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1 Introduction

The investigation of a topological structure of sets of solutions to asymptotic boundary value
problems is a delicate problem. The majority of the Hukuhara-Kneser-Aronszajn type results
about (possibly special) continua of solutions is related to Cauchy initial value problems on
compact intervals (see e.g. [5, Chapter II1.2], [18-20], [22, Chapters 3 and 4], [26] and the
references therein). Less results for Cauchy problems on non-compact and, in particular,
infinite intervals were obtained by various techniques, e.g., in [1-4], [5, Chapter II1.2], [12,
17,20,21,24,26,33,37,40]. Rather rare results for boundary vale problems concern again
almost exclusively those on compact intervals (see e.g. [11,15,38] and [5, Chapter 1I1.3], [22,
Chapter 6], where the whole chapters are devoted to this problem). The quite unique related
results on non-compact intervals can be found, as far as we know, in [7,28], [29, Chapter II1.13].
The knowledge of a topological structure of solutions for further boundary value problems
on non-compact intervals would be therefore highly appreciated.

The reason why such results are so rare consists in counter-examples presented in [3], [5,
Example I1.2.12], [23], demonstrating the impossibility of asymptotic analogies to the situation
on compact intervals. These troubles are due to an “unpleasant” related topology of non-
normable Fréchet spaces. For instance, a contractivity of a given operator with respect to a
metric need not follow from a contractivity with respect to all seminorms. That is why the
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main theorem in [28] might be empty. On the other hand, although this difficulty can be
overcame by means of the inverse limit method, sometimes also called the projective limit
technique (see e.g. [3,4,23,27,34]), the class of appropriate boundary value problems seems
to be rather narrow. In fact, besides for the Cauchy initial value problems, simple nontrivial
examples for asymptotic boundary value problems via the inverse limit method, were given
only by ourselves in [7].

Let us note that, unlike in [29], where (the Hukuhara—Kneser type) continua of solutions
were received in a purely analytic way, (the Aronszajn type) R;-structure was detected in [7].
The main advantage of these special continua consists in its further possible application to the
existence results for nonlinear asymptotic problems (see Section 5 below). The same is true
for all special continua (except compact, connected sets themselves) from the proper inclusion
scheme (2.1) below.

Hence, our paper is organized as follows. After the auxiliary definitions, lemmas and
propositions in Section 2, the topological structure is firstly studied on compact intervals
in Section 3. The first obtained result can be regarded in a certain sense as a final theorem.
Nevertheless, it will only take there the form of proposition, because it is further employed, via
an inverse limit method in Section 4, as a preliminary step for the investigation of structure
on non-compact intervals. This knowledge is finally applied, on the basis of our principle
developed recently in [6], to the solvability of nontrivial existence asymptotic problems. All
the main theorems are supplied by illustrative examples.

2 Preliminaries

At first, we recall some geometric notions of subsets of metric spaces; in particular, of compact
absolute retracts, compact contractible sets and Rs-sets. For more details, see, e.g., [5,14,25].

For a subset A C X of a metric space X = (X,d) and € > 0, we define the set N;(A) :=
{xeX|3JaecA:d(x,a) <e}, ie Ng(A)is an open neighborhood of the set A in X. A subset
A C X is called a retract of X if there exists a retraction r : X — A, i.e. a continuous function
satisfying r(x) = x, for every x € A.

We say that a metric space X is an absolute retract (AR-space) if, for each metric space Y
and every closed A C Y, each continuous mapping f : A — X is extendable over Y. Let us
note that X is an AR-space if and only if it is a retract of some normed space. Moreover, if X
is a retract of a convex set in a Fréchet space, then it is an AR-space, too. So, in particular, for
an arbitrary interval ] C R and k,n € N, the spaces C(], RK), C"(],R¥), ACE (], R¥) are AR-
spaces as well as their convex subsets. The foregoing symbols denote, as usually, the spaces
of functions f : ] — RF which are continuous, have continuous n-th derivatives and locally
absolutely continuous n-th derivatives, respectively, endowed with the respective topologies.

We say that a nonempty subset A of a metric space X is contractible if there exist a point
xo € A and a homotopy h : A x [0,1] — A such that h(x,0) = x and h(x,1) = xo, for every
x € A. A nonempty set A C X is called an R;-set if there exists a decreasing sequence {A,}_;
of compact AR-spaces (or, despite of the hierarchy (2.1) below, compact, contractible sets) such
that

Note that any R;-set is nonempty, compact and connected. The following hierarchy holds for
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nonempty compact subsets of a metric space:

compact + convex C compact AR-space C compact + contractible C R;s-set

C compact + acyclic C compact + connected, (2.1)

and all the above inclusions are proper.

We also employ the following definitions and statements from the multivalued analysis in
the sequel. Let X and Y be arbitrary metric spaces. We say that F is a multivalued mapping from
X to Y (written F : X — Y) if, for every x € X, a nonempty subset F(x) of Y is prescribed.
We associate with F its graph I'r, the subset of X x Y, defined by

I'e:={(x,y) € XxY|yeF(x)}

A multivalued mapping F : X —o Y is called upper semicontinuous (shortly, u.s.c.) if, for
each open U C Y, the set {x € X | F(x) C U} is open in X. Every upper semicontinuous map
with closed values has a closed graph.

A multivalued mapping F : X — X with bounded values is called Lipschitzian if there
exists a constant L > 0 such that

du(F(x), F(y)) < Ld(x,y),

for every x,y € X, where
du(A,B) :==inf{r >0| A C N,(B) and B C N,(A)}

stands for the Hausdorff distance; for its properties, see, e.g., [5,25].

We say that a multivalued mapping F : X — X with bounded values is a contraction if it is
Lipschitzian with a Lipschitz constant L € [0,1).

Let Y be a separable metric space and (Q),U, v) be a measurable space, i.e. a nonempty set
) equipped with a suitable c-algebra U/ of its subsets and a countably additive measure v on
U. A multivalued mapping F : QO — Y is called measurable if {w € Q) | F(w) C V} € U, for
each openset V C Y.

We say that the mapping F : | x R" — R", where | C R, is upper-Carathéodory if the map
F(-,x) : ] —o R" is measurable on every compact subinterval of ], for all x € R™, the map
F(t,-) : R™ — R" is u.s.c., for almost all (a.a.) t € ], and the set F(t, x) is compact and convex,
for all (¢t,x) € ] x R™.

We will employ the following selection statement.

Lemma 2.1 (cf., e.g., [9]). Let F : [a,b] x R™ —o R" be an upper-Carathéodory mapping satisfying
ly| < r(t)(1+ |x|), for every (t,x) € [a,b] x R™, and every y € F(t,x), where r : [a,b] — [0, 0)
is an integrable function. Then the composition F(t,q(t)) admits, for every q € C([a,b],R™), a
single-valued measurable selection.

IfXNY #@and F: X — Y, then a point x € X NY is called a fixed point of F if x € F(x).
The set of all fixed points of F will be denoted by Fix(F), i.e.

Fix(F) :={x € X | x € F(x)}.
It will be also convenient to recall the following results.

Proposition 2.2 (cf. [35]). Let X be a closed, convex subset of a Banach space E and let ¢ : X —o X
be a contraction with compact, convex values. Then Fix(¢) is a nonempty, compact AR-space.
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Lemma 2.3 (cf. [10, Theorem 0.3.4]). Let [a,b] C R be a compact interval. Assume that the sequence
of absolutely continuous functions xy : [a,b] — R" satisfies the following conditions:

(i) the set {xx(t) | k € N} is bounded, for every t € [a,b],
(ii) there exists a function « : [a,b] — R, integrable in the sense of Lebesque, such that

|%c(t)| < a(t), foraa.t € [a,b]and forall k € N.

Then there exists a subsequence of {xy} (for the sake of simplicity, denoted in the same way as the
sequence) converging to an absolutely continuous function x : [a,b] — R" in the following way:

1. {xx} converges uniformly to x,

2. {xx} converges weakly in L'([a, b], R") to x.

The following lemma is a slight modification of the well known result.

Lemma 2.4 (cf. [39, p. 88]). Let [a,b] C R be a compact interval, E1, Ep be Euclidean spaces and
F : [a,b] x E; — Ej be an upper-Carathéodory mapping.
Assume in addition that, for every nonempty, bounded set B C Ej, there exists v = v(B) €
L'([a, 1], [0,0)) such that
[F(t, %) <v(t),

fora.a. t € [a,b] and every x € B.
Let us define the Nemytskii operator Nr : C([a, b], E1) — L([a, b], E2) in the following way:

Ne(x) := {f € L'([a,b], E2) | f(t) € F(t,x(t)), a.e. on [a,b]},
for every x € C([a,b], E1). Then, if sequences {x;} C C([a,b],Eq) and {f;} C L'([a,b],Ea), fi €
Ne(x;), i € N, are such that x; — x in C([a,b],E1) and f; — f weakly in L'([a,b], E), then
f € Np(x).

