, |Z(t)| > R, Vte [to,tl]

and z(-) — vo has ezxactly n zeros on Jto,t1];

o ifTg C Py+HY and Ty C Py+ H™ (or vice versa) then, for every n > n* and
n odd, there is at least one solution z(-) of (3.6) such that

z(to) € Lo, 2(t1) €1, [2(t)| = R, Vit € [to, t]
and z(-) — vg has ezactly n zeros on ltg,t1].

We refer to [28] for the case in which the weight function w(-) may change sign on
[t()) tl] °
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4 Heteroclinic orbits

In this section we present a few results which show how Theorem 2.1 (as well
as its variants) and Theorem 2.5 permit us to obtain the existence of heteroclinic
solutions by intersecting the continua of initial points. The applications we consider
are inspired by the work of Conley in [8]. The technique that we have developed
in the previous sections allows us to deal with more general examples which could
be the topic of a future research. We refer to [1, 11, 32, 34] for other interesting
results in this area.

Let vy < vy and suppose that f : R x [vg,v1] — R satisfies the Carathéodory
conditions and, moreover,

f(tvo) =0, f(t,v1) =0
and for every s € Jvg, v1],
f(t,s) >0 for ae. t <tg, f(t,s)<0 forae t>t;.
Then, the following theorem holds:

Theorem 4.1 Assume (H1)—~(H2) with v =v; and (K1)~(K2) with v = vy . Sup-
pose also that (L) is satisfied. Then, there exists a solution U to equation

u’ — f(t,u) =0 (4.1)
such that
a(—00) =vg, w(+o0)=wv1, wo<u(t)<wvy, VtER

and
ﬂ/(t) > 0, Vit e (*Oo,t()] U [tla +OO)

Proof. We apply Theorem 2.1 and Theorem 2.3 to get two compact connected sets
'~ and I'" satisfying (i1), (i2), (i3) and (j1), (j2), (j3), respectively. We observe
that in (i) we always have 7, = —oo (respectively 7, = 400 in (j3)), due to
the local Lipschitz type condition (L). Next we apply Theorem 2.5 and obtain a
continuum I" from I'~.

Both the continua I't and I' are contained in a rectangle [vg,v1] x [—M, M],
where M > 0 is a sufficiently large constant. We set

Ao:=Tn({vo} xR) £0, Bo:=10n({v} xR) #0,

A =T N ({vo} xR) #0, By=Ttn({vi} xR)#0

and, observe that, as a consequence of Theorem 2.5 and Theorem 2.3, we have
y<0,V(r,y) €A and y>0,V(r,y)€ By,

y>0,V(z,y) €Ay and y<O0, V(z,y) € By.
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By Lemma 6.2 in the Appendix it follows that there exists («, 3) € I NI+, By
definition of I" there exists a point (o=, 37) € I'” and a solution @(-) to (4.1)
defined on [tg, t1], such that

u(to) = a~, '(tg) =p", () =a, @'(t1)=4

and vy < u(t) < vy for every ¢ € [to,t1]. Moreover, from (o=, ) € I'” departs a
solution (that we still denote by @) defined on (—oo, tg] for problem (P-). Similarly,
from (o, ) € I'" departs a solution (that we still denote by @) defined on [t1, +00)
for problem (P, ). Patching together these three solutions to a solution @ of (4.1)
defined on the whole R and recalling the qualitative properties of such a solution
coming from (i3) and (j3) we achieve the thesis. O

As we have just seen, in order to prove Theorem 4.1 we have performed a link
between I'~ and I't through the intermediate continuum I'. We can achieve the
same conclusion in a more direct way when some additional symmetry conditions
are imposed on f. A result in this direction is the following:

Let vg < v1 and set
Vot U1

2
Suppose that f: R X [vg,v1] — R satisfies the Carathéodory conditions and, more-
over,

f(t,Uo) = 07 f(ta ’U]_) = 07
as well as there exists to € R such that, for every s € |vg, p|,

f(t,s) >0 for ae. t <tg.

We also define

[t s) = f{t+to,p+s)
The following result holds:

Theorem 4.2 Assume (H1)-(H2) with v = p. Suppose also that (L) is satisfied
and that f(t,s) is even with respect to t and odd with respect to s. Then, there exists
a solution @ to equation (4.1) such that

U(—00) =vg, U(+o0)=v1, wvo<u(t)<wvy, VIER

and
a'(t) >0, VteR.

