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ABSTRACT. We present a method to study twice degenerate at infinity
asymptotically linear vector fields, i.e. the fields with degenerate princi-
pal linear parts and next order bounded terms. The main features of the
method are sharp asymptotic expansions for projections of nonlinearities
onto the kernel of the linear part. The method includes theorems in ab-
stract Banach spaces, the expansions which are the main assumptions of
these abstract theorems, and lemmas on the exact form of the expansions
for generic functional nonlinearities with saturation. The method leads to
several new results on solvability and bifurcations for various classic BVPs.

If the leading terms in the expansions are of order 0, then solvability
conditions (and conditions for the index at infinity to be non-zero) coin-
cide with Landesman—Lazer conditions, traditional for the BVP theory. If
the terms of order 0 vanish (the Landesman—Lazer conditions fail), then
it is necessary to determine and to take into account nonlinearities that
are smaller at infinity. The presented method uses such nonlinearities and
makes it possible to obtain the expansions with the leading terms of arbi-
trary possible orders.

The method is applicable if the linear part has simple degeneration,
if the corresponding eigenfunction vanishes, and if the small nonlinearities
decrease at infinity sufficiently fast. The Dirichlet BVP for a second order
ODE is the main model example, scalar and vector cases being considered
separately. Other applications (the Dirichlet problem for the Laplace PDE
and the Neumann problem for the second order ODE) are given rather
schematically.
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1. Introduction

We study various equations and vector fields that contain nonlinear superpo-
sition operators x(t) — fx = f(t, x(t)) acting in functional spaces of scalar-valued
functions z: Q — R, the main case being Q = [0,T]. The functions f are always
bounded and continuous w.r.t. all the variables and always are of the form

(1.1) f(t,z) =b(t) + a(t)sign(z) + g(t,x), t€Q, xR
The nonlinearity g in (1.1) is asymptotically small:

lim suplg(t,x)] =0
|z|—o00 teN

and has a jump at zero to compensate the jump of the function sign(-). Any
function f satisfying the saturation condition (1)

(1.2) lim sup |f(t,2) — FE(H)] =0
z—+o0 teQ

admits representation (1.1) for
[+ 7@
2 )
g(t,x) = f(t,x) — b(t) — a(t) sign(x).

Every function (1.1) obviously satisfies (1.2) for f*(t) = b(t) & a(t).

Consider in L? = L%(Q,R) a completely continuous linear operator A, it

b(t) =

generates the Hammerstein vector field
(1.3) Or =1z — A(x + fx).

Since f is continuous, we see that ® is completely continuous.

In the non-degenerate case () 1 € o(A), the principal linear part I — A of
the field ® is continuously invertible, the set {x € L? : ®x = 0} is bounded,
therefore the index at infinity (3) ind.® of the field ® is well defined. It may be
calculated by the formula ind,® = (—1)?, where 3 is the sum of multiplicities
of all real eigenvalues of the operator A that are greater than 1.

Throughout the paper we investigate the degenerate case 1 € o(A).

(1) To eliminate at least some cumbersome formulas we use the symbols + and F. If
we do not specify the opposite, the presence of these symbols (usually in several places in the
same formula) means the correctness of two formulas that appear if we choose either all upper
or all lower symbols at all places. In particular, one formula (1.2) means two relations, one for
the upper symbol “+” and another for the lower symbol “—”.

(3) o(A) denotes the spectrum of the operator A.

(3) The index at infinity [11] is the common (independent from r) rotation of the field ®
on spheres {||z|| = r} for sufficiently large r. The index is well defined if and only if the set of
all singular points of the field ® is bounded.
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Let the eigenvalue 1 be simple, e = Ae, |le]| = 1, and mes{t € Q : e(t) =
0} = 0. Let A*e* = e*, (e,e*) = 1, where A* is the adjoint operator. Consider
the values

(1.4) = = [ SO0 £ ale)sn(e(e)) .

they appear in the projections u%e(t) of the terms b(t) & a(t) sign(e(t)) onto the
one dimensional kernel of I — A. If u* # 0, then ind.® is well defined and
sign(pt) — sign(p™) (—1)f = 0 if p=pt >0,

2 (—1)Psign(pt) if p=pt <O0.

(1.5) inde® =

This statement was used by various authors in more or less explicit form (to study
solvability of degenerate BVPs, see, e.g. [2], [3], [13]; in [6] the problem on the
index at infinity computation is directly investigated), starting from the famous
paper [12]. The assumption p~p™ < 0 for concrete problems is often written in
the form pu~ < 0 < p* (or um < 0 < p~) and is called the Landesman-Laser
condition.

Under assumption pu* # 0 the field ® is once degenerate: its principal lin-
ear part is degenerate (i.e. 1 € o(A)), the remaining part Afr contains non-
degenerate leading term of order 0. This paper is devoted to the case where
at least one of the numbers pu* equals zero. Such cases are twice degenerate:
the linear part is degenerate as well as the projections p*e(t) of the leading
homogeneous term b(t) + a(t) sign(e(t)).

The study of twice degenerate problems for a(t) = 0 was started in [2], [5],
see also [6] and references therein; it was continued for the case a(t) # 0 in [9].
There the main restriction on the function g is of the form

(1.6)  either sign(z)g(t, ) > (|z[) or sign(z)g(t, ) < —p(|z]), [z] = zo;

it is supplemented with the estimate from below of the rate of decreasing at
infinity of the positive monotone function ¢:

(1.7) /00 u’ o(u) du = oco.

The number 6 is defined by the asymptotics at zero of the permutations [4] of
the function |e|, for the Dirichlet BVP, analyzed below, 6 = 1.

In [6], [9] the estimates at 0 of the function x(0) = mes{t € Q : |e(t)] < §}
are used. If Q = [0, 7], then x(9) is inverse to the equimeasurable permutation
of |e|]. In the present paper we use the behavior of e in the vicinity of any its zero
separately instead of the total estimates of x(4). The main assumption has the
opposite to (1.7) form (see (3.3), (3.4)), any analogous to (1.6) assumptions are
not used. As a result we obtain sharp expansions for projections of nonlinearities
instead of estimates. Formulas for the index at infinity have an explicit form and
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are defined by some integrals; the formulas are sharp: the signs of these integrals
define the value of the index. In a certain sense the results of this paper cover
the most of unknown cases.

Integrals of the form

T ~
G, - / a(t)g(t, re(t) + h*(t) + h(t)) dt
0
and .
Sy = /0 q(t)(sign(re(t) + h*(t) + h(t)) — sign(e(t))) dt

and their expansions play a determinative role in several applications. The main
new technical observation is the possibility to compute exact uniform w.r.t. h—
0 asymptotics of G, and S,. as r — oco. It turns out that the asymptotics of G,
is independent of the rate of decreasing of g to zero; both quantities G, and S,
at infinity generically have the form Kr~*° + o(r~*°), the coefficients K may be
explicitly computed. The number s is the same for G, and S, it is defined by
the functions e and ¢, in almost all our applications e = ¢ and s = 2.

All results of this paper are substantial if {¢t € [0,T] : e(t) = 0} # 0. In
the opposite case (%) e(t) > g9 > 0, the asymptotics of G, depends on the
asymptotics of g: if g(t,x) ~ |z|~% for some § > 0, then also G, ~ r~%. The
reason of such incongruity with the main case {t € [0,7] : e(¢t) = 0} # 0 is as
follows. For the case e(t) > €¢ > 0, the integral GG, depends on the values g(¢, x)
for large |x| ~ r only; for the main case G, depends also on g(t, x) with small |z,
moreover the values of g(¢,x) for small |z| define constants in the asymptotics
of G,.