3 Topological structure on compact intervals

At first, let us consider the constraint problems for linear systems

xMW () + A (H)xD () + -+ A (H)x(t) € C(t), foraa.te [0,m], } 3.1)
X € Sy, '

xXW(t) + A (H)xV () + -+ Ap(H)x(t) € C(t), foraa.t e [0,m], 3o

(x,%,...,xD)y e } (32)

where

(i) A; : [0,m] — R*F are integrable matrix functions such that |A;(t)| < a;(t), for a.a.
t € [0,m] and suitable nonnegative functions a; € L!([0,m],R), foralli =1,...,n,

(ii) Sp is a closed, convex subset of AC"1([0,m],R¥) (S, is a closed, convex subset of
AC"1(]0,m], RF) x AC"2([0, m], R¥) x - -- x AC([0,m], RF)),

(iii) C :[0,m] — RF is an integrable mapping with convex closed values such that |C(t)| <
c(t), for a.a. t € [0,m] and a suitable nonnegative function ¢ € L!([0,m],R),



Topological structure of solution sets to asymptotic problems 5

(iv) there exist ty € [0,m] and a constant M such that |x(to)| < M, |x(t)| < M, ..., |x"V(ty)|
< M, for all solutions of problem (3.1) (all solutions of problem (3.2)).

Proposition 3.1. Under the above assumptions (i)—(iv), the solution set of problem (3.1) (the set of
solutions and their derivatives up to the (n — 1)-st order of problem (3.2)) is convex and compact).

Proof. Let us prove that the set of solutions and their derivatives of the b.v.p. (3.2) is convex
and compact. By the similar reasoning, it is possible to obtain that the solution set of problem
(3.1) is convex and compact as well.

Let us denote by P(t,x(t), x(t),..., x""D(t)) := C(t) — Ay ()x""V(t) — - — Au(t)x(t).
If x1,xp are solutions of problem (3.2), then it follows from the integral representation of a
solution that, for a.a. t € [0, m], we have

¥1(£) € x1(t0) + %1 (f0) (¢ = o) 51 (f0) (¢ — f9)% -+ e x" ™ () ¢ = )"

(n—1)1"1
+ (n—ll)' /t:(t — )" 1P(s,x1(s), %1(s), .. .,xgn_l)(s)) ds,
and
x2(t) € xa(to) + X2(to) (t — to) + %Xz(to)(t — )24+ (n_ll)!ﬁé”_”(to)(t _ )l
+ (n—ll)' /t:(t — s)”’lP(s, x2(s), x2(s), . . .,xgn_l)(s)) ds.

Let 6 € [0,1] be arbitrary. Then
Ox1() + (1 —0)xa(t) € 0x1(to) + (1 —0) - x2(to) + [0x1(t0) + (1 — 0)%2(t0)](t — to) + - ..

- (,,1_11), /t:(t —5)" 10 P(s,x1(s), %1(5), ..., x""V(s)) ds

+ (,,1_11), /t:(t —$)" Y (1= 0)P(s, x2(s), %2(5), ..., x5V (s)) ds
= 0x1(to) + (1 — 0)xa(to) + [6%1(to) + (1 — 0)x2(t0)] (t — £0) + . ..

P / (£ = 51D (s, 01 () + (1 — 6)x2(s), ..., 05"V (s) + (1 — )2V (s))ds.

(1’1 — 1)! to
Moreover, forallk=1,...,n—1,
1 1
07 (1) € 17 (o) + 5V to) (= to) 4 gt (t0) (- to)
+ o /t(t —§)"1KkP(s, x1(s), 21(s), . . . x(”_l)(s)) ds
(n—1—k)!'Jy ’ ’ 7oty ’
and
1 -
5 (0) € 57 () + 5 to) (= to) 4 g (t0) (- o)
PN S / t(t—s)”_l_kP(s x2(s), 12(3), ..., x" "V (s)) ds.
<7’l . 1 _ k)' tO 7 7 7 Idd)

By similar arguments as before, we can obtain, for an arbitrary 6 € [0,1] and all k =
1,...,n—1, that
6\ (1) + (1 — 0)x () € 0x1) (1) + (1 —0)x1? (o) + [0x V) (t0) + (1 — ) x5 (k)] (¢ — to) + ...
t
+ (n_ll_k), / (£—s)""1kP(s, 021 (s) + (1 — 0)xa(s), ..., 0"V (s) + (1= 0) 2"V (5) ) ds.

fo
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Finally, because of convexity of S;,, we obtain that
(9x1 + (1= 0)xp, 031 + (1 —0)%y,..., 00" Y 4 (1 - e)xg”‘”) €s,

and, therefore, the set of solutions of (3.2) and their derivatives is convex.

Let us also prove that the set of solutions of (3.2) and their derivatives is relatively compact.
It follows from the well known Arzela—Ascoli lemma that the set of solutions is relatively
compact in C"~1([0,m], R¥) if and only if it is bounded and all solutions and their derivatives
(up to the (n — 1)-st order) are equi-continuous.

At first, let us show that the set of solutions of (3.2) is bounded in C"*~1([0, m],R¥). Let x
be a solution of (3.2) and let t € [0, m] be arbitrary.

Since

t
X0 = x V() + [ xM(s) ds, fora.a. t € [0,m],

to

t

x(t) = x(tp) + | X(s)ds, foraa.te[0,m],
to
t

x(t) =x(tp) + | %(s)ds, fora.a.te]0,m],

to

it holds, according to conditions (i), (iii) and (iv), that

[x(B]+ [£(0)] + - + (1)
< Jx(to)| + [5(t0) | + -+ [x™ (ko)) +/tt [£(s)] + [£(s)] + - + [« (s)] ds
<t [ () V)] ) a4 an()x()] ds
<nd+ ["el)dst [ a($)[(s) 4 (1 aa ()[E6) 4 (14 a1 ()| V(o)) ds
<nM+/ ds+/ (5)] + |%(s)| + - - + |7V (s)]) ds

where, for all s € [0,m], k(s) := max{1 +a1(s),..., 1+ a,_1(s),an(s) }. Therefore, by Gron-
wall’s lemma (cf. [30]),

Ix(6)] + [%(8)] + - -+ |x" D (1)] < <nM+/ ds> el k)45 foraa. te0,m]. (3.3)

Therefore, the set of solutions of (3.2) and their derivatives (up to the (n — 1)-st order) is
bounded in C"~1([0, m], R¥).

Let us now show that all solutions x of (3.2) and their derivatives %,...,x("1) are also
equi-continuous. So, let x be a solution of (3.2) and t3, t; € [0, m| be arbitrary. Then, we have

t
|(t1—xt2|<‘/ |dT_/ <nM+/ ) 0 Ks) ds g (3.4)
t
Analogously, we can get, for each k € {1,...,n — 2}, that
t t
1 () = x® ()] < ’ / " 12 ()] de| < / : <nM+ / ds> el K6 @5 g7 (35
tp t
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Moreover,

(1) = 2 (1))

IN

/:C(T) +a (0D (@) 4 ()] (1) de

tzcr +1I(t) [ nM + mcs ds | el Ks) ds gp
[ e 1 (mma+ [ ets) )

5]

IN

. (3.6)

where, for all T € [0,m], I(T) := max{a1(7),...,a,(7)}.

Taking into account estimates (3.4)—(3.6), x, %, ..., x(1=1) are equi-continuous, because c(-),
k(-), I(-) € LY([0,m],R). Thus, the set of solutions of (3.2) and their derivatives is relatively
compact.

We will still show that the set of solutions of (3.2) and their derivatives (up to the (n —1)-st

order) is closed. Let {x;} be a sequence of solutions of (3.2) such that {(x;, x;,..., xﬁ"fl))} —
(x,x,...,x(”*l)). By conditions (i), (iii) and estimate (3.3), the sequences {x;}, {%i},...,
{xf"_l)} satisfy the assumptions of Lemma 2.3. Thus, there exists a subsequence of {x;},
for the sake of simplicity denoted as the sequence, uniformly convergent to x on [0, m], such

n—1)

that {x;},..., {x(”fl)} converges uniformly to %, ...,x"~Y on [0,m] and that {xl.(n)} converges

weakly to x(") in L! ([0, m], RF).