Proof. We apply Theorem 2.1 to equation (4.1) in order to have a continuum
| [v07p] x RY.

If we take a point (p,§) € I';y N ({p} x R ), we have that there exists a solution
4(+) to equation (4.1) such that

(—o0) =wg, A(to) =p, U(to) =9, wo<u(t)<p, Vt<tg
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and
() >0, VYte (—oo,to.

By the symmetry of f we can easily see that the function

’l](t) — { I&(t)7 t < tO?

vl+vofﬂ(2t07t), tzt()
is a solution of (4.1) with the desired properties. O

We now show some applications of the above results to the simplified equation
u” +w(t)g(u) =0,

where g : R — R is a continuous function and w : R — R is a measurable function
with w € L!_(R). We start by assuming the existence of at least a zero for the
function g, that is

g(vg) = 0.

A consequence of Theorem 2.1 for
F(tu) = —w(t)g(u) (4.2)
is the following;:
Corollary 4.1 Let v > vy and suppose that
g(s) >0, Vsé€lv,v|

and, either g(v) > 0, or g(v) =0 and g(s) is differentiable at s = v with ¢'(v) < 0.
Assume also that there exists tg € R such that

to
w(t) <0, for a.e. t <ty and / w(t) dt = —c0.

—00

Then, there exists a continuum T~ C [vg, v] xRT satisfying (i1), (i2), (i3) of Theorem
2.1.

Proof. The proof follows straightforwardly from Theorem 2.1 by (4.2). We just ob-
serve that (H2) is trivially satisfied when g(v) > 0, while, if g(v) = 0, it holds by
taking n(t) = —w(t)¢’(v)/2. On the other hand, if a € ]vg, v[ we can take any € > 0

with a +¢ < v and (H1) holds with 7. (t) := —w(t) [min]g. O
a,a+¢e

Similar corollaries may be easily obtained from Theorem 2.2, Theorem 2.3 and
Theorem 2.4.

Now we are in position to obtain a result on the existence of an heteroclinic
connection for equation (4.2) which follows immediately from Theorem 4.1.
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Corollary 4.2 Let vy < v1 be such that
g(vg) = g(v1) =0 and g(s) >0, Vs €Jvg,vq].
Suppose also that g(s) is differentiable at s = vy and s = vy with
g'(vo) > 0> g'(v1).
Assume there are tg,t1 with tg < t1 such that
w(t) <0, for a.e. t <to, w(t)>0, for a.e. t >t

/to w(t) dt = —oo, /M w(t) dt = +oo.

— 00 t]

and

Then, there ezists a solution @ to equation (4.2) such that
a(—00) =vg, w(+o0)=wv1, wg<u(t)<wvy, VEER

and
@'(t) >0, Vte (—oo,to)U[t,+00).

5 Homoclinic orbits

In this section we obtain homoclinic orbits for equation (4.1) by suitably connecting
the unbounded branches of initial points I'" and YT produced in Section 3. We
also present various examples of piecewise autonomous equations where an accurate
computation of the time map allows a thorough discussion of the existence of a
connection between these continua leading to a positive homoclinic orbit.

5.1 Multibump solutions

We give an application of the results obtained in the previous section, by proving
the existence of homoclinic solutions which possess a large number of zeros. For
simplicity, we restrict ourselves to the case of equation

u” +w(t)g(u) =0, (5.1)

where, as in Section 4, g : R — R is a continuous function and w : R — R is a
measurable function with w € L! (R). We also assume that there exists vy € R
such that

g(vg) = 0.

Our first result extends Corollary 4.1 by producing unbounded connected branches
in the phase-plane emanating from (vg, 0).
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Corollary 5.1 Let
g(s) >0, Vs>uyp.

Suppose there exists ty € R such that
to
w(t) <0, forae t<ty and / w(t) dt = —o0. (5.2)

Then, there exists an unbounded closed connected set T~ C [vg, +00) x RT | with
' n ([UO,—I—OO) X {O}) =0T N ({vo} X R+) = {(v0,0)},

such that for each (o, B) € '™, there exists a solution u(-) of (5.1) such that u(ty) =
a, u'(tg) = B and (u(t), v (t)) — (vo,0) for t — —oo, with u(-) > vy conver and
non-decreasing on (—oo, to].