The paper is organized as follows.

Results on vector fields in abstract Banach spaces are in Section 2. Theo-
rem 2.1 concerns the index at infinity computation, its main assumptions are
expansions (2.6) for projections of the nonlinearity, these expansions explain the
role of the asymptotics of the expressions G, and S, for Hammerstein vector
fields. The possibility to obtain such expansions for concrete BVPs defines the
applicability of Theorem 2.1.

Theorem 2.4 on asymptotic bifurcation points concludes Section 2. Theo-
rem 2.4 does not use the classical Changing Index Principle [11], it is based on
asymptotic expansions (2.9) (similar to (2.6)), and follows from direct construc-
tions.

The results (Lemmas 3.1 and 3.2) and their corollaries) presented in Section 3
give expansions (2.6) for concrete BVPs. Sections 4-7 contain various new results

(%) This case appears in the applications, e.g. the function e = 1 is an eigenfunction
for the operator —z’’ with the Neumann (z/(0) = z’(7) = 0) or periodic (z(0) — z(27) =
z'(0) — 2’(27w) = 0) boundary conditions. We do not consider such cases in the paper.
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(Theorems 4.1-7.2) on solvability and bifurcations, they are mainly based on
the possibility to obtain expansions (2.6) and (2.9) and to compute the index at
infinity for corresponding vector fields. All these results follow from Theorems 2.1
and 2.4 and from the statements of Section 3. The most part of applications and
examples are formulated for the solvability of the Dirichlet BVP, the scalar case is
in Section 4, the vector case is in Section 5. In Section 6 we discuss applications of
Theorems 2.1 and 2.4 to bifurcations at infinity. Various examples of BVPs with
degenerate linear part independent of the parameter are considered, bifurcation
diagrams are defined by bounded nonlinearities. The possibilities to apply the
presented methods for some other BVPs are discussed in Section 7.

Theorems on BVPs have an illustrative character to demonstrate facilities of
the presented method, their formulations are rather variable and simple. Other
applications are also possible, the corresponding results using more cumbersome
formulas.

2. Abstract operator equations and vector fields

2.1. Problem formulation. Consider a Hilbert space H with a norm || ||z
and a scalar product (-, -). Consider in H a vector field

(2.1) Sx =z — Az — AF(x),

here A is a linear completely continuous operator, F' is a nonlinear continuous
uniformly bounded (||F(z)||z < ¢r) operator. Let 1 be a simple eigenvalue of A,
Ae = e, |le]|g = 1; then 1 is also a simple eigenvalue of the adjoint operator A*,
suppose A*e* = e* and (e, e*) = 1. If A is self-adjoint, then e = e*. Put

Pxr=(e",x)e, Q=1-P.

The projectors P and @ commute with A, the subspaces PH and QH (codim QH
= dim PH = 1) are invariant for A. The operator I — A is continuously invertible
in QH.

Suppose A maps continuously H to some Banach space B C H with a
stronger norm || - || g, i.e. for some cp > 0 the estimate ||z|| g < c¢pl|z||p holds for
any © € B and AH C B. In applications below H = L?, B = C', AL?> c C',
F =

Let the nonlinearity F' be asymptotically homogeneous: there exist values
ag and o such that for every ¢ > 0 the limits

(2.2) lim sup |(e*, F(£re+h)) —aZ| =0

T Ihlls<e
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exist (the definition from [7] is given for the case of the simple eigenvalue 1 only).
If aF # 0, then ind, ® is well defined and

indac® = 3 (1) sign(a) —sign(a; )

the number 3 again is the sum of the multiplicities of all the real eigenvalues of
the operator A that are greater than 1. In addition to (2.2), assume that there
exist F'* € H such that for any ¢ > 0 the stronger relations
(2.3) lim sup ||F(£re+h)— FE|z =0

" ks <c

are valid. Obviously, relation (2.2), where af = (e*, F*), follows from (2.3).

2.2. Relations (2.2) and (2.3) in functional spaces. Suppose the func-
tion f, generating the nonlinearity F' = f, satisfies (1.2) (i.e. has form (1.1)).

If {t : e(t) = 0} = 0, then (2.2), where af = pu* = (e*,b + asign(e)), follows
from

(24) lim  sup
§—=%00 ||| p<e

/{ ¢ (Og(t.Ee(t) + h(t)

= lim sup
§=%00 ||| p<e

/Qe*(t)a(t)(sigﬂ(ée(t) + h(t)) — sign(&e(t))) dt| = 0,
and (2.3), where F'* = b(t) & asign(e(t)), follows from analogous equalities
lim — sup |lg(t,€e(t) + h(t))] L2

£=%0 n|p<c

— L sup [sign(€elt) + A(t)) — sign(€e(t)) 12 0.
§7E© hlp<e

Such relations hold for B = L' (and hence for B = L? and B = C*), they

were used in various forms, starting from papers by A. C. Lazer (e.g. [12], the

bibliography see in [2]). If = [0, T], then similar to (2.4) relations

lim sup
£=E0 |ip) o1 <e

T
/0 e (Op(t, €e(t) + h(t)) dt| = 0

are valid for several bounded functions p, e.g. for almost periodic p with zero
average (see [10], the basic idea follows [1], here C* cannot be replaced by C).

2.3. Theorem on the index computation. Let for some F* € H rela-
tions (2.3) hold for any ¢ > 0. Denote by h* C QH unique solutions of the
equations h = AQh + AQF¥, obviously, h* = (I — AQ)"'AQF™* ¢ B.

For an € = ¢(r) > 0 such that ¢ — 0 as r — oo, consider the balls H, =
H,(¢) = {|h]l5 < e}. Below we use assumptions of the form

(2.5) lim sup \Tki (e*,F(Lre+ h* +7L)> — ai| =0.
r—00 TenH,
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Relations (2.5) mean that the expansions
(2.6) PF(tre 4+ h* +h) = a*r % e+ o(r )

are valid uniformly w.r.t. & € H,.. The convergence rate in (2.5) depends on &(r).

If at least one of the values af in (2.2) is different from 0, then the cor-
responding leading term a*r~*+¢ in the right-hand side of (2.6) has the form
afe with ki = 0. In the case ky = k_ = 0 relations (2.5) follow from (2.2),

+_ £
™ = 0q .

THEOREM 2.1. Let for some a® # 0 and k+ > 0 relations (2.5) be valid for
any (r). Then indo® is well defined and

indoo® = %(—1)B(sign(a+) —sign(a™)).

In other words, if a—a™ > 0, then indeo® = 0, if a~at < 0, then inde,® =
(—1)Psign(a™).

If for vector field (1.3) both the inequalities u™ # 0 and p~ # 0 hold, then
ky+ =0, a® = p*, and the condition ata~ < 0 corresponds to the Landesman—
Lazer condition. The possibility to obtain expansions (2.6) for Hammerstein type
nonlinearities gives the possibility to compute the index at infinity for the vector
fields, corresponding concrete BVPs. In the next section we explain how to
obtain such asymptotic expansions. In fact, the projections of the Hammerstein
operator Af (if A = A* and f:[0,7] x R — R) generically admit the stronger
expansions

PF(+re+ h* +h) = (aF +a*r 2 4 o(r7?))e.
A variant of Theorem 2.1 for k. = 0 and without assumption (2.3), follows from
the principal result of the paper [7].

2.4. Proof of Theorem 2.1. Consider the cylinder Z,. = {||Px|g < r,
|Qz||x < p} C H and compute for sufficiently large r the rotation v(®,9Z,) of
the field ® on the boundary 07, of Z,.