(n—1)

If we set z; := (x;,%;,...,x;" '), thenz; — (%,%,.. .,x(”)) weakly in L! ([0,m], R¥). Let

us now consider the following system
zi(t) € G (t,zi(t)), fora.a.te[0,m], (3.7)

where

Gﬁgxﬂ):(mﬂ”,ﬂmJ%haG»>.
Using Lemma 2.4, for f; :=2z;, f:= (%, %,...x"), x; := (z;), it follows that
@ULXGLHVXWNO)GG(LXGLXUL“”xWANO),
for a.a. t € [0,m], i.e.

ﬂMoepQJ@mmpwﬂ%WQy for a.a. t € [0, m].

Moreover, since the set S/, is closed, (x;,. .. xf”_l)) €S, foralli € N, and (x;, ... ,xl.(n_l)) —
(x,... x(”_l)), it also holds that (x, %, .. .,x(”_l)) € §),. After all, the set of solutions of (3.2)
and their derivatives is convex and compact, as claimed. O

Remark 3.2. The statement of Proposition 3.1 also holds if we consider multivalued matrix
mappings A;, i.e. if we replace problems (3.1), (3.2) by

x (1) € C(t) — Ay (H)x"=D(t) — - — Ay(t)x(t), fora.a. t € [0,m], 3.8

X € Sy, } (3:8)

x (1) € C(t) — Ay()x"=D () — - — Ay (t)x(t), fora.a. t € [0,m], (3.9)
(x,%,...,x"=D)y sl } '

where A; : [0,m] — RF*F are integrable multivalued matrix mappings such that |A;(t)| <
a;(t), for a.a. t € [0,m] and suitable nonnegative functions a; € L!([0,m],R), foralli = 1,...,n.
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Furthermore, let us study the structure of a solution set, on a compact interval, to a semi-
linear problem.
Hence, let m € IN and consider the b.v.p.

X)) + A (O)xD() + -+ A (D)x(t) € Ctx(t), ..., x1(1)),
fora.a. t € [0,m], } (Py)
I(x,%,...,x""1) =0,

where

(i) A; € LY([0,m], R*k) are such that |A;(t)| < a;(t), forall t € [0, m] and suitable integrable
functions 4; : [0,m] — [0,00), foralli=1,...,n,

(ii) 1:C"1([0,m],R¥) x --- x C([0,m], RF) — R* is a linear bounded operator,
(iii) the associated homogeneous problem

xMW () + Ay (H)xD () + -+ Ay (H)x(t) =0, foraa. te[0,m], } (Hy)

I(x,%,...,x" 1) =0
has only the trivial solution,
(iv) C:[0,m] x R — RR¥ is an upper-Carathéodory mapping,

v) there exists an integrable function « : |0, m| — |0,00), wit w(t) dt sutticiently small,
h i integ ble f i 0 0 ith Om d ffici ly 11
such that

dg(C(t,x1,x2, ..., %0), C(, Y1, Y2, ., ¥n) < a(t) - (|Jx1 —yi|+ -+ [xn —yul),
fora.a.t € [0,m|and all x1,..., Xy, Y1,...,Yn € R,
(vi) there exist a point (X3,...,%,) € R and a constant Cy > 0 such that
|IC(t,%1,...,%n)| < Co-a(t)
holds, for a.a. t € [0, m]

( g |C(t,x1,...,x5)] :==sup{|z| | z € C(t,x1,...,x4)} < a(t)(Co+ [X1]| + -+ |Xn| +
|x1] + -+ + |x4|) holds, for a.a. t € [0,m] and all x; € RF, i =1,...,n).

Theorem 3.3. Under the above assumptions (i)—(vi), the set of solutions of the b.v.p. (Py) is a
nonempty, compact AR-space.

Proof. Problem (P,,) is equivalent to the first-order problem

£+ DL € K.EW), foraateom, | g

1(¢) =0,
where
EB)mxr = (x(t), x(t), ..., "D ()T,
_ Otkn—ryxk  —L(kn—k)x (kn—k)
D(ensce ( An(t) Ay (t) A(D) )
and

K(t, E)inx1 = (Ogn—ky<1, C(t, 2, %, ..., V().
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Similarly, the associated homogeneous problem (H,,) is equivalent to the first-order problem

¢ +D(1)¢
1) =

The Fredholm alternative implies (see, e.g., [30]) that there exists the Green function G for
the homogeneous problem (H ) such that each solution &(+) of (P,,) can be expressed by the
formula &(t) = [, G ) ds, where k(-) is a suitable measurable selection of K(-,&(-))
(cf. Lemma 2.1). If we denote by G the block matrix

)=0, foraa.te]|0,m], } (Fiy)

(t
0.

=11 A12 =1
Gk><k Gk><k ce Gk)>1<k
Gkn><kn = ’ (310)
<1 Am -
Gixk Gikxk -+ Gl
then each solution x(-) of (P,) and its derivatives can be expressed as

x(t) = /Om G(t,5)e(s) ds,
#(t) = /O " G2t 5)c(s) ds,

=1 (1) = /Om G™(t,s)c(s) ds,

where ¢(-) is a suitable measurable selection of C(-, x(-), %(),..., x"=1(.)). Moreover, in view
of (v) and (vi),

(8] 4+ D)) < /OmG«x(s) [Cot [B1] + -+ [Fal + [x(5)| + - + [xD(s)] | ds,

for a.a. t € [0,m], where G := SUP; ¢)c (o m]x[0m] {|GM(t,s)| + |G*(t,s)| + -+ |G"(t,5)|} .
Therefore,

G- (Co+ x| +.. +|fn| -fomzx(s) ds

)]+ D))} < =M,
maxc {[x(0)] 4 [£(0) 4+ [ D(O)]} < = TERT
provided
/ " w(s) ds < 1 (3.11)
a(s) ds < =. .
0 (®) G
Therefore, if fo ) ds is small enough, namely if the inequality (3.11) holds, then the set
of solutions of (Py,) is equal to the set of solutions of the problem
x(8) + A ()x" D (1) + An(D)x(t) € C*(t,x(t),...x"D(1),
for aa.te [ m, (Ri)
I(x,%,...x"=D) =0,

where C* satisfies conditions (iv)—(v) in Theorem 3.3 with C replaced by C*, but this time

C*(t/xlf-../-xn) = {C(t,X]J“.,xn), for’xi’ = M’ 1= 1""1”,

C(t,My,...,M,), otherwise,
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where My, ..., M, are suitable vectors such that |M;| = - -+ = |M,,| = M. It follows immedi-
ately from its definition that C* satisfies

|IC*(t,x1,...%,)| := sup{|z| | z € C*(t,x1,...,xn)}
= sup{|z| | z € C(t,x1,...,xn), where |x;| <M, i=1,...,n}
<a(t)(Cy+ X7+ -+ x| + nM) =: B(¢), (3.12)

where (¥},...,%;) € R¥ is such that |[C*(t,%},..., %) < Cla(t), for a.a. t € [0,m].
Let us denote by G(-,-+) := G'?(-, ) the Green function associated to the homogeneous
problem (H,,) and define the Nemytskii operator

N : C"1(]0, m], RF) — C"1([0, m], R¥)

by the formula

Nx := {h e CY([0,m], R¥) | h(-) = /Om G(-,5)f(s) ds, where f € L([0,m], R),
F(t) € C*(tx(t), (1), ..., x (1), foraa. t € [0, m]}.
Let us note that Nx # @, for all x € C"~1(]0,m],R¥), because, for all x € C"~1([0,m],RF),
C*(t,x(t),%(t),...,x""V(t)) possesses a measurable selection (again, according to Lemma
2.1)it is evident that the set of solutions of problem (R,,) is equal to the set of fixed points

of the operator N. In order to show that Fix(N) is, by means of Proposition 2.2, a nonempty,
compact AR-space, we will proceed in three steps.

(a) At first, let us show that the operator N has convex values. If hj,hy € Nx, then there
exist integrable selections fi(-), fa(-) of C*(-,x(-),%(-),...,x""1(.)) such that, for a.a.
t € [0,m],

I () = /OmG(t,s)fl(s) ds
and

() = /Om G(L5) fa(s) ds.
Let A € [0,1] be arbitrary. Then, for a.a. t € [0, m],
Ahi(t) + (1= A)ha(t) = /Om G(t,s) [Afi(s) + (1 = A) fa(s)] ds.
Since the mapping C* has convex values,

Af1(s) + (1= A)fa(s) € C*(s,x(s), x(s), . ..,x(”’l)(s)),

for a.a. s € [0, m]. Therefore, Ay + (1 — A)hy € Nx, i.e. the operator N has convex values,
as claimed.