Suppose there exists t1 € R such that

+o0
w(t) <0, for a.e. t >t and / w(t) dt = —c0. (5.3)
t1

Then, there exists an unbounded closed connected set YT C [vg, +00) X R™ | with
T+ n ([U(], +OO) X {0}) = T+ n ({’Uo} X R_) = {(’U(LO)},

such that for each (o, 3) € Y, there exists a solution u(-) of (5.1) such that u(tq) =
a, u'(tg) = B and (u(t),u'(t)) — (vo,0) for t — 400, with u(-) > vy conver and
non-increasing on [t1, +00).

The proof is a straightforward application of Theorem 3.1 and its variants indicated
in Section 3.
Putting together Corollary 5.1 with Lemma 3.1, we obtain:

Theorem 5.1 Let g be differentiable in vo with g(vg) = 0. Suppose also that g(s) >
0, Vs > vy and
lim L(s) = 4o00.
s—+oco 8§
Assume there are to < t1 such that w(-) is continuous and piecewise monotone on
[to, ta],
w(-) >0, andwZ0 on [to,t1]
and with w(-) satisfying also (5.2) and (5.3). Then, there is n* such that, for each
even integer n > n*, there exists at least one solution u(-) of (5.1), with u(-) — v
having exactly n zeros on [to,t1] and such that (u(t),u'(t)) — (vo,0) for t — +oo,
with u(-) > vy convex and non-decreasing on (—o0,tg] and conver non-increasing
on [t,+00).

For some special nonlinearities and weights it is possible to provide some esti-
mates of n*. In particular, if n* = 0, Theorem 5.1 would allow to prove the existence
of solutions with u(-) — vy positive, as well as with u(-) — vo having any even num-
ber of zeros. Some specific examples for positive homoclinics are given in the next
subsection.
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5.2 Examples

We consider the equation

u’ + h(t,u) =0 (5.4)
with

h(t,u) = as(t)h(u) —a—(t)g(u)
and
at(t) = at Glrg.6, (1) a—(t) = a— O oo t0]Uts,+00[ (F)

where ay,a_ > 0 and ¢y is the characteristic function of the interval I. With this
choice, equation (5.4) splits into two autonomous equations:

' +ayh(u) =0, on [ty,t] (5.5)
u' —a_g(u) =0, on]—oo,to]Ults,+00). (5.6)
In what follows, we let for simplicity a; = a_ = 1 and assume that g and h are

continuous functions on R satisfying
sg(s) >0 and sh(s) >0, s#0.

In this case (0, 0) is the unique equilibrium point in the phase—plane (z,y) = (u,u’)
of the first order system associated to (5.4). We look for positive homoclinic orbits
n (0,0). For this aim, we will make use of phase—plane analysis to investigate when
it is possible to glue the trajectories corresponding to the autonomous equations
(5.5) and (5.6) in order to get these homoclinic orbits.

We start by defining

Setting (vg,0) = (v1,0) = (0,0), by the energy conservation law applied to equation
(5.6) we have that

'™ ={(z,y):y=2G(x), >0} and Y ={(z,y):y=—+/2G(z), = >0}

That is, '™ and T coincide, respectively, with the branches of the unstable and
of the stable manifolds of (0,0) which lie in the first and in the fourth quadrants.
As a consequence, we note that positive homoclinic orbits in (0,0) correspond
to positive solutions u(t) of equation (5.5) such that (u(to),u'(tp)) € T'~ and
(u(ty),u'(t1)) € TT. Equivalently, positive homoclinics correspond to trajectories
of (5.5) which start at time ¢y from (ug,vo) € I'~ and that meet the z-axis after a
travel of duration 7(ug,vy) = % Therefore, under our assumptions, a positive
homoclinic exists for equation (5.4) if and only if 25 belongs to the image of the
time map 7 restricted to I'” . Our aim in what follows is to describe such an image

when the functions g(u) and h(u) are powers of w.
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Let s
Hs)i= [ b6 de
0
and consider a point of the form (¢,0), ¢ > 0. The trajectory associated to u” +
2

h(u) = 0 which passes through (¢, 0) is defined by % + H(xz) = H(c). Considering

the initial point (¢, 0), this trajectory will intersect I'~ in backward time at a point
that we denote by (s(c), \/2G(s(c))), after a travel of duration 7(c). Then, s = s(c)
satisfies

K(s):=G(s)+ H(s) = H(c), (5.7)

where K is a continuous increasing function. It follows that
0<s=s(c):=K ' (H(c)) <c

is a continuous increasing function, too. Moreover, by the energy conservation law
for equation (5.5), we get

¢ du
7(c) = 5.8
() /s(c) 2(H(c) — H(u)) (58)

and 7 :]0, +00[—]0, +00[, ¢ — 7(¢), is a continuous function of c.

