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ABSTRACT. In this paper we consider an infinite dimensional bifurcation equa-
tion depending on a parameter € > 0. By means of the theory of condensing
operators, we prove the existence of a branch of solutions, parametrized by
€, bifurcating from a curve of solutions of the bifurcation equation obtained
for £ = 0. We apply this result to a specific problem, namely to the existence
of periodic solutions bifurcating from the limit cycle of an autonomous func-
tional differential equation of neutral type when it is periodically perturbed by
a nonlinear perturbation term of small amplitude.

1. Introduction. In [5] an alternative approach to study bifurcation from a limit
cycle in periodically perturbed autonomous systems was proposed. The approach
is based on a suitably defined abstract bifurcation equation in finite dimensional
spaces of the form P (z) + eQ (z,¢) = 0, € > 0 small. In this paper we extend the
applicability of this approach to infinite dimensional spaces with the aim of treating
the same bifurcation problem for functional differential equations of neutral type.
Specifically, we consider the bifurcation equation

P(l‘,é‘)+€Q (1’,6) =0, (1)

where P,@Q : E x [0,1] — F are continuous operators, F is a Banach space and
e > 0 is a small parameter. We assume that P (z,¢) = z — F (x,¢) and that F
and @ are condensing operators in both the variables with respect to the Hausdorff
measure of noncompactness. Precisely, F' is condensing of constant ¢ < 1 and @ is
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condensing of whatever positive constant. This assumption permits to tackle the
difficulty of dealing with the space E of infinite dimension. We also assume that
the equation P (z,0) has a smooth curve of solutions z (), 6 € [0,1], that is

P (z(0),0) =0,

for any 6 € [0, 1] . Furthermore, we assume that P is twice differentiable with respect
to x continuously in (z,¢) and @ is differentiable with respect to « continuously in
(x,¢€).

Another relevant difference with [5] is that we consider here the dependence of
P on e. To this regard, observe that if we suppose P (z,¢) continuously differen-
tiable with respect to both the variables (x,e) then, by developing the difference
P (x,e) — P (z,0) in terms of ¢, we can reduce 1 to the equation considered in [5].
However, since we intend to apply the sough-after bifurcation results for 1 to a class
of functional differential equations of neutral type of the form

() =p@(t—e),2a(t-e)+ep(tx(t—e),2 (t—e), (2)

with ¢, continuous functions of their arguments, we cannot assume the continu-
ous differentibility of P (z, ) with respect to the pair (z,¢). In fact, the right hand
side of 2 contains the term z’ (¢ — ¢) and no reasonable assumptions on its differen-
tiability with respect to the space variables can guarantee the differentiability with
respect to € of the operators P and @ of the bifurcation equation 1 associated to 2.
These operators are defined in 32 of Section 3.

On the other hand, if we assume that ¢ is Lipschitz of constant K < 1 with
respect to the second variable uniformly in the first and we consider periodic so-
lutions to 2, then the differentiability of the right hand side of 2 with respect to
the space variables implies that such periodic solutions are twice differentiable with
respect to time ¢. Therefore, in the case when z is a periodic solution, =’ (t — €) is
differentiable with respect to e.

Our abstract bifurcation result: Theorem 2.3 will be applied when z (6) is a limit
cycle of 2 for £ = 0 and z is a periodic solution to 2, hence the previous considera-
tions permit to assume the continuous differentiability of P (z (0),¢), P(’l) (x(0),¢)
and @ (x (0),¢) with respect to . Here and in what follows G’( ;) will indicate the
derivative of G with respect to the j-th variable.

The paper is organized as follows. In Section 2, after some needed preliminaries,
we formulate and then we prove a general bifurcation result (Theorem 2.3) for the
equation 1. Specifically, Theorem 2.3 provides conditions which permit to apply a
classical Implicit Function Theorem to a suitably defined function ¥(w,e) whose
zeros coincides with the solutions to 1. Precisely, the conditions of Theorem 2.3
ensure the existence of a simple zero wy for the function ¥(w, 0), and so the existence
of a branch of solutions to 1 parametrized by € > 0 small. Moreover, Lemma 2.4
shows that the existence of a simple zero of the Malkin function M (), associated
to equation 1, see [7] and [8], ensures the conditions of Theorem 2.3.