(b) Secondly, let us show that the operator N has compact values. Let x € C"~1([0,m], RF)
be arbitrary and let v be an arbitrary integrable function such that

o(t) € C*(t,x(t),%(t), ..., x" (1)),
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fora.a.t € [0,m].
Let us consider the element /1 of Nx defined, for a.a. t € [0, m], by

h(t) = /Om G(t,5)o(s) ds.

If t, T € [0, m] are arbitrary, then
Ih( |_'/ (t,) ds—/ G(7,5)0(s) ds
< [M16(t9) = G 9)l-[o@)] ds < [ [G(t5) = Glx,9)] - Bls) ds. (313

Since fB(-) is, by the definition, an integrable function, estimate (3.13) implies the equi-
continuity of h. Moreover, it immediately follows from condition (3.12) and the proper-
ties of the Green function that % is also bounded. Therefore, the well known Arzela-
Ascoli lemma implies that the set Nx is relatively compact.

The relative compactness of values follows also alternatively from the contractivity of
N which will be proved in the next step (3). It is namely well known that contractivity
implies condensity.

The closedness of values follows from the fact that, according to [31], N can be expressed
as the closed graph composition of operators ¢ o Sc«, where Sc: : C"~1([0,m], RF) —o
L'([0,m], RF) and ¢ : L'([0,m], R¥) — C"~1([0,m], RF) are defined by

Sei(x) = {f € LY([0,m], R¥) | £(t) € C*(t,x(t),...,x""D(1)), foraa. t € [o,m]}

and
o(f) := {h € C"1([0,m], R¥) | h(t) = /Om G(t,s)f(s) ds, foraa.t € [O,m]} .

In order to show that the operator N is a contraction, let us consider the Banach space
C"~1([0,m], RF) endowed with the norm

¥l = sup {Jx())]+ %)+ ...+ 2"V (B)] ],

te[0,m]

where | - | stands for the Euclidean norm in R*. If x,yy € C"~1(]0,m], R¥) are arbitrary,
then there exist b, € Nx, h, € Ny and integrable selections (cf. Lemma 2.1) fi(-) of

C*(-,x(:), (), ..., x"=V()) and f,(-) of C*(-,y(-),y(-),...,y""V(-)) such that
dp(Nx, Ny) = |hy — Iyl cur = ‘/m G(t,s)fx(s) ds — /Om G(t,s)fy(s) ds
= swp {| [" 61 - (o)

te[0,m]

Ccn-1

‘/ G [fa(s) — £,(5)] ds

o| b 1o = st s

}

0 0
< sup ["ficwol+ |3 (ts>+‘+\an_1
te[0,m] t

< sup {[x(t) —y(O)]+ -+ 2" —y" (D]}

te[0,m]
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n—1

X sup {]G(t,s)|_|_... Z__G(t,s) }/ w(t) dt
(t;5)€[0,m] x[0,m] ot 0
) n—1
= sup {|G(t,$)|—{-’atG(t,s) ++‘atnlc(t S) }
(t,5)€[0,m]x [0,m]
< ["ate) de- = ylenn
0
If the integral fo ) dt is small enough, namely if
o1 m
L= sup {|G(t,5)’+...—|—‘n_lG(t,s) }/ zx(t) dt <1, (3.14)
(t,5)€]0,m] x [0,m] ot 0

then the operator N is a desired contraction with a Lipschitz constant £ € [0,1).

Finally, since N is a contraction with compact and convex values, the set Fix(N) is, accord-
ing to Proposition 2.2, a nonempty, compact AR-space which completes the proof. O

Remark 3.4. It follows from the proof of Theorem 3.3 that the smallness of the integral
Jo" «(t) dt in conditions (v) and (vi) is given by the identical inequalities (3.11) and (3.14),
namely

" 1
/ a(t) dt < n . (3.15)
0 sup  {IG(t,s)|+ |5G(ts)| +- -+ | F5G(t,s)|}

(t,5)€[0,m]x [0,m]

Remark 3.5. If the mapping C(t, -) is Lipschitzian with a sufficiently small constant L, i.e. if
condition (v) takes the form

(v") there exists a sufficiently small constant L > 0 such that

dH(C(tlxll' . '/xnfl)lc(t/yllﬂ '/yn—l)) S L- (|xl —]/1| +-- 1+ |xn71 _yn71|)/

for a.a. t € [0,m] and all x;,y; € R, i = 1,...,n — 1, then the same conclusion holds,

provided

L< 1 . (3.16)

sup [3'1G(1,5)] + [FG(65)] ++ -+ [£5G(e )] ds
te[0,m]

Remark 3.6. Theorem 3.3 reduces, for n = 1, to [11, Theorem 4] and, for n = 2, to [6, Lemma
3.2]. Moreover, unlike in [11], the smallness of fo ) dt, resp. L, is expressed here explicitly
in (3.15), (3.16) (see also (3.20), (3.21), (3.23) and (3. 25) below).

Remark 3.7. For scalar (k = 1) problem (P,,), the topological structure of the set of solutions
was studied in [38]. Our related conditions (i)—(vi) are, in this particular case, more explicit
and our conclusion is more precise, because in [38] an R;-set was obtained.

Example 3.8. Consider the n-point vector interpolation b.v.p. in Rk:

xM(#) + Ay (H)x () + An(H)x(t) € C(t,x(t),...,x"1(t)), }

foraa te[ , ],

x(t) = x(tn) =

(3.17)
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where 0 = t; < --- < t, = n, Aj € C([0,m],R"¥), and the associated homogenous problem
for C =0, i.e.

xW (1) + Ay (H)xD (1) + - + An(H)x(t) =0,
for a.a. t € [0,m], (3.18)
x(t1) =+ =x(t,) =0.
Setting ajys := ||ajis|| = max;ciom [ajrs|, where A;j(-) = [ajs(+)], i.e. ajs are the entries of A,

forj=1,...,n, let us assume that

m" | (n—1)""1
1> max % { [(nn)“nrr + Zanrs

rE{l S#r

n—l ik
Z Z ]rl}. (3.19)
= M=

Setting still bys == 14 wjrst/, the inequality (3.19) means that the spectral radius p(B) < 1,
where B = [bys].

Thus, under (3.19), homogenous problem (3.18) has according to [8, Theorem 1] only the
trivial solution, i.e. condition (iii) is satisfied. Observe that for A]-(t) =0,j=1,...,n, the
inequality (3.19) holds trivially.

If C: [0,m x R" — RF is an upper-Carathéodory as in (iv), then, after all, the set of
solutions of (3.17) is, in view of Theorem 3.3, a nonempty, compact AR-space, provided (v)
and (vi) hold with (3.15) or (3.16), provided C(t, -) is Lipschitzian.

For Aj(t) =0, j=1,...,n, the associated Green function G(t,s) in inequalities (3.15) and
(3.16) takes the following scalar form:

1 L H"qzl,‘ (t—t) _
G(t,s) = W (X[o,t]( )(t—s)" ZXOt]] ;_ Z#'] -t (tj —s)" t,
where (t,s) € [0,m]? and X0, stands for the characteristic function, i.e.

(s) = 1, fors e [0,t]
Aol 0, fors ¢ [0,t].

Thus,

ol < mn—i—1 , m"n
WGts) = (n—j—1) ( N 1)

forj=0,1,...,n—1, where (t,5) € [0,m]* and A = minery_,_1} [tis1 — bl
Therefore, condition (3.15) can be still specified as follows:

1

m
/ a(t) dt < : . (3.20)
n— 1 n— ] 1
’ (1+51) D
In particular, for the equidistant points t; = j = 1,...,n, we obtain that
m 1+n"
Zj:o (n—j—1)!

For the properties of Green’s functions of some further scalar boundary value problems,
see e.g. [13,36] and the references therein. For vector problems like (3.17), where A; # 0, j =
1,...,n, the calculations would be technically rather cumbersome, but still possible.
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Remark 3.9. The topological structure of the set of solutions to another n-point (n > 3) b.v.p.
was considered for the second-order differential inclusion in a separable Banach space in [15].
Let us note that such results in abstract spaces are quite rare.