In what follows, in order to study the behavior of the function 7 when ¢ — 0T
and ¢ — 400 we specialize the functions g and h. More precisely, we start with a
first class of examples where we set for u > 0

g(u) = au®, h(u) =bu’, with a,b,a,3>0, a#0.

au®tt buf 1
Then, of course, G(u) = R H(u) = 511 and equations (5.8) and (5.7) take
the form
¢ du
o) = — ,
s(c) B+1 _ , B+1
\/5 1 (c u”T)
and

as*tl  pgftl peft

a+1 * B+1 B4+1°

In order to draw our conclusions about the behavior of the function 7, we assume

that a > 3 > 1. If we consider the change of variables u = tc and s = fc, then the
equation (5.8) will be transformed in

_ BH1 2 Y dt
7(c) = TR /9 Vi (5.10)

and from equation (5.9) we can explicit ¢ as a function of 6 obtaining:

(5.9)

(5.11)

bla+1) 195+
a(B+1) gt
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From this last equation we see that 0 < § < 1 and that ¢ — 07 < 6 — 1~ and
¢ — +00 & 0 — 0T, Finally, substituting (5.11) into (5.10), we obtain

gott 1w 1 gy
e e

where the constant M is given by

7(0) = M [ (5.12)

[N ES [b(a—f—l)r(la_ﬁﬁ).

26 |la(B+1)

Then, from equation (5.12) it follows immediately that limgy_ o+ 7(0) = 0. More-
over, it is not hard to show that limy_,- 7() € R <= « > 28 — 1. Taking
into account the continuity of the function 7, we can conclude that if 7 > 1 and
a > 203 —1, then equation (5.4) does not admit any positive homoclinic orbit when-
ever t1 —tg > SUPp + 7(c), whereas it admits positive homoclinic solutions for any

(to,t1) fa>pF>1and o < 26— 1.

A second class of examples may be obtained if we consider

h(u) = og(u), o > 0.

In this case equation (5.4) (in which we still set a4 = a_ = 1) takes the form
v’ +w(t)g(u) =0, (5.13)
with
g, te [t07 tl]a
w(t) == (5.14)

71, tE (*OO,to[U]tl,+OO).

Here we also have H(u) = o0G(u), and, from equations (5.7) and (5.8), we get,
respectively,

G(s) = G(e) (5.15)

and
(5.16)

7(c

1 ¢ du
)= \ﬁ/s V2(G(0) - Gu)

The change of variable z = /G(u)/G(c) transforms (5.16) into

_ ]2 ! VG(u)  dz
’T(C)—\/: = W A (5.17)

g V1=22

where u = u(c,z) = G7}(2°G(c)). Then, from (5.17) we obtain the following
estimate for the map 7:

/Glu) < 7(c) < k, max G(u)’ (5.18)

ks min <
s<u<c g(u)

s<u<c g(u
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where

1 2 (m . g
> =1/ — | = — arcsin .
o\ 2 1+o

From (5.18) we see that the behavior of the function 7 depends on the behavior of
the function ¢ (u) := \/G(u)/g(u). As a consequence, if lim, o+ ¥(u) = o0 and
limy, 400 ¥(u) = 0 with ¢ decreasing, then for any o > 0 we get the existence of
a positive homoclinic orbit for our equation. This is the case, for example, when

g(u) = u®, with o > 1. In fact, with such a choice we obtain ¢ (u) = ukTa/\/a + 1.
On the other hand if we assume that g(u) behaves like u®, a > 1, at u =0 and
like u?, 0 < 8 <1, for u — +00 then

. G(u)
min
s=s(c)<u<c g(u)

— 400

both for ¢ — 0% and ¢ — +oc. This implies that 7(c) has a positive minimum in
Rg and therefore if 5% is less than this minimum there are no positive homoclinic
orbits for our equation.