The value p =1+ cp||(I — AQ) ' AQ| or—qn (the quantity cp comes from
the assumed estimate |F(z)||g < cp) is fixed throughout the proof; all the
solutions h € QH of the equations h = Ah + AQF (z), x € H satisty ||h| g < p.
For large r the rotation of ® on the spheres {||z|| g = r} coincides with v(®,0Z,.)
and with the index at infinity.

To compute the rotation (P, 0Z,.) it is convenient to use the following propo-
sition from [8], it generalizes the usual Rotation Product Formula (see, e.g. [11]).

Let Y be a Banach space, consider in the space Y = {(z,y) : 2 € R,y € Y’}
the cylinder Z = [a1, az2] X By, where By C Y is a fixed closed ball. A pair of
completely continuous operators ¢: [a1,as] X By — R and ¥:[ay,a2] X By =Y
defines the completely continuous vector field F = (¢(z,y),y—¥(z,y)) on Z C Y.
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Let for any = € [ay, az] the rotation v of the field y — ¥(z,y) on the boundary
OBy of the ball By be well defined (i.e. the completely continuous in Y field
y — U(x,y) is non-degenerate on 9By ) and let v # 0. Then for each z € [ay, as]
the set Uy = {y : y = ¥(z,y)} C By is non-empty.

PROPOSITION 2.2. Let ¢(aj,y) # 0 and s;é(aj,y) > 0 fory € Uy, |s;| =1,
j = 1,2. Then the rotation 1 of the field F on the boundary of Z equals
(

So — 51)7/2.

The assumption of this proposition means that the values ¢(a1,y) have the
common sign s; for all y € U,, and the values ¢(aq,y) have the common sign
s9 for all y € U,,. This proposition makes it possible to use properties (such as
localization, smoothness, asymptotics, a priori estimates) of the infinite dimen-
sional component y to analyze the scalar component ¢ at the points a;.

Let us come back to the proof of Theorem 2.1. If h satisfies Q® = 0, then
lhlls < p1=cr ||AQ(I — AQ)™!||z— p; therefore by (2.3),

1= Bl = |AQUT — AQ) ™ (F(2re +h) — F*)|15

<1AQU — AQ) n-p_sup [F(ere 1) = F¥ | = e(r) 0

IhllB<p1

for such h. Define H, in (2.5) by this £(r). Now for sufficiently large r the
relations sign(e*, F(+re + h)) = signa™ follow from h = AQh + AQF (£re + h)
and it is possible to apply Proposition 2.2 to the case [a1,as] = [-r, 7], Y = H,
Z =12, By ={lhly < p} CY = QH, 6 = (", @), ¥ = Qd, F = &,
sy = sign(a™), s; = sign(a™). By Proposition 2.2, v(®,0Z,) = vp X 7¢, where
7o = (—1)# is the common rotation of the fields (°) h— AQh— AQF (£re-+h) and
vp = (sign(a™)—sign(a™))/2, obviously, yp = 0if a*a™ > 0 and vp = sign(a™)
if ata™ < 0. This concludes the proof. O

2.5. Theorem on asymptotic bifurcation points. In this subsection we
apply assumptions of the type (2.5) to study asymptotic bifurcation points of
the field ®yx = © — Az — AF(x; \) depending on the parameter A\ € A C R,
where A is a given closed interval, and F: H x A is continuous w.r.t. the both
variables. Let us stress, that the linear operator A is independent of A.

DEFINITION 2.3. The value )y is called an asymptotic bifurcation point
of the field ®y: H — H if for any N > 0 there exist Ay and xy such that
|)\0 — )\Nl < ]\f_l7 ||JIN||H > 1\77 @,\N(SL’N) =0.

In other words, the value Ay is an asymptotic bifurcation point if and only if
the set {z : ®yx =0, |[A — Ag| < €} is unbounded in H for any £ > 0.

(®) The rotation 7q is defined by the non-degenerate linear part h—AQh, it is independent
of the term —QF(&7re 4 h), and equals (—1)? on the spheres {||h|| g = p} C QH.
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Theorem 2.4 is valid for the choice either of the upper symbol “+” or of the
lower symbol “—” everywhere in the assumptions and in the assertion.

THEOREM 2.4. Let the following hypotheses be valid.
(a) For any \ € A there exist F*()\) € H satisfying

(2.7) lim  sup  ||[F(xre+h;\) — FE(\)|a = 0.

"% IRllp<c, e

(b) For some ki > 0 and o™ (\) the relation

(2.8) lim  sup |rFE(e*, F(£re + hE(A) + ks \)) — aF(\)] =0
"7 ReH,aeA
holds for any e(r) — 0, where h*(\) = (I — AQ)"'AQF*()\) € B.
(c) The value \g € Int A is a robust (°) zero of the function a*.
Then Ao is an asymptotic bifurcation point of the field ®y in H; more precisely,

for any vicinity O C A of the point \g the set of all solutions of ®yxx = 0 for
A € O satisfying £(e*,x) > 0, is unbounded in H.

Some applications of Theorem 2.4 are presented in Subsection 6.2. Let us
conclude this subsection by small remarks, concerning Theorem 2.4.

(1) The vectors h*(\) are unique solutions of the linear nonhomogeneous
equations h — AQh — AQF*()\) = 0. The functions F*: A — H are continuous
in A by (2.7) and by the continuity of F'; therefore h* and h~ are also continuous.

(2) Conditions (2.8) are the uniform w.r.t. # and A expansions
(2.9) PF(£re +h*(\) +h;A) = a* (\)r e+ o(r™).

(3) The set {(z,\) : Pz = 0} is an unbounded continuous branch [11] in
H x A

(4) In addition, suppose
PFE(re+m\) = af Ve +at(Nr ™ e+ o(r %), ky > 0;
(e is continuous in A by (2.8)) let Ag be a robust zero of the function o and
let at(Ao)(A — Ao)ag (A) > 0 for A # Ag. Then for all A < \g sufficiently close

to Ag the field @, has a singular point

z = (—at (o) ag (W)Y e + ofja (A)|7H/F+).

(6) A zero is robust if it is isolated and the function is monotone in a vicinity of the zero.
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2.6. Proof of Theorem 2.4. The proof is given for the choice “+” of the
sign in the formulation of Theorem 2.4. Let us rewrite the equation ® z = 0 as

(210) P(I))\x:(), Q(I))\l’:()

and prove that for each sufficiently large r there exist h= ?L(T‘) € QH( B and
A = A(r) such that 2 = re + h*(\) 4 h is a solution of (2.10) for A = A(r) and
such that ||h]lz — 0,A — Ag as r — co. This means we swap the roles of r and A
in (2.10): the unknown r becomes a new parameter, the parameter A\ becomes a
new unknown.

Solutions (A,E) of system (2.10) are singular points of the vector field
@T()\,E) =(at(Ne+ V1,E - AQ?L — ) = rF+* POy2 4+ QP yz,
vy =1 ()\,E, r) =1 PF(re+h* + E; A) —at(Ne,
vy =va(\ hy 1) = AQF (re + b + h; X) — AQFF(N).

Let § > 0 be so small that the function at is monotone on [Ag —d, A\g + 4], by
assumption at (A — d)a™ (Ao +d) < 0. The relation ||vs]|p — 0 as r — oo holds
uniformly w.r.t. A and 7L, therefore the rotation of the completely continuous
vector field h — AQh — vy in QH on the sphere {|[h||z = 1} equals (—1)? for any
A€ Ao — 0, +9].