Example 3.10. Let us consider the third-order three point b.v.p.

xG)(t) € C(t,x(t),2(t),%(t)), foraa.te [0,1], } (3.22)

x(0) =x(1) =0, %(n)+px(0)=0,
where g € [0,2), 5 € [%,1), C : [0,1] x R¥ — R" is an upper-Carathéodory
mapping such that, for a.a. t € [0,1], and all x1, x2, x3,¥1, 42,43 € R”,

du(C(t, x1,x2,%3), C(t, y1,y2,¥3)) < a(t) - (|x1 —ya| + |x2 — y2| + |x3 — y3]),

with a € L1([0,1], [0, 0)) satisfying

1 4-28
/0 () dt < 35, (3.23)

Moreover, let there exist Cy > 0 such that
|C(t,0,0,0)| < Cp-a(t), foraa.te][0,1]. (3.24)

We will show that, under the above assumptions, the set of solutions of (3.22) is a non-
empty, compact AR-space. The homogeneous problem associated to (3.22), i.e.

x®)(t) =0, foraa.tec0,1], }
x(0) =x(1) =0, #(y)+px(0)=0,

has only the trivial solution and the related Green function G takes the form (cf. [32])

—e g 0<t<s<1s>7p
_%4‘%, 0<t<s<1,s<7y
G(tlsl 17) = (Z—ﬁtz)(1—5)2 (tis)z 0 < i< 1 -
N 2(27.3) + 2 ’ >85> _15_77
2 2 2
T+ S, 0<s<t<Ts<7.

By direct computation, we obtain that

ﬁt(;ﬁs) 0<t<s<1l s>y

M— ﬁt(zlﬁs)+zfﬁ 0<t<s<1 s<y

o ﬁfg1;>+(t 5), 0<s<t<l s>y
ﬁt(zlﬁs)_f_(t_s)_i_%, 0<s<t<1,s<y,

and 2

/5(21_—2), 0<t<s<1,s>y

PGtsy) _ )ty 0stss<ls<y

orr f“%*)z+1, 0<s<t<1,s>p

ﬁ( 5)+1+25’ 0<s<t<1,s<n.
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) 121424p-5

Since, for all y € [Tﬂg)ﬁ, 1),
0 02 22-P

sup {\G(t,s,q)\ + ’G(t, 5,17)‘ + ‘G(t,s,n)‘} < , (3.25)
(t,5)€]0,1]x[0,1] ot ot? 4-2p

condition (3.23) ensures that, the problem (3.22) is, according to Theorem 3.3 (cf. condition
(3.15)), solvable with a compact AR-space of solutions.

4 Topological structure on non-compact intervals

One of the efficient methods which can be used for studying b.v.p.s on non-compact intervals
is an inverse limit method. Let us recall that by the inverse system, we mean a family § =
{Xa, 7'[5 ,L}, where X is a set directed by the relation <, X, is, for all « € X, a metric space and
7r,,/f : Xg — X, is a continuous function, for all &, € ¥ such that « < B. Moreover, 71y = idx,
and 7 g = 1, forall a < B < 7. The limit of inverse system S is denoted by lim S and it is
defined by

lim S = {(x,x) € Myex X, | 716 (x5) = xq, forall a < /s}.
If we denote by 7, : liglg — Xu the restriction of the projection py : Ilyex Xy — X, onto a-th

axis, then it holds 77, = 7'[5 g, for all & < B.

Let us now consider two inverse systems S = {X,, NE,Z} and &' = {Y,, nf,,,Z’ }. By a
multivalued mapping of the system S into the system &', we mean a family {c, ()} consisting
of a monotone function ¢ : ¥’ — ¥ and multivalued mappings ¢, () : Xy (o) —° Ya such that,
forall o’ < p/,

' _ a(B')
T Po(p) = (PU("‘/)T(U(M)'

Mapping {7, ¢, ()} induces a limit mapping ¢ : 11315' —o liin S’ satisfying, for all o’ € ¥/,

Tt @ = Po(a) o (')
We will make use of the following result. For more details about the inverse limit method,
see, e.g., [3-5,23,27,34].
Proposition 4.1 (cf. [3,4,23]). Let S = { Xy, 7th, N} and S' = {Y,, e, IN'} be two inverse systems
such that X,, C Y. If @ - liinS —o liin S’ is a limit map induced by a mapping {id, ¢}, where
@+ Xm —o Yon, and if Fix(¢y,) are, for all m € IN, Rs-sets, then the fixed point set Fix(¢) of ¢ is an
Rg-set, too.

The following corollary is a direct consequence of Proposition 4.1.

Corollary 4.2. Let us consider the sequence of b.v.p.s {(K,)}5_,, where

(8 + Ay (O)xD (1) 4 -+ An(Dx(E) € Ct, x(8), ..., xm=D(F)),
fora.a. t € [t to + m], } (K
x €Sy (resp. (x,%,...,x""1) € S),

and let us assume that each problem (K,,), m € IN, has an Rs-set of solutions which correspond to
fixed points of the associated integral operator. Moreover, let the boundary condition be such that, for
all m € N, the following holds:



16 J. Andres and M. Pavlackovd

If x : [to, to + m] — R¥ is a solution of problem (K, then x|y, s +m—1) : [fo, to +m —1] — Rk is
a solution of problem (Ky,_1).
Then the set of solutions of the problem

X))+ A (H)xD () + -+ A (D)x(t) € C(t,x(t), ..., x"1(1)),
fora.a. t € [ty, ), } (Keo)
x € S(resp. (x,%,...,x""V) €8,

where S is such that if x € S, then x € Sy, for all m € IN, (resp. if (x,%,.. .,x(”*l)) € S', then
(x,%,...,x""V) €8 forall m € N), is an Rs-set.

Remark 4.3. The class of b.v.p. (K« ) for which Corollary 4.2 applies seems to be rather narrow.
On the other hand, one can easily interface problems (K,,) on compact intervals with suitable
Cauchy initial value problems on infinite intervals [m, 00).

For each solution x(-) of (K,,) with (2(m),...,x"=D(m)) = (x1,...,x,_1), the initial value
problems

foraa.te[mm+A], 0 <A <oo,

X (8) + A (H)xV () 4 -+ Ap(D)x(t) € C(t,x(t), ..., x"1(t)),
x(m) =0, x(m) =xq,...,x"D(m) = x,_1 }

have, according to [19], Rs-sets of solutions. According to Corollary 4.2, the same problem has
therefore an Rs-set of solutions on [, o). Together, on [0, c0), we can have in this way a union
of Rs-sets of solutions of the matched problems (K,,) and the Cauchy problem on [m, c0).

As an illustration, we can give the following simple example.

Example 4.4. Consider the problem

(1) @.1)

€ C(t,x(t),x(t),%(t)), foraa.te[0,00), }
%(0) =x(1) =0, x(y)+ Bx(0) =0,

where B € [0,2), 11 € {7W,1>, C : [0,00) x R¥ — R" is an upper-Carathéodory

mapping such that, for a.a. t € [0,1], and all x1, x2, 3,1, Y2, 43 € R”,
du(C(t, x1,x2,%3), C(t, y1,y2,¥3)) < a(t) - (|x1 —ya| + |x2 — yo| + |x3 — y3]),
with a € L1([0,1],]0,0)) satisfying

1 _
[ att ae < > _22.

Moreover, let there exist Cy > 0 such that

|C(t,0,0,0)| < Cp-a(t), foraa.te[0,1].

We will show that, under the above assumptions, the set of solutions of (4.1) can be ex-
pressed as a special union of Rs-sets.
In order to solve (4.1), we will consider separately the b.v.p.

xG)(t) € C(t, x(t), %(1), £(t)), foraa.te[0,1], } (4.2)

x(0) =x(1) =0, &(y)+px(0) =0,
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and the Cauchy (initial value) problem

x®)(t) € C(t, x(t),1(t), %(t)), foraa.t e [1,00), } (4.3)

x(1) =0, %(1)=x, %(1)=x2.

By means of Theorem 3.3, the b.v.p. (4.2) is solvable with an R;-set of solutions (cf. Ex-
ample 3.10). In fact, the set of solutions of (4.2) is, according to Theorem 3.3, a nonempty,
compact AR-space.

Let x(-) be a solution of the b.v.p. (4.2) and let us put x; := %(1) and x; := %(2). Now,
let us consider, for these interface values of the derivatives, the problem (4.3). The Cauchy
problem, considered on an arbitrary compact interval [1, m], m € IN, has an Rs-set of solutions
(cf. [19]). Using the inverse limit method, we can conclude that, for the fixed x; = x(1) and
xp := %(2), the Cauchy problem (4.3) has, according to Corollary 4.2, an Rs-set of solutions
on [1,00) which, in particular, implies that the related solution set is nonempty. If we denote
by xp : [0,1] — RR” the solution of the b.v.p. (4.2) satisfying Xp(1) = x1, ¥p(1) = x, and by
xp : [1,00] — R" the solution of the Cauchy problem (4.3), then

x(t) = xp(t), forallte [0,1],
' xy(t), forallt e [1,00),

is the solution of the original problem (4.1).