With reference to this last remark, we conclude the paper by presenting in detail
the analysis of equation (5.13) with

%, for 0<z<1
g(x) := min(z®, 2°) = (5.19)
z, for x > 1,

for 0 < 8 <1 < . The weight function w(t) is defined as in (5.14). In this situation,
we have

a+1
S ) for 0<z<1
x Oé+1
Gla) = [ alas= § )
T —a
for z > 1.

B+1 +(a+1)(ﬂ+1)’

For any ¢ > 0, we can now consider the value s(¢) €]0,¢[ corresponding to the
abscissa of the points at which the trajectory through (¢, 0) of the system

/ /

=y, y =-og(z),
intersects the unstable and the stable manifolds of the origin for system

/ /

=y, Yy =gx).

As previously observed, to find s(c¢) we have to solve the equation (5.15) for s > 0.
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This yields

< j—l> c, for 0<e<1
o
=T 1 3 o
o a+1 a_l’_ o — a+1
s(c) = p+1 _ for 1<e<c*
(¢) <a+1> ( . ﬁﬂ) C forl<e<e
7
< j—l) (cﬁH ﬂ ) for ¢ > c*,
o
. ( B+l )
c=(1+
oz+1

is the special value of ¢ > 0 such that s(c) =

Figure 4. Example of unstable and stable manifolds in [0,+00) x R for v’ —
0.6).
This example corresponds to the case of equation (5.13) with w(¢) defined as in
(5.14). The unstable manifold I'" is the line of equation y = /2G(z) contained
in the first quadrant, while the stable manifold YT is the line of equation y =

2G(x) contained in the fourth quadrant. For our example, we have taken
g(x) = min(z®, z?) for x > 0, with a = 3 and 8 = 1/20, in order to consider the
case in which g(u) ~ u® near zero and g(u) ~ u” near infinity, with a > 1 >
B > 0. The orbit path of u” + og(u) = 0 goes from P := (s(c),/2G(s(c))) € T~
to Q = (s(c), —\/2G(s(c))) € TT, moving in the clockwise sense and passing
through (c¢,0). In our picture, we have chosen ¢ := 5.8. The thin vertical line

g(u) = 0, joined by an arc of trajectory of u” + og(u) = 0 (with ¢ =

represents the segment joining @ with P.
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As a last task, we can compute 7(c) according to (5.16) and by taking into account
the choice of g in (5.19), as well as the corresponding form of G. In this manner,
we find a critical constant

T = min{r(c) : ¢ > 0},

such that there exists a homoclinic solution u(-) of (5.13) with u(t) > 0 for every
t € R, if and only if t; — ty > 27, .

Figure 5. Graph of the time-mapping function 7(c) considered in (5.16). The function
g(x) = min(z*, 2?) for z > 0, and the coefficients a, 8 and ¢ are those taken in Figure
4.

6 Appendix

We collect in this Section some technical results that we employ in the proof of
some theorems of this paper. Our first result is a consequence of the Kuratowsky
- Whyburn lemma [18, 35]. It allows us to cut any continuum to a sub-continuum
which lies between two level sets of a given continuous map (see also [25]).

Lemma 6.1 Let S be a continuum in a metric space X. Let 3+ X — R be a
continuous function and let a, B € R, with o < 3, be such that

SNy H(—o00,a]) #0, SNy ' ([B,+00))# 0.
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Then, there is a continuum S* C S such that
I,(S*) = e, B].

Proof. The connectedness of S implies that j(S) 2 [a, 5]. Then we define the com-
pact set
Z:={res:x) € o)}

and the nonempty disjoint compact sets
A=8Sny"'({a}) €2, B:=Sny;'({BHcz

Whyburn lemma ensures that, either there exists a continuum &* C Z with S*NA #
() and S* N B # (), or A and B are separated in Z, that is, there exist compact
sets F1 and F2 with Fl :_) 147 F2 :_> B, with F1 ﬂFg = @ and F1 @] F2 =Z If
the first of the two alternatives occurs, we have 3(S*) C [a, (] (as S* C Z) and
a, B € )(8*). Hence, 3(8*) = [, 8] and the thesis follows. Thus we have only to
show that the second alternative does not occur. But, this is obvious, because if
Fy and F, as above do exist, then the sets F := F} U (Sﬂj‘l((—oo,a])) and
Ey = F, U (S ﬁj_l([ﬁ, —|—oo)) ) disconnect S. O

Next, we recall a useful result of plane topology (see, for instance [26, Lemma
3, p.702]).