For sufficiently large r the values ot ()\) + (e*,11) and a™()\) for A = A\g £§
are different from zero and have the same common signs sign(a™(\g + d)) and
sign(a® (Ao — d)), the rotation of the field ©, on the boundary of the set D5 =
{(\R) 1 ]A=Xo| <6, ||hlls < 1} equals (—1)Psign(a™(Ao+0)) by Proposition 2.2,
i.e. it is different from 0. Therefore for any § > 0 for sufficiently large r there
exists (A, h) € Dy such that ©,(),h) = 0, i.e. ®y(er +h+(X) +h) = 0. O

3. Expansions of projections of functional nonlinearities

Expansions (2.6) for nonlinearities of the Hammerstein type and for super-
position operators can be proved in many cases, the exact form of (2.6) follows
from the results of this section.

3.1. General approach. Consider the integral

T
/0 () f(t, x(t)) dt,  x(t) = £re(t) + h(t)

(the interval of integration Q = [0, T is usually defined by boundary conditions)
with the function f satisfying (1.1). All the terms in the right-hand side of

/ e (t)f(t, z(t))dt = / e*(t)(b(t) + a(t)sign(z(t)) + g(t, z(t))) dt
0 0

T T
=ut / e*(t)g(t, x(t)) dt + / e* (H)a(t) (sign(re(t) £ h(t)) — sign(e(t))) dt
0 0
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(u*t are defined by (1.4) except p® are small as r — co. If = # 0 or u~ # 0,
then the corresponding expansion is ready: a® = pu*, ki = 0. If either one or
both values p* equals zero, then it is necessary to study the expressions

T T
/O ¢*()g(t, £re(t)+h(t)) dt, /0 e (t)a(t) (sign (re(t) ~h(1)) Tsign(e(t))) dt

and to find their leading terms. The leading terms depend on the behavior of
e, e*, and h* at the vicinities of zeros of the function e; the integrals over the
sets, where e is separated from zero, are smaller under the assumptions of results
below. Therefore we split the interval [0, 7] into subintervals A; such that each
A, contains exactly one zero (7) to of the function e, then we separately analyze
the integrals

/ e*(t)g(t, £re(t)+h(t)) dt, / e*(t)a(t)(sign(Lre(t)+h(t))Fsign(e(t))) dt.
Aj Aj
Below we present expansions for these integrals, the formulas for leading terms

are different if either ¢y is the end (left or right) of A;, or ty € Int A;.

3.2. Assumptions. Fix an interval A = A; C [0,77, let a scalar function
e € C1(0,T) have a unique zero ty € A. Let

e(to) =0, e(t)=(t—to)(e +B(t)), € #0,

(3.1)
B <e, [B(H)]—0, t—to

Let another fixed function ¢(t) satisfy
32)  at)=(t—t0)" @ +a®), ¢ #0, ja(t)] =0, t - to.

Here k > 0 is a fixed integer (the number of the first nonzero derivative of ¢ at
the point tg), for applications the main cases are k = 0 and k = 1, the case k = 1
naturally arises if ¢ = e. Relations (3.1)—(3.2) follow from the smoothness of e
and q.

The main assumptions on the function g are of the form
(3.3) lg(t,2)| < G(lz]), gt x) —g(s, z)| < |t — s|G(|]).

Everywhere below G: [0, 00) — [0, 00) is a monotone decreasing function satisfy-
ing

(3.4) / uPG(u) du < 0o
(k is the number from (3.2)).

(") All the cases to = 0, to = T, and to € Int Aj; appear later in the applications.
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Finally, fix ¢g > 0,e = (r) — 0 as 7 — oo, and h*(t) € C! and consider the
family § = 9. ., (h*,r) of functions h(t) € C* such that

h(t) = B*(t) + h(t), [|h(t)| <e, |W'(H)]<eco, tEA.
Obviously,

(3.5) co & sup ||hl|e < oo
heH

3.3. The main lemma. Let e(tg) = 0, and let tg be one of the ends of A.
Put \
IF = Igz(r; q,e,h) = :I:/ q(t)g(t,re(t) + h(t)) dt,
to
the sign “4” corresponds to the case ty < t; and A = [to,t1], the sign “—”
corresponds to the case tg > t; and A = [t1,to].

Since tg is the end of A and tg is a unique on A zero of the function e € C,
we see that for ¢ € A, t # to either e(t) > 0 or e(t) < 0. Put 0 = + if
e(t) > 0 and 0 = — if e(t) < 0 (A is a symbol, not a number). Obviously, if
sign((t; — tg)e’) = £1, then o = +; denote —o = + if 0 = F. To simplify and
to unify notations put

%) 0
/ instead of / and instead of / .
R+ 0 R— —o0

LEMMA 3.1. Let all the assumptions of Subsection 3.2 hold and let ty be an
end of the interval A. Then

(3.6) lim sup
=% hes

=0.

rRHLIE —sign(e’) () TR / uFg(to, u+ h*(to)) du

The case tp € Int A = (¢1,12) follows from this lemma. Denote

Iy = Iy(r;q,e,h) = / : q(t)g(t,re(t) + h(t)) dt.

t1
By Lemma 3.1,

+oo
lim sup P11, — sign(e’)(e')7F 1) / uFg(to,u + h*(tg)) du| = 0.

T—00 hey:) 0o

3.4. Proof of Lemma 3.1. We prove (3.6) for I and ¢’ > 0 (i.e. t; > t,
o = +), other cases can be proved in analogous way. To simplify formulas,
suppose tg = 0.

Put 6 = 6(r) = (In(Inr)) !, the variable ¢ is chosen to satisfy § — 0, r§ — oo,
and 7*t1G(kré) — 0 for any . Consider for sufficiently large r the integrals

5 5
— Ecq(Ire * = k re
J, _/0 t*G([re(t) + h(t)]) dt,  J; /0 tg(0,re(t) + h(t)) dt
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and estimate them. The value 6 is small, hence for ¢ € [0, §] the relation e(t) >
€'t/2 holds. Therefore, |re(t) + h(t)| > re't/2 — cg for t > 2cg(re’)~! and

2¢cq /(re) )
0 2cg /(re’)

1 26\ "1 J re’
< ( ?) G(O)+/ th(t—cﬁ> dt
k + 1 re 265/(7“6/) 2

o0 k
< Cor F 1 4 l,/ <2(u—|—c;))> G(u)du = Cyr=k1
0

re re!

(cg is defined by (3.5)). By (3.1) the function re(t) + h(t), t € [0, d] is monotone
for large r, hence the change of variables u = re(t) + h(t) in J* is well defined

and
u— h(t)

= FEETTE du = re'v(t) dt,

where
(t
i) =14 @) (10 + 60 + 1)
Since v(t) = 14+ 0(1) and t = (re/) " (u — h*(0)) + o(r~1), we see that
Jr = (elr)~F1 (/ (u— h*(0))*g(0, u)du + 0(1)).
h*(0)
Now come back to the proof of (3.6), for t; > tg and ¢’ > 0 it has the form
Iy = (e’r)_k'_lq(k) / ukg(O,u + h*(0)) du + o(r_k_l).
0

First of all truncate terms of order o(r=%~1!) from the integral I;:

t1
\/ 01,0 + W) < CoG(Crs — C3) = ofs ™),

‘/ g(t,re(t) + h(t)) dt’ < max |a(t)]J, = o(r~*71),
te(0,6)
an
‘/ tk (0,7e(t) + h(t)) — g(t, re(t )+h(t)))dt‘ <6J, = O(T—kﬂ)_
0
Therefore, I = ¢®¥).J* + o(r—+=1). 5

3.5. Projections of the homogeneous components of order (0. Now
under the assumptions of Subsection 3.2 consider the integrals

I = Eraeh) = % [ a(t)(sign(re(t) + h(0) — sign(e(t)) .

to
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“_»

(again, “+” corresponds to ty < t1, corresponds to to > t1) and

L= L(riq e h) = / q(t)(sign(re(t) + h(t)) — sign(e(t)) dt, to € (t1,t2).