Although the solution set of each separate problem was proved to be an R;-set, the solution
set of the whole problem can be more complex. Nevertheless, if, for instance, the problem (4.2)
is uniquely solvable, then the solution set of the whole problem is an Rs-set, too.

Remark 4.5. Quite analogously, we can match problem (3.17) in Example 3.8 with an appro-
priate Cauchy initial value problem on [m,0), to get a union of Rs-sets of solutions of the
interface problem on [0, ).

Combining Corollary 4.2 with Proposition 3.1, we obtain immediately the following result
which we state here already in the form of theorem.

Theorem 4.6. Let us consider the linear problems on compact intervals (3.1) and (3.2) together with
the asymptotic problems

X (#) + Ay (H)xD () + -+ An(t)x(t) € C(t), foraa. t € [0,00), } (4.4)
x€S, '
xMW (1) + A (DxD () + - 4 Ay (D)x(t) € C(b), foraa. t € [0,00),

where

(i) A;:[0,00) — RK*k,i =1,...,n, are locally integrable matrix functions such that |A;(t)| <

ai(t), foralli=1,...,n,a.a.t € [0,00) and suitable nonnegative functions a; € LL ([0, ), R),

(ii) S is a closed, convex subset of AC]''([0,00),R¥), S,,, are, for all m € N, closed, convex subsets
of AC"~1([0,m], R¥)
(S is a closed, convex subset of ACJ' 1([0,00),IRF) x - x ACyc([0,00),R¥) and S}, are, for
all m € N, closed, convex subset of AC"~1(]0,m], RF) x --- x AC([0,m], RF)),
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(iii) C :[0,00) —o RF is a locally integrable mapping with convex, closed values such that |C(t)| <

c(t), for a.a. t € [0,00) and a suitable nonnegative function ¢ € L], ([0,00),R),

(iv) there exists tg € [0, 00) such that, for all m € IN, we are able to find a constant M,, such that
lx(to)| < My, |2(t0)| < My, ..., |x""D(t)| < My, for all solutions x(-) of problem (3.1)
(all solutions x(-) of problem (3.2)),

(v) S is such that if x € S, then x € S, for all m € N, (resp. if (x, x,...,x(”‘l)) € S', then
(x,%,...,x"V) €S forallm € N).

Moreover, let, for all m € IN, the set of solutions of (3.1) (the set of solutions of (3.2) and their
derivatives up to the (n — 1)-st order) is nonempty and corresponds to fixed points of the associated
integral operator. Furthermore, let the boundary condition be such that, for all m € IN, the following
holds:

Ifx:[0,m] — RK belongs to S, then x\[o,m,l] :[0,m —1] — RF belongs to Sy, 1.

(if

(x,%,...,x"" DY [0,m] x [0,m] x - -- x [0,m] — Rk
belongs to S, then
(Kl jom—1p o1y X" Vo)) £ [0,m =1 x [0,m = 1] x - x [0,m — 1] — R

belongs to S/, _;.)
Then the set of solutions of the problem (4.4) (the set of solutions of the problem (4.5) and their
derivatives up to the (n — 1)-st order) is an Rs-set.

Remark 4.7. The statement of Theorem 4.6 holds if we consider multivalued matrix mappings
A;. More concretely, let us consider the linear problems on compact intervals (3.8) and (3.9),
together with the asymptotic problems

xM () € C(t) — Ay(H)x=D(t) — ... — A, ()x(t), foraa.t e [0,00), L6
X € Sy, } (4.6)

X (8) € C(t) — A (H)x"=D(t) — - — Ay (t)x(t), fora.a.t € [0,c0),
(x,%,...,x"D)yeg } (4.7)

where A; : [0,00) — R¥¥ are locally integrable multivalued matrix mappings such that
|A;(t)| < a;(t), for a.a. t € [0,00) and suitable nonnegative functions 4; € L{. ([0, 0),R), for
alli=1,...,n.

Moreover, let all the conditions from Theorem 4.6, but with (i) replaced by the above
assumption, hold. Then the set of solutions of problem (4.6) (the set of solutions of problem
(4.7) and their derivatives up to the (n — 1)-st order) is an R;-set.

As an application of Theorem 4.6 and Remark 4.7, let us study the n-th order asymptotic
(Kneser-type) b.v.p.

Example 4.8. Let us consider the asymptotic (Kneser-type) b.v.p.

xM(t) € —A (H)xD(t) — - — Au(t)x(t), foraa.t € [a,o00), 48)
(—1)ix®(t) >0, foralltc [a,00),i=0,...n—1, ’

where
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(i) a € (0,00),

(ii) A;: [a,00) — R are locally integrable multivalued mappings such that |A;(t)| < a;(f),
for a.a. t € [a,00) and suitable nonnegative functions a; € L{ _([a,00),R), for all i =
1,...,n,

(iii) there exists r € (0, c0) such that
(=1)"(—a1(t)xy, — -+ —an(t)x1) >0,
for all t > a, all measurable selections a; of A;, i =1,...,n, and all x; satisfying

0< (—1)i_1x1~ <t i=1,...,n,

(iv) 0 & A,(t), for all t in a right neighbourhood of a.
Moreover, let us define
() :=max{| — A1(H)xy — - — Ay(Dxq| : 0< (=) Iy <rtt, i=1,...,n}  (49)

and choose § € (0 1 ) so small that

7 a+1
a+o
2(a+1)”_1/ F(r) dr <.
a

Together with (4.8), let us consider the initial condition

x(a) = co, (4.10)

s \" ! r
CO € (O, (m) 2n'> . (4:.11)

Let us show that, under the above assumptions, the set of solutions of (4.8), (4.10) and their
derivatives up to the (n — 1)-st order) is an R;-set.

For this goal, together with the b.v.p. (4.8),(4.10), let us consider the family of associated
problems on compact intervals

where

xM(t) € —A ()x"D(t) — - — A, (H)x(t), foraa.t€ [a,m],
x(a) = co } (Pin)
(—1)ix(i)(t) >0, forallteam],i=0,...n—1,

where m € IN, m > a.

Let v; be a measurable selection of A;, i = 1,...,n. It was shown in [16] (see Lemma 2.1 in
[16] and the remarks below) that, under the above assumptions imposed on A;, the following
two norms in AC"~!([a,m],R), where m > a is arbitrary, are equivalent:

x|} := sup |x(£)] + sup |2(£)[ +---+ sup |x("*1)(f)|+/
tela,m] tela,m] tela,m] a

Il i= sup (B + [ [#7)(8) + 0a(Ex(0) + 0aa (B30 + -+ (x|

tela,m]
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If x(+) is a solution of the b.v.p. (Py,), for some m € IN, m > a, then
1]« = co-

Condition (iv) from Theorem 4.6 is therefore satisfied, because sup;, lxO (1) < |lx]l,
i=1,...,n—1, and since the norms | x|/« and ||x|| are equivalent.
Moreover, since the sets
= {(x,%,%,...x" V) e AC"Y([a,m],R) x --- x AC([a,m],R), x(0) = cq,
(—1)ixl) ( ) >0, foralltefam],i=0,...,n—1},
= {(x, %% ..., x"" V) e ACl(gc_l)([a,oo),]R) X+« X ACoe([a,00),R),
x(0 ( 1)ixD(t) >0, forallte [a,00),i=0,...,n—1}

\

are closed and convex, the b.v.p.s (4.8),(4.10), (Py) satisfy the assumptions (i)—(v) of Theo-
rem 4.6.

The non-emptiness of the set of solutions of (P,,) follows from Theorem 13.1 in [29] and the
fact that A;, i =1,...,n, admit (according to Lemma 2.1) single-valued measurable selections
v, i = 1,...,1’[.

If we denote by P(t,x(t),%(t),...,x" V() := —A;(H)xD(t) —--- — A, (t)x(t), then
x(-) is a solution of (P,,) if and only if, for a.a. f € [a, m],

x(t) € x(u) — [x(u)] +co
+i(a)-t4---+

(t) € 2(u) + [4(u)]
+x(a) 4+ -+

(,1_11)!./;u_s>"—1P<s,x<s>,.--,x<”‘”<s>> ds, - (412)

(71—12)! /at(t —$)"2P(s,x(s),...,x""V(s)) ds, (4.13)

t
x4 € xD () £ D @)+ x0TV (@) + [ P(s, x(s),. .., x" Y (s)) ds 414
(t) (u) £| (u)] (a) (s,x(s),..., (s))ds,  (414)

for each u € [a, m], provided
0¢ Aut), 4.15)

on a subset of [a, m] with a nonzero measure.
More concretely, since the constraint in (P,,) can be equivalently expressed as

x(0) = co,
x(u) — |x(u)| =0, x(u) + |x(u)] = 0,...,x" D (u) £+ |x*D(u)| =0, } (4.16)

for all u € [a, m],

every solution x(-) of (P,,) and its derivatives x(-), ..., x(""1 () obviously satisfy (4.12)~(4.14).
Reversely, derivating (4.14), we obtain

x(t) € P(t,x(t), x(t),...,x" "V (1)).