In Section 3 Theorem 2.3 is then applied to show the existence of periodic so-
lutions of 2. The most part of the work in this Section consists in converting the
problem of finding periodic solutions of 2 into the problem of finding fixed points of
a suitably introduced map F. In turn, the fixed points of F coincides with the solu-
tions of 1. Finally, Theorem 3.1 provides conditions for the existence of a branch of
solutions of 1 originating from a point x(6p) of the limit cycle x(6) of 2 when & = 0.
Specifically, we assume the existence of a simple zero 6y of a function M (6) which
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is the Malkin function M (0) of the abstract bifurcation problem 1 associated to 2.
Therefore, Lemma 2.4 permits to apply Theorem 2.3. Our arguments in Section 3
are mainly based on results and methods from the theory of condensing operators,
see e.g. [1].

2. The abstract bifurcation result. This section is devoted to the formulation
and the proof of the abstract bifurcation result for 1, namely Theorem 2.3. For
this, we need to precise the assumptions and provide some preliminaries. We start
by recalling the following definitions. In the sequel F stands for a Banach space.

Definition 2.1. Let 2 C E be a bounded set, the nonnegative number
X (2) = 1inf {d > 0; Q has a finite d-net}
is called the Hausdorff measure of noncompactness of 2.

Definition 2.2. Let U C E be an open set and T : U — E a continuous operator.
We say that F' is condensing with respect to the Hausdorff measure of noncompact-
ness of constant ¢ > 0 if

X (T'(Q) < ax (),
for any bounded set 2 C U.

We now precise the assumptions on the operators P,Q : E x [0,1] — E, where
e € [0,1] is the bifurcation parameter.

(H1) There exists a curve 0 — z (), 6 € [0,1], z € C1([0,1], E) satisfying
P(x(0),0) =0 and 2z’'(0) #0,
for any 6 € [0,1].

(H2) The derivatives P(;  (z,€) and QEU (x,€) exist and are continuous at
any (z,e) € E x [0,1]. The operator F' defined as

P(z,e) =2 — F(x,¢)
is condensing in E x [0, 1] with constant ¢ < 1; the operator @ is condensing
in E x [0, 1] for some positive constant L. Moreover, we assume the existence
and the continuity at any (6,e) € [0,1]° of the derivatives Py (x(0) ,¢),
Pl o) (@ (0) ,€) and Q(y) (z (0) ,€) .

By deriving P (z (6),0) = 0 with respect to the parameter 6 € [0, 1] we obtain
that P(/1) (x(0),0)z’ (§) = 0, hence 0 € o (P('l) (x (9),0)) , i.e. 0 belongs to the
spectrum of P, (x(0),0) or equivalently 1 € o (F” (2 (0),0)). In virtue of ([1],
Thm 1.5.9) the derivative of a condensing operator is condensing, hence by ([1],

Thm 2.6.11) 1 is an eigenvalue of F’ (z (6),0) of finite multiplicity. From now on
we assume the following:

(H3) The eigenvalue 1 of F' (x () ,0) is simple, for all § € [0,1].
Remark 1. Let z (6) be the eigenvector of the adjoint operator (P(’l) (x(9) ,0)) ,
corresponding to the eigenvalue zero, satisfying
J2O)| =1 and (2 (6),2(8)) > 0.
This eigenvector is also simple, see [4]. Furthermore, since P, (z (6),0) is differ-

entiable with respect to 6 so (P’ (z(0), 0)) is. Therefore, z () is differentiable.

(€]
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Define the Riesz projector m () associated to the operator P/, (z (6),0) corre-

sponding to the simple eigenvalue 0 by means of the well-known formula, see [3],
1 , -1
mw%woh%m@m)w, (3)
where v is a circumference centered at the origin containing in the closure of its
interior only the zero eigenvalue of F(,, (x (6),0).

Remark 2. We can easily check that

and (z' (0),2(0)) # 0 for 6 € [0,1].

Consider now the function
7(0) [Ploy (@(6),0) + Q ((6),,0)] - (4)
In this abstract setting it plays the role of the following classical Malkin function,
see [7], [8].
M (9) = (Pl (