LEMMA 3.2. The relations

(3.7) lim sup [FFH I — WE| =0,
T—%0 hefH

are valid, where
0 if =h*(tg)e’ >0,

W* =< 9 (gion(—e) / —h* k+1
g™ sign(—e’) h*(to) . . ,
E il < : if Fh*(to)e' <O.

If r is large enough and h*(tg)e’ > 0, then not only W+ = 0, moreover,
sign(re(t) + h(t)) = sign(e(t)) and I;* = 0. By Lemma 3.2,
) (k) 3 ! —h*(t k+1
I = q Slgn( 6) ( 0) +0(’r’7k71).
k+1 re/

3.6. Proof of Lemma 3.2. We prove (3.7) for the symbol “+” (i.e. for
I}") for the case ¢’ > 0 and h*(ty) < 0, other cases are similar or even simpler;

re

obviously,
W = —2¢"|n*(to) /¢'[**1/ (k + 1).
Since the function sign(re(t) + h(t)) — sign(e(t)) is non-zero if and only if

t € (r) = {e(®)h(t) < 0} N {le(t)] < [h()lr ™"},
we have that
sign(re(t) + h(t)) — sign(e(t)) = —2signe(t) = 2sign h(t)

for t € T'(r). From (3.5) it follows that I'(r) C (0,cgr1), from €’ > 0 it follows
that T'(r) C {t : e(t) > 0} for large r, therefore,

L(r)=A{t:e(t) >0, h(t) <0, rle(t)] < |h(t)|}.

Now we have

I =—2/ q(t) dt=—2q(k)/ Thdr + o(r7* 1)
r'(r) I'(r)

[h*(to)/re’|
= —2q(k) / *dr + o(r_k_l)
0

k+1 re’

and the lemma is proved. O

—94(k) * k1
_ 2q <h (t0)|> + O(T'ikil) _ W+Tk+1 + O(Tikil)

3.7. Corollaries and examples. Lemmas 3.1 and 3.2 are used in applica-
tion throughout the paper for k£ = 1.
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COROLLARY 3.7. Let k= 1. If h*(to) = 0, then I = o(r—2) and

IE(r;e e,h) = u g(to, u) du+ o(r~?),

2] Jg
1

B ’I"2|8/| R—©c

Ioi(r; e,—e,h) = wg(to,u) du + o(r_2)

The relations

Li(rye, xe, h) = Fr72[e/| 71" (to)]* + o(r™?),
Io(rye, xe, h) = +r2|e/|™? / wg(to,u+ h*(ty)) du + o(r—?)

are valid for any h*(to).

In the following examples [0,7] = [0, 7]. Examples 3.8, 3.9 are used for the
Dirichlet BVP, Example 3.10 is used for the Neumann BVP.

EXAMPLE 3.8. Let e(t) =sint, h*(0) = h*(7r) = 0. Then (8)

r2

1
(3.8) (sint,g(t,£rsint+ h(t))), = +— / u(g(0,u) + g(m,u)) du + o(r—?).
RE
In particular, if g(t,u) = g(u), then

(3.9) (sint, g(£rsint + h(1))) = i% /Ri wg(u) du + o(r2).

EXAMPLE 3.9. Let e(t) = sinnt, h*(0) = h*(7) = 0, where n > 2 is an
integer. The formulas are different for even and odd values of n (the sign o of
the function e in the vicinity of the point 7w takes value “+” for odd n and the
value “—” for the even ones), we formulate them for n = 2,3 only, for simplicity
we restrict ourself with the case g(t,z) = g(z). For n =2

(3.10) (sin2t,g(t, £rsin2t + h(t))), =
+1 [

5z | ulg) + g(ut h*(7/2))) du+ o(r~?),

(3.11) (sin2t,sign(rsin2t & h(t)) — sign(sin2t)) = 72—12(h* (1/2))? + o(r—2);
r
forn=3
2
(3.12) (sin3t, g(t, £rsin3t + h(t))), = :I:?)—2 / wg(u)du + o(r~—2)
T RE

L L /OO w(glu+ h (n/3)) + g(u + h*(2/3))) du,

2
3r? J_o

(®) Here and everywhere below (-, -)__ is a usual scalar product in L2(0, 7).

™
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(3.13) (sin 3t,sign(rsin 3t = h(t)) — sign(sin 3¢))
1

= —3.5((F7(7/3))" + h*(27/3))%) + o(r 7).

ExAaMPLE 3.10. Let e(t) = cost. Then

(3.14) (cost, g(t,£rcost+ h(t)))..
=g [ uglr/2,u e (x/2) dutor )

—00

(3.15)  (cost,sign(rcost £ h(t)) — sign(cost)), = —%(h*(ﬂ/Q))Z +o(r7?).

4. Scalar Dirichlet BVP

4.1. The simplest case. Consider in this section the scalar Dirichlet BVP
(4.1) ' +x+ f(t,z) =0, =x(0)=z(r)=0.

The linear operator A = —(d?/dt?)~! with the boundary conditions z(0) =
x(m) = 0 maps L? continuously to C, it is completely continuous in L2. So-
lutions of (4.1) coincide with solutions of the operator equation = = A(x + fx).
The number 1 is an eigenvalue of A: A(sint) = sint. Let f satisfy (1.2), put
fi = (sint, fE(t)),. If fi # 0 and the Landesman-Lazer condition ?_f+ <0
is valid, then the index at infinity of the field ®z = x — A(x + fr) in L? is well
defined and non-zero, therefore, in particular, there exists at least one solution
of (4.1). In this Section we formulate some statements on the solvability of (4.1)
for the case ?+?_ =0. Put

JE = /Ri u(g(0,u) + g(m,u)) du.

In Theorems 4.1 and 4.3 g satisfies (3.3) and G satisfies (3.4) for k = 1.

THEOREM 4.1. Let f = YJF =0. If J;tJ > 0, then (4.1) has at least one
solution.

Under the assumptions of Theorem 4.1 the index of infinity of the field ® is
non-zero by Theorem 2.1, in asymptotic formula (2.5) both numbers k1 equal 2.
From formula (3.8) it follows that o® = + 7= /\/7.

The condition f = f+ = 0 is equivalent to b e (sint,b(t)), = 0 =
(sint,a(t)), . The simplest example is a(t) =0, b = 0. If f(t,z) = b(t) + g(z),
then the assumption J;" 7" > 0 has especially simple form. The next statement
follows from (3.9).
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COROLLARY 4.2. Problem (4.1) has at least one solution if b= 0 and

(4.2) /000 wg(u)du /O wg(u)du > 0,

— 00

If ¢ is even, then (4.2) never holds. For odd g it is valid if
/ ug(u) du # 0.
0

THEOREM 4.3. If f #0, f+ =0 and Jf <0, then (4.1) has at least
one solution.

Under the assumptions of this theorem the values k4 in (2.5) are different:
ky =2, k. =0, =f /Jym at = J/y/7. The value at is computed
by (3.8).