Moreover, x(a) € x(u) — |x(u )| +co, x(a) € x(u) + |x(u)| + x(a), %(a) € X(u) — |%(u)| +
i(a),..., x"V(a) € x=V(u) + |x"V (u)| + x"~V(a), for each u € [a,m],i.e. x(u)+ |x(u)| =
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0, ¥(u) — |%(u)| = 0,...,x" D (u) + |x"V(u)| = 0 and, in particular, for u = a, |x(a)| = co.

Thus, for x(a) = co, we also have x(u) — |x(u)| = 0, by which (4.16) (i.e. the constraint in
(Py,)) is satisfied. On the other hand, if x(a) = —co, we arrive at x(u) — |x(u)| = —2c, i.e.
x(u) = —co, for all u € [a,m], and subsequently 0 € A,(t), for a.a. t € [a,m], which is a

contradiction with (4.15).

The set of solutions of (P,) and their derivatives is a fixed point set of the map ¢y, :
C"Y([a,m],R) x --- x CY([a,m],R) x C([a,m],R) — C"1([a,m],R) x --- x C!([a,m],R) x
C([a,m],R), where, for all t € [a, m],

om(x,..., x(”_l)) (1)

;:{< U x(u)_’x(u)‘+co+"'+(n}l)!/at(t_s)n1f(s) ds,

u€[a,m]

U x(u) + |2(u)] +J’c(a)+5c'(a)-t+...+(14_12)!/;(1?—5)”_2]‘(5) ds,...,

u€[a,m]

U =) £ V)] + 2D @) + [ f(s) ds) | f € L([a,m],R) and

u€[a,m]

f(s) € P(t,x(s),%(s),...,x""V(s)), fora.a. s € [a, m]}

It can be easily seen that {¢, }_; is a map of the inverse system
{c"Y([a,m],R) x ...C ([a,m],R) x C([a, m],R), 7ch, N}

into itself, where, for all p > m, x € C""1([a, p], R) x - - - x C}([a, p], R) x C([a, p],R),
7rf,71(x, X,... ,x(”’l)) = (x“a,m],fcha/m], . ,x(nfl)“a,m]).
Mappings {¢n }°_; induce the limit mapping ¢ : C""!([a,00),R) x - -+ x C!([a,00),R) x

C([a, ), R) — C""1([a,00),R) x - - - x C!([a,00),R) x C([a,0),R), where, for all t > a,

o(x,...,x) (1)

= {<u}[3w>x(”) il et gy [ as
: . . ) 1 t o
uegoo)xw) + |2 (u)] +x(ﬂ)+x(a)-t+---+(n_2)!/a (t—s)""2f(s) ds,...,
U 2D () £ D ()] 4+ 27D () + /tf(s) ds) | f € L ([a,0),R) and
uela,) a

f(s) € P(t,x(s), x(s),...,x""V(s)), fora.a.s € [O,oo)}.

The fixed point set of the mapping ¢ is the set of solutions and their derivatives of the
problem (4.8), (4.10). Applying Theorem 4.6 (cf. Remark 4.7), the set of solutions and their
derivatives of the original problem (4.8), (4.10) is therefore an R;-set, as claimed.

The second illustrative example of the application of Theorem 4.6 is as follows.
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Example 4.9. Consider the asymptotic problem

xM(t) € C(t), foraa.t € [0,00),
xD(0)=4; i=0,1,...,n—3,

") =ax"D(0), j=1,....k (4.17)

A"V < b, j=1,...k forallt € [0,c),

where x = (xl,...xk), a > O,Ai S ]Rk,i =1,....n—3, B = (bl,...,bk) c [0,00)k, and
C = (c1,...,¢) : [0,00) —o [0,00)F is an (Aumann-like) integrable mapping with convex,
closed values such that ¢;(t) < 7(t), for a.a. t € [0,00) and suitable (non-negative) functions
v; € LY([0,00),R), j =1,...,k, such that

/ Yty dt <b, j=1,...k 4.18)
0

Observe that every solution x(-) of (4.17) as well as (4.17),,, where (4.17),, denotes the
restriction of (4.17) to the interval [0, m], m € IN, must satisfy

t
X8 = 2" (0) + / sy ds,  j=1,...k (4.19)
0

where C! = (¢5,...,¢3") C C : [0,00) — [0,00)F is a measurable selection of C which
exists, according to the well known Kuratowski-Ryll-Nardzewski selection theorem (see e.g.
[5, Theorem 1.3.49]).

Thus, in view of (4.18) and (4.19), both problems (4.17) as well as (4.17),, are solvable, at
least with x(""1(0) = 0 (= x("=2(0) = 0). In particular, for C(t) = 0, we get x""V(t) =
x"=1(0) = 0.

Moreover, every solution x(-) of (4.17), resp. (4.17),,, takes the form

t ot g
Xj(i’) = X?Om(t) + /0 /0 ]' < /0 1 C?el(tn_l) dtn_l RN dtl dt, ] = 1, RN ,k, (4.20)

where x?om(t) = X 01’;1,’1‘ t ”P) =2 4 = )t” L' P = (p1,...px) € RFis a parameter

such that x(”*l)(O) =P (= 0<pj <b,j=1,...,k), and subsequently, in view of (4.19),

A"Vt >0, j=1,...,k forall t € [0,00).

By the last two conditions in (4.17) (cf. (4.20)), x(-) also satisfies x("~2)(0) = aP, and so
AW0) e [- L] j=1,... .k

a’u

Hence, in order to apply Theorem 4.6, problems (4.17), and (4.17),, can be, under our
assumptions, rewritten into the equivalent forms:

(")() C(t), foraa.t e [0,0),
xeS:={xe AC] ([Ooo),le)|x'(0):Ai, i=0,1,...,n—3,

x(n= 2)(O)loc +ax=1(0), x("=1D(0) = P, where (4.21)
0<p]<b—f0 cl(s)ds, j=1,...,k},
M (t) € C(t), fora.a.t e [0,m],
XE Sy : {xeAC” 1([0m]JR’<)|x () A;, i=0,1,...,n-3,
Ty 2)(0) = +ax(-1(0), x(-1(0) = P, where 2D
0<pi<bj— [y ¢(s) ds j=1,...k}.
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In this way, one can easily check that S is a closed, convex subset of ACﬁ;l([O,oo),le)
and S,, are, for all m € IN, closed, convex subsets of AC"1([0,m],RF), i.e. condition (i) in
Theorem 4.6 is satisfied.

Because of x(i)(O) =A;,i=0,1,...,n—3, and \x(”*z) 0)] = ax(”*l)(O) <b,j=1,...,k
condition (iv) also trivially holds.

As we have already pointed out, the set of solutions of (4.17), and subsequently under our
assumptions of (4.21), is nonempty and corresponds to selections of the associated (Aumann-
like) integral operator in (4.20).

Finally, one can readily check that if x : [0,m] — Rk belongs to Sy, then x|[0,m_1] :
[0,m — 1] — R¥ belongs to S,, 1, for all m € IN.

Since the remaining conditions (i), (iii), (v) are trivially satisfied, Theorem 4.6 applies, and
the set of solutions of the original problem (4.17) is an R;-set.

5 Application to existence results

Finally, we will show how the topological structure of (Schauder-like) parametrized systems
can be used to the solvability of nontrivial asymptotic problems involving “unpleasant” non-
linearities, or so. For this goal, we will employ the following special case of our principle,
developed recently in [6, Theorem 3.1 and Corollary 4.2].

Proposition 5.1. Let us consider the b.v.p.

x(”)(t) eC (t,x(t),.. .,x(nfl)(t)> , foraa. te], } (5.1)
x €S,

where | is a given (possibly noncompact) interval, C : | x R¥ — R is an upper-Carathéodory
mapping and S C AC 1(J, RF).

loc

Moreover, let H : ] x R?*" — R be an upper-Carathéodory map such that
H(t,c1,...,cn,€1,---,6n) CC(tc1,...,cn), forall (t,c1,...,cn) €] X Rk, (5.2)
Assume that

(i) there exists a retract Q of C"~1(J,R¥) such that the associated problem

x(”)(t) cH (t,x(t),...,x(”’l)(t),q(t),---,q("*l)(t» , foraa. te], } (5.3)
xesSNQ

is solvable with an Rs-set of solutions, for each q € Q,

(ii) there exists a non-negative, locally integrable function « : | — R such that
[t x(8), - x0(8),q(8), g D ()] < () (14 [x(0)] +--- + KD 0)]),

a.e. in |, for any (q,x) € I's, where T denotes the multivalued map which assigns to any q € Q
the set of solutions of (5.3),

(iii) T(Q) € Q,
(iv) T(Q) is bounded in C(J, RF).
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Then problem (5.1) admits a solution in S N Q.