Lemma 6.2 Let Wy and Wi be two nonempty continua of a compact metric space
Z which is homeomorphic to a rectangle and let h : Z — R be a homeomorphism of
Z onto the rectangle R = [a,b] x [-M, M] C R2. Assume that

Ag = h(Wo) N ({a} xR) £0, By :=h(W) N ({b} x R) # 40,
as well as
Ari=hW) N ({a} xR) £0, By :=h(W)N ({b} xR) #0
and, moreover,
y<0,V(z,y) €Ay and y>0,V(z,y)€ By,

y>0,V(z,y) €Ay and y<0,V(x,y) € By.

Then
Wo N Wy 7&@

Proof. Let ¢ > 0 be such that y > 2¢ for every (z,y) € A1 U By . Let also U2 and U}
be, respectively, an e-neighborhood of h(W,) and an e-neighborhood of h(W;) in
R. Since R is an arcwise connected and locally arcwise connected space, we can find
two continuous paths 72,71 : [0,1] — R with 7i(¢) = (2L(¢),y(t)) € UL, for every
t €10,1], for i = 0,1 and such that v2(0) € {a} xR and v%(1) € {b} xR, for i =0, 1.
By the assumptions, we also have that y2(0) < y!(0) and y2(1) > yl(1). By the
properties of Peano spaces [15] we know that the image sets v:([0, 1]) contain arcs
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(i.e., homeomorphic images of a compact interval) with the same extreme points,
respectively (see, for instance, [15, pp.115-131] or [35]). Hence, we can suppose
that there are arcs w? C UY N'R and w! C Ul NR such that

w2 N ({a} xR) = {(a,a2)}, w2N({b} xR) = {(b,62)},

w; N ({a} X R) = {(ava;)}’ w; N ({b} X R) = {(b7 b;)}v

with
ag <al, and b2>b;.

Without loss of generality (taking M larger if necessary), we can also suppose that
wh? = Wi\ {(a,al), (b,b1)} C intR, (6.1)

for i =0,1.

We now consider the simple closed curve (Jordan curve) J obtained by gluing
together the following arcs: w?, the vertical segment joining (b,b}) to (b, —M), the
horizontal segment joining (b, —M) to (a,—M) and the vertical segment joining
(a,—M) to (a,al). Since the points of w? belonging to a sufficiently small neigh-
borhood of (a,a?) are in the internal side of the curve J and the point (b,b?) lies
in the external side of J, as a consequence of the Jordan curve theorem we see that
w%# must intersect J and, actually, by (6.1) and the definition of J we have that

W Nwh? = W0 Nwl # 0.

Letting ¢ — 07 and using a standard compactness argument, we find that h(Wp) N
h(W;) # 0 and hence we can conclude that Wy N Wy # 0. O

Our last result is used in the proof of Theorem 2.5.

Lemma 6.3 (cf. [9, Corollary 2.4]). Letg : [r9, 71]xR? — R satisfy the Carathéodory
assumptions and suppose that K C R? is a nonempty closed and connected set such
that, for each (xo,yo) € K, all the solutions to the Cauchy problem

u +g(t,u,u’) =0
U(TO) = 2o, ul(TO) =%,

are defined on [19,71]. Then, for each pair of points P,Q € K, with P # Q, there
is a continuum S C K, with P,Q € S and a continuum C C S x C*([r9,71]) such
that Pryi(C) = S and, for every (§,u) € C, u(:) is a solution of u"” + g(t,u,u’) =0,
defined on |19, 71| with (u(79),v (19)) =& € S.

Proof. The proof is a simple translation of [9, Corollary 2.4] where the corresponding
result is stated for a first order system in R¥. In the space C'![ry, 71] we consider the
standard C'-norm ||ul|1.c0 = ||tl|oo + ||t/||oe (like in the proof of Theorem 2.1).
By Pr; we mean the projection of the product space S x C*([r,71]) onto its first
factor S. a
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