4.2. The Dirichlet BVP, n > 1. Now let us consider the problem
(4.3) " +nx+ f(t,x) =0, x(0)==xz(r)=0, n>1.

If n =1, then e(t) = sint and e(tp) = 0 if and only if either ¢ = 0 or ty = 7.
And by the boundary conditions, h(ty) = h*(ty) = 0.

For n > 1 this is not the case: e(t) = sinnt and e(tp) = 0 not only
for to = 0,7, but also for the points kw/n, k = 1,...,(n — 1). Generically
h*(km/n) # 0, these values take part in the answers, all the formulations be-
come more cumbersome.

We present examples for n = 2 and n = 3 (an example for even n and an
example for odd n) only. Let P, be the orthogonal projector in L? onto the
strict line containing the function sinnt, let Q,z =z — P,x.

Suppose f has the form f(¢,2) = b(t) + g(z) and g(z) — 0 as * — Foo. Let
P,b = 0. The Fredholm Alternative Lemma implies that the linear BVP

R +n*h =b(t), h(0)=h(r)=0

has a unique solution h* € Q,L? (F* = F~ = b(t), therefore, h* = h™ = h*).
Put

S = /°° u(g(u) + g(u + b7 (7/2))) du;

— 00
o

7= ZQ/Riug(u)dqu/ u(g(u+ B (1/3)) + glu+ h*(21/3))) du.

— 00
THEOREM 4.4. Let f(t,x) = b(t) + g(z), let either n = 2 and Jo # 0 or
n =3 and j;'jS_ > 0. Then problem (4.3) has at least one solution.

To prove this theorem one can use (3.10) and (3.12). If the function f satis-
fies (1.1), then in the formulas for J7 it is necessary to use additionally (3.11)
and (3.13).
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Now let n = 2, a(t) = a # 0, (b(t),sin2¢) + 2a = 0. From the Fredholm
Alternative Lemma and from the equality P, (b(f) + asign(sin 2t)) = 0 it follows
that there exists h = h™ € Q,L? such that h” + n?h = b(t) + asign(sin 2t),
h(0) = h(m) = 0.

THEOREM 4.5. Let n = 2, f(t,x) = b(t) + asign(z) + g(z), and a='J> >
(h*(mw/2))%. Then (4.3) has at least one solution.

5. Vector Dirichlet BVP
5.1. Preliminary. Here we discuss the Dirichlet BVP in RN, N > 1:
(5.1) '+ Bz + f(t,xz) =0, z(0) = z(mr) = 0.

Throughout this section elements of RY and functions to this space are bold-
faced: 0 € RN, z:[0,71] — RN, £:0,7] x RV — RY B is an N x N matrix.
Denote by (-, -)x and | - |x a product and the corresponding norm in R¥; the
formula

()1 = / "le(t), y(O)w dt

defines the scalar product in the space L? = L2([0, ]; RY).

If B has no eigenvalues of the type k? for integer k > 0, then the differential
operator " + B with the Dirichlet boundary conditions (0) = z(r) = 0 is
continuously invertible in L? and (if f is bounded or sublinear) the index at
infinity of the vector field = — (d?/dt> +B)~! f(t, ) is equal to either +1 or —1.

Let 1 be a simple eigenvalue of the matrix B, Be = e, |e|xy = 1, let B have
not other eigenvalues of the form k2 for integer k.

Suppose the nonlinearity f has the form

ft,x) = G(t,z) + g(t, x),
where the function G is positively homogeneous of order 0:
G(t,rz) = G(t,x), r>0;

and g — O at infinity. The function G has discontinuity at the origin (if it
is nonconstant in ), the function g must compensate this discontinuity. The
simplest case is G = b(t), here g may be continuous.

The operator A = (—d?/dt?)~':L? — L? with the boundary conditions
z(0) = (m) = 0 is well defined. Its spectrum o(A) consists from zero and from
the eigenvalues k2, each has the multiplicity N, adjoined vectors do not exist.
The eigenfunction esin ¢ corresponds to the eigenvalue 1 of the operator AB, the
operators A and B commute. Let B*e* = e*, where B” is the transposed matrix
and |le*||y = 1. The function e*sint is an eigenfunction of the operator AB™:
AB*(e*sint) = e*sint. Put Px = \/2/n(e*sint,x);> and Qz = = — Px.
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Consider the vector field
(5.2) Px(t) =x — A(Bx(t) + f(t,x(t))).

If
Ldet [T . .
] :/ sint{e*, G(t, tresint))y dt # 0,
0

then (1.5) holds, the field ® is once degenerate.

Twice degenerate cases appear if utp~ = 0.

Theorem 2.1 is formulated for the fields ® of the form (2.1), different from
(5.2). To study fields (5.2) it is possible either to reformulate Theorem 2.1 or
to assume that the matrix B is invertible. In the last case field (5.2) has the
form (2.1): ®x(t) = © — AB(z(t) + F(x)), where F(x) = B~ f(t,z(t)).

To study the field ® using Theorem 2.1, it is necessary to find leading terms
of the expressions

JE = / sint(e*, g(t, £resint + h(t)))y dt
0

and
5t = / sint(e*, G(t, tresint + h(t)) — G(t, +e))y dt.
0

Here h(t) = hE(t) + h(t), where h*(t) = (I — ABQ) " 'AQG(t, +e), and
|h|lcr < e(r), where e(r) — 0 as r — oo. The values J*+ and S* must be
analyzed if 4™ = 0, the values J~ and S~ must be analyzed if p~ = 0.

For scalar BVPs expansions for similar to J* and S* expressions are pre-
sented in Section 3. For the vector equations there are two very different cases.
The simplest one is G = b(t), it is considered in the next subsection. In this
case ST =0 and J* have leading terms of order r—2.

For generic G the expressions S* contain leading terms of order ', this

case is a subject of another paper. We would only like to emphasize the formula

S:I: — 1/ <6*7 6G(tam)
r Jo ox

it holds for continuous at x # 0 and differentiable at = +e functions G(t, x).

hi(t)> dt +o(r™1),

r==e N

Generic homogeneous functions G have discontinuities not only at the origin.
For example, let n = 2, & = (z1, 22), and f(t,x) = (f1(t, 21, 22), f2(t, 21, 22)). If
f1(t,z1,22) = 2~ Larctan(xy ), then f; = sign(x1) +g(x1); the function sign(z;)
is discontinuous along the strict line 1 = 0 on the plane (z1,x2).

5.2. The case G = b(t). Suppose
lg(t, 1) — g(t, z2)|v < |21 — 2|y G(min{|ay |y, [22|n}), 21,22 € RY.

We do not use similar assumptions to study the scalar case. Such difference
between scalar and vector cases follows from the multiplace character of the
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functions g;(¢,x1,... ,xn): it is impossible to use the change of variables re(t) +
h(t) = u as this is done in the proof of Lemma 3.1 in Subsection 3.4.
Let

lg(t, 2)|v < G(lz[n),  [g(ti, ) — g(t2, ®)|n <[t — 2| G(|lz[N),

let G:R*T — R* decrease and satisfy (3.4) for k = 1.
In the above assumptions

JE 2 po(r?), gt = / ule”, (g(0, ue) + g(r, ue)))y du.
Ri

Let us formulate a simple result on the solvability of problem (5.1).

THEOREM 5.1. Let G = b(t) and (sint, (e*,b(t))n)_ = 0. If 379~ > 0,
then problem (5.1) has at least one solution.

The assumption 379 >0 generalizes the assumption HTHI_ > 0 of Theo-

rem 4.1.