Finally, let us illustrate the application of Proposition 5.1, on the basis of the knowledge of
the structure of the solution sets from the foregoing Section 4, in two examples.

Example 5.2. Let us consider the n-th order nonlinear (Kneser-type) asymptotic b.v.p.

xW(#) € —Ay(t,x(t), ..., x D)0 () — oo — Ayt x(t), ..., xD(1)x(t),
for a.a. t € [a,00),
x(a) = co,
(—1)ix(t) >0, foralli =0,...,n—1, and t € [a,00),

(5.4)

where
* g€ (0,00),
* Aj:[a,00) x R" = R, i=1,...,n, are upper-Carathéodory mappings with
|Ai(t, x1, %2, ., xn) | < B(E) (1 + [x1]),

for all (x1,%p,...,%,) € R" and t € [a,00), where B € L. ([a,),R),

loc

co satisfies (4.11) with f*(-) from (4.9) defined by

f(t) = max{] —A1(t,x1, o X)X — - — A, X1, ., X)X |

0< (—1)i’1xi <rll i=1,.. .,n}

0 ¢ An(t,x1,x2,...,x,), for all (x1,x2,...,x,) € R" and for t in a right neighbourhood
of a.

In order to apply Proposition 5.1, let us define the set of candidate solutions as follows
Q:= {x e C"1([0,00),R) |x(a) = co, (—1)'xD(t) >0, foralli=0,...n—1, and t € [a,oo)}.
Let us still consider the associated problems

X () € =Ai(t,q(t),..., g V() xD () = — Au(t,q(t), ..., gV (1) x(t),
for a.a. t € [a,00),
x(a) = co,
(=1)x@D(t) >0, foralli=0,...n—1, and t € [a,0).

(Py)

Let us check that if there exists r € (0,00) such that, for all g € Q,
(=1 (=ar(t,q(t), -, q" D (0)xn =+ = au(t,q(t),...,4" D (#))x1) 2 0,
for all t > a, all measurable selections a; of A;, i =1,...,n, and all x; satisfying
0< (=)t <rtt,  i=1,...,n,

then the b.v.p. (5.4) has a solution.
More concretely, let us verify, that the b.v.p. (Pq) satisfies, for all g € Q, all assumptions of
Proposition 5.1.
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ad (i) It can be proved exactly in the same way as in Example 4.8 that the b.v.p. (F;) has,
for each g € Q, an R;-set of solutions.

ad (ii) Assumption (ii) follows immediately from the properties of mappings A;, i=1,...,n,
and the definition of (P;).

ad (iii) Since the set S := Q is closed and each solution of the b.v.p. (P;) belongs to Q, it
holds that T(Q) C S, where the map ¥ is the solution mapping that assigns to each
q € Q the set of solutions of (P;).

ad (iv) It follows directly from the boundary conditions that T(Q) is bounded in C([a, ), R).

Since all the assumptions of Proposition 5.1 are satisfied, the b.v.p. (5.4) admits a solution x(-)
such that 0 < x(t) < co, for all t € [a,00).

Remark 5.3. For single-valued maps A;,i =1,...,n, the set of solutions to problem (5.4) was
proved in [29, Theorem II1.13.1] to be a continuum.

Now, the result in Example 4.9 will be applied, by means of Proposition 5.1, to the follow-
ing existence problem

xM(t) € Ct,x(t),...,x"1(t)), foraa.t € [0,00),
xD0)=A;, i=01,...,n-3,
"D 0) = ax"(0), j=1,....k
x}"il)(t) <b, j=1,...,k foralltc [0,00),

(5.5)

where C : [0,00) x R¥" — RF is an upper-Carathéodory mapping and the other symbols in
(5.5) have the same meaning as those in Example 4.9.

Example 5.4. Consider (5.5) and assume, additionally, that C = (cy, ..., cx) satisfies
C]'(t,XQ,Xl...,Xn—l) < ’)/]'(t), (56)

for a.a. t € [0,00), all (Xp,X1,..., Xy —1) € R¥", and suitable (non-negative) functions ; €
L'([0,00),R), j=1,...,k, such that

/oo'y]-(t) dt<b, j=1,..k (5.7)
0

Then problem (5.5) admits a solution.

Taking | = [0,00), Q = C"1([0,00),RF) and S to be the same as in Example 4.9, we
have obviously SN Q = S. Since C(t,q(t),...,q" Y (t)) is, under (5.6) and (5.7), (Aumann-
like) integrable (see e.g. [9]) with convex, closed values, for every g € Q, problem (5.3) with
H(t,x(t),...,x"=(t),q(t),...,4" V() = C(t,q(t),...,q""V(t)) in Proposition 5.1 is, in
view of the conclusions in Example 4.9, solvable with an R;-set of solutions, for each g € Q.

The inequalities (5.6), (5.7) immediately imply the existence of a suitable & € L} ([0, o), R)
such that 7j(t) < a(t),j =1,...,k ae. in [0,00) and, because of Q = C"~1([0,0),IR¥), (iii)
must be also fulfilled (cf. the solution form (4.20) in Example 4.9).

Since condition (iv) trivially holds for the initial values x;(0), j = 1,...,k, Proposition 5.1
applies, and subsequently (5.5) is solvable, as claimed.
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Remark 5.5. One can easily check that the sole existence of a solution x(-) of problem (5.5)
with initial conditions x(!(0) = A;, i = 0,1,...,n — 3, and x("~2)(0) = x(*~1(0) = 0 follows
already from the analysis in Example 4.9.

On the other hand, problem (5.5) has in fact a one-parameter family of Rs-sets of solutions
which is a subset of a larger R;-set described below, because by means of the parametric
transformation x = Xop € R5, X, = X, —A; 1, 1 =1,...,n =3, Xy = Xy_3 FaP, X,_1 =
X,_o — P, where P € H}‘:l [0, Dj], it can be equivalently rewritten into the zero initial-value
problem for the first-order system of inclusions

Xo=X14+ A1, X1 =Xo+ Ay, ..., Xy—s = X3+ An_s,
Xn3=Xp2%aP, Xy 2 =X, 1+P, X1 €Cp(t, Xo,... Xn—1),
with (Xo(0),...,X,-1(0)) =0 € R,

(5.8)

where Cp(t, Xo, ... Xu—1) = C(t, Xo+ Ao, - .., X3+ Au_3, Xy 2£aP, X, 1+P), P €TT,[0, Dy,
and D; > 0,j=1,...,k, are suitable constants.

It is well known that, according to [19], (5.8) has for each P € ]_[?:1[0, D;] an Rs-set of
solutions on every compact subinterval of [0, 0) and, according to [5, Theorem II1.2.12], even
on the whole [0,00). Moreover, the one-parameter family of right-hand sides of (5.8), i.e.
(X1+A1,..., Xy3+ A3, Xy2+aP,X, 1+ P,Cp),P € ]_[;‘:1[0, D;] is obviously (as a whole)
a multivalued selection of the right-hand side of the multivalued problem

Xo=X14+ A1, X1 =Xo+ Ay, ..., Xy_s = Xp_3+ An_s,
Xy 3 € Xya+alli_y[~Dj, Dj], Xy 2 € X1+ 1140, Dj],
Xu-1 €C(HXo+ Ao, .. Xn3+ A3, Xn2+a H;Ll [=Dj,D;], X1 + H}{:1 [0, D;])
with (Xo(0),...,X,_1(0)) = 0 € R,

(5.9)

Problem (5.9) has, by the same standard reference sources, an Rs-set of solutions on [0, %), as
well as on each compact subset of [0, o).

It is therefore a question, whether the union of one-parameter family of Rs-sets of solutions
to (5.5) forms an Rj-set itself.

Remark 5.6. Although all illustrative examples in this paper could take the form of theorems,
we decided to reserve this form exclusively for those having the character of the general
methods (see Theorem 3.3 and Theorem 4.6). For asymptotic b.v.p.s, Theorem 4.6 still allows
us to fulfil the crucial condition (7) in Proposition 5.1, in order to solve problem (5.1).
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