6. Applications to bifurcations

6.1. General discussion. The possibility to compute the index at infinity
gives a standard set of results on solvability, non-uniqueness, bifurcations etc. For
example, if the index is non-zero, then the corresponding operator equation or
BVP has at least one solution, some examples are presented above in Sections 4
and 5. If a singular point z of a vector field is known, its index is well defined,
and differs from the index at infinity, then there exists at least one singular point
1 # Xg.

Suppose a linear operator A satisfies all the assumptions of Subsection 2.1
and consider the vector field

o =z — Nx — AF(x; \);

the parameter A € R is defined in a vicinity of the point Ay = 1. There ex-
ists an unbounded continuous branch of singular points (generically there are 2
such branches) of the field V. The existence follows from the simplicity of the
eigenvalue 1 of the operator A according to the Changing Index Principle [11]
developed by Mark Krasnosel’skii in the early 50’s of the previous century. To
prove the existence of unbounded branches, it is not necessary to compute the
index at infinity of the vector field V,,; the indices of the field V) for A < Ag and
for A > A\g are known and different, therefore such branches exist. However, the
information about the value of ind V), contains an essential additional informa-
tion about bifurcation diagrams, i.e. about the possible number of the branches
and about their geometry. The value ind., V), may be computed with the use of
presented above constructions.
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If indo V), = 1 for A > Ag and ind V), = —1 for A < Ay, then generically
there exist 2 unbounded branches of singular points from the left of Ay, each of
them has the index —1, and a bounded branch with the index 1 for |A — A\g| < €.
Therefore there exist at least 3 singular points for A < Ay close enough to Ag.
The simplest bifurcation diagram is presented at the left-hand part of Figure 1.
If indeoVa = 1 for A > Ap and indeoVa = —1 for A < Ag, but indeVy, = 0,
then generically there exists an unbounded branch of the index —1 for A < A,
there exists an unbounded branch of the index +1 for A > Ag, no singular points
for A = X\g. The simplest bifurcation diagram for this case is presented at the
right-hand part of Figure 1.

Px Pz
1 1 -1
‘Ao A Ao A
-1 1

FIGURE 1. The simplest bifurcation diagrams for z = MAxz + AF(x; \)

More complex bifurcation diagrams are possible as well for these combina-
tions of indices; additional branches of singular points may exist; generically, the
total index of these branches equals 0 for any .

In the next subsection we present (without complete proofs) some illustrative
results on bifurcations at infinity for Dirichlet BVPs. To prove them one can
replace BVPs by equivalent operator equations of the type x = Ax + AF(x; \),
A= (=d?/dt?>)~1, F(x;\) = f(t,2(t); \). The linear part z — Az is degenerate
and independent of the parameter, it is possible to apply Theorems 2.1 and 2.4
to study the vector fields Uyz = ¢ — Az — AF (z; A).

6.2. Examples.

EXAMPLE 6.1. In this example |[indoUy,| = 1, indoo Uy = 0 for A # Ag. Such
situation appears if the leading homogeneous nonlinearities of order 0 define the
number ind,Uy = 0 for A # Ag, for A = )y the leading terms are degenerate,
and smaller terms define ind. Uy, # 0.
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THEOREM 6.2. Let Ay be an isolated zero of the function

b(A) L (sint, b(t; ).

Suppose |g(u; N)| < G(|ul), the function G satisfies (3.4) for k=1, and
oS 0
(6.1) K% ug(u; No) du/ ug(u; Ao) du > 0.

0 —o0

Then Ao is an asymptotic bifurcation point for the problem
(6.2) ' +x+btN) +glz; ) =0, x(0)=a(r)=0:

for any € > 0 the set of all solutions = for all values of A\, |A — Ao| < € is
unbounded in L?. There exists an € > 0 such that problem (6.2) has at least two
solutions for A € {|]A — Xo| <&, A # Ao}

Pz Px

FIGURE 2. Bifurcation diagrams for equation (6.2)

The simplest bifurcation diagram that is possible under the assumptions of
Theorem 6.2 if b(A\g + 0)b(A\g — 0) < 0 is drawn schematically at the left-hand
part of Figure 2. If b(\g + 0)b(Ag — 0) > 0, then the bifurcation diagram has
another form.

At the right-hand part of Figure 2 there is a bifurcation diagram for (6.2)
if instead of (6.1) the opposite inequality K < 0 holds. The Changing Index
Principle is inapplicable: for all values of A\ the index at infinity is well defined
and is equal to 0.

From Theorem 2.4 (its assumptions are valid for the both choices of the sign)
it follows that the robust zero A\ of the function b is an asymptotic bifurcation
point for problem (6.2); for A sufficiently close to g (either only for A > A\g or
only for A < Ag) there exist al least two solutions of (6.2).
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ExAMPLE 6.3. Bifurcations of the BVP

(6.3) 2 +x+0t)+g(x;N) =0, z(0)==z(r)=0, (sint,b(t))_ =0.

™

are defined by the functions
(6.4) FEN) = / ug(u; A) du.
RE

Let |g(u; A)| < G(|u]) and let G satisfy condition (3.4) for k = 1.

THEOREM 6.4. If either g is a robust zero of the function v& and v~ (\o) #
0 or Ao is a robust zero of the function v~ and vT(A\g) # 0, then Xg is an
asymptotic bifurcation point for problem (6.3).

Theorem 6.4 also follows from the Changing Index Principle. For example,
let (A — Xg)yT™(A) > 0 for X # Ag and v~ (Xg) < 0. For this case indo Uy = 1
for A > Ao and ind, Uy = 0 for A < Ag.

If Ao is a robust zero of both functions (6.4) simultaneously, then it is also
an asymptotic bifurcation point for problem (6.3) (the index is undefined in the
point Ag).

If yT(A)y~(X) > 0, X # Ao, then the Changing Index Principle is applicable,
indoo Uy = sign(yT(\)) # 0 and y7 (A +0) = —yT (A = 0).

If v (A)y~(A) < 0, A # Ao, then inds Uy = 0 for A # Ay, the Changing
Index Principle is inapplicable, but the value A is an asymptotic bifurcation
point (6.3), this follows from Theorem 2.4.

Under the assumptions of Theorem 6.4 functions (6.4) may change their signs
even if the function g(z; ) is independent of A for |z| large enough. This means
that solutions of (6.3) appear from infinity when we change the values of the

nonlinearity in a bounded w.r.t. x domain.
ExXAMPLE 6.5. Consider the problem
(6.5) 2" + 4z + 3\sint + g(x) = 0, 2(0) = z(7) = 0.

Now the critical eigenfunction is sin 2¢, the linearized problem x” +4x+3\sint =
0 has a unique solution h*(t) = —Asint L sin2t; obviously, h*(5) = —A. Sup-
pose that |g(x)| < G(|z]) and (3.4) is valid for &k = 1. The integrals

i1 = / ug(u) du, 1o = / g(u) du

converge absolutely; let io # 0. The value A\g = —2iy /iy of the parameter is a
robust zero of the function

500 = [ ulgtu) + glu— X)) du = 20+ 2

— 00
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by expansions (3.10) the sign of the function ¢ defines the sign of the index +1
of the vector field x — A(4x + 3Asint + g(x)) at infinity. The value Ag is an
asymptotic bifurcation point of this field and of problem (6.5).

The last example is very particular, it is interesting because only the ampli-
tude of the non-resonant term sint depends on the parameter .

7. Other boundary problems

7.1. The Dirichlet BVP on the domain with a smooth bound-
ary. Theorems 2.1 and 2.4 are applicable to some classic BVPs for PDEs. Let
Q be a planar bounded domain, let its boundary 992 be a smooth curve of the
length ¢. Consider the BVP

Au + AOU + b(ﬂ?,y) =+ g(xa yvu) = 07 U(.T,y) = 0‘(1’,1})6897

where )\ is the leading eigenvalue of the Laplace operator —A with the Dirich-
let boundary conditions. To compute the index at infinity of the field u —
(—A)~Y(Aou + b + g) it is convenient to analyze the asymptotics of the inte-
grals

T = /Qe(% y)g(x,y, Lre(z,y) + hiz,y)) dz dy,
Ae+ e =0, e(z,y)= 0|(m’y)€89'

Let us choose a point (xg,yo) € 92 and let us parameterize the curve 99 by the
points ¢ € [0,¢] preserving the length: ®:[0,¢] — 9Q; ®(0) = ®(¢) = (0, yo)-
Let g(®(p),u) be the values of the function g(z,y,w) for (z,y) € 99Q, let v(p)
be the derivative of the function e in the point ®(y) toward the inner normal to
0f). In these notations

¢
Jt = :ET_Q/O (v(p)~* dc,o/]Ri ug(®(p),u) du+ o(r—2).

If Ao is some other eigenvalue (not the leading one), then the formulas have
much more cumbersome form (as well as for ODEs), the corresponding eigen-
function takes zero values not only on the curve 0f2, but also in other points.

7.2. Non-power leading terms, the Dirichlet BVP in domains with
nonsmooth boundaries. Asymptotic expansions may have close to (2.6) form

(7.1) (e*, F(£re+ h)) = a¢E(r) + o(¢F),

where (T, (= are decreasing at +oo positive functions, a® equals +1 or —1.
Similar to Theorem 2.1 results make it possible to compute the index at infinity
of fields satisfying (7.1) instead of (2.5).
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Expansions (7.1) appear, for example, for the Dirichlet BVP on the square
Q = {z,y € [0,7]}. Denote by Au the inverse operator to the linear differential
operator —A with the boundary conditions u(x,y) = 0|(z,)coq- Singular points
of the field ®u = u — A(2u + g(z,y, u)) coincide with the solutions of the BVP

Umx+uyy+2u+f(xay»u) =0, u(z,y) :0‘(32731)689-

The number 1 is the simple eigenvalue of 2 Aw, it corresponds to the eigenfunction
e(z,y) =sinzsiny. If f(x,y,u) = bz, y)+g(u), |g(x)] < G(]z|), and the integral

+oo
/ uG(u) Inudu

converges absolutely, then

/ / e(x,y)g(:l:re(x,y)+h(x,y))d:vdy::|:4112”n/ wg(u)du+ o(r—?Inr).
o Jo r R+

Such expansions make it possible to compute the index at infinity of the field ®
and to prove various statements on the Dirichlet BVP on the square.

7.3. The Neumann problem. Consider the BVP
(7.2) " +z+b(t) +g(t,z) =0, 2'(0) = 2'(7) = 0.

The spectrum of the linear operator —z’ with these boundary conditions consists
from the numbers 0,1,4,..., the eigenfunctions are 1,cost,cos2t,.... Let g
satisfy (3.3) and let (3.4) hold for k = 1.

If (cost,b(t)), # 0, then the index at infinity of the corresponding vector
field

dt?
is equal to 0. If (cost,b(t)),. = 0, then the linear problem z” + x 4+ b(t) = 0,
2'(0) = 2/(7) = 0, has a unique solution h* satisfying (cost, h*(t)),. = 0.

By =z — (— L 1>_1(2x—|—b(t) +g(t,2)

THEOREM 7.1. Let (cost,b(t)). =0 and
/ wg(m/2,u+ h*(w/2)) du # 0.
Then problem (7.2) has at least one solution.

Expansions (3.14) are useful to prove the last theorem. For the Neumann
BVPs with nonlinearities of general type (1.1) necessary assumptions are more
cumbersome; they include the right-hand side of (3.15).
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7.4. The case € = 0. Eigenfunctions of some BVP vanish together with
their derivatives. The typical example is the BVP

e ™) — Az = f(t,x), x(0)=2'(0) = 2(1) = 2'(1) = 0.

If Ao is an eigenvalue of the differential operator (V) with these boundary con-
dition, then various degenerate cases appear. Presented in this paper approach
can be continued to study these cases and to compute the index at infinity.

To take into account weak nonlinearities it is necessary to analyse the asymp-
totics of the integrals Iji and I;, where e(t) = e(®)(t — t)° + o((t — to)*). The
case s > 1 does not contain any additional difficulties, we would like to mention
the expansion

to+6
/t e(t) g(t, re(t) + h(t)) dt

0—9

07”7170 oo ) ) N
= e(s)|9/ 31gn(u)\u|99(t0,u+h (to)) du + o(r~* e)’

0 =s~', h = h* + h, h = o(1); the restriction on G has the opposite to (1.7)
form

/ u’ G(u) du < 0.
7.5. Nonlinearities with derivatives. Consider the Dirichlet BVP

(7.3) v +y+oty,y)=0,  y(0)=y(m) =0

and the vector field ¥o = x — Az — (¢, Az, (Ax)), where A = —(d?/dt?)~*
with the Dirichlet boundary conditions. Any zero z of the field ¥ generates the
solution y = Az of (7.3).
(1) Let o(t,z,2') = f(t,x) + x(t,2,2"). If |x(t,z,2')| = o((|z]| + |2])72),
then
(sint, x(t,rsint + h(t),rcost + h'(t))), = o(r—2),

the leading term of order r—2 in the expansions of projections is independent of
X, and all the results on solvability and bifurcations remain.

(2) Let ¥(t,x, ') = f(t,z) + x(t,2'), let x(¢t,2') — 0 as 2’ — oo. Then it
is possible to apply Lemma 3.1 with e(¢f) = cost and ¢(t) = sint to estimate
the projection d, = (sint, x(¢,r cost + h'(t)))
on [0, 7] in the point m/2 only, therefore the number k from (3.2) is equal to 0,
and ¢(©) = 1. Therefore d, has order r—':

.- The function cost equals zero

o0

dr = p*r~t +o(r ), wt = / x(7/2,u) du # 0,

— 00
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and defines the leading terms. Let f(¢,x) = b(t) + a(t)signz + g(¢,z), p* =0,
p~ # 0 (uF are defined by (1.4)), and

(74) Ity < Glly)). /OOG<u>du<oo, lim  sup |og(t,z)| — 0.

|| =00 te[0,x)
THEOREM 7.2. If p*pu~ < 0, then (7.3) has at least one solution.

If p*u~ > 0, then indee¥ = 0 in L2 From the last condition in (7.4) it
follows that (sint, g(t,rsint + h))_ = o(r™').

Theorem 7.2 does not follow directly from Theorem 2.1: the vector field ¥
has the form different from = — Ax — AF(x); some additional constructions are
necessary.

(3) Let ¢(t,z,2") = b(t) + g(z,2") and

lim z,2")] = 0.
oy dm | lo(z, 2]
If b= (sint,b(t)) # 0, then indw¥ = 0. If b = 0, then the index is defined by
the leading terms of the expressions

GE = (sint, g(£rsint + h(t), £rcost + B’ (1)) ..

If at infinity g(z,y) = R™%go(p) + o(R™%), x +yi = Re¥*, then the asymptotics
of G¥ are defined by the value of «; the behavior of Gif is very close to the
behavior of G, for the case e(t) > g¢ > 0 (see Section 1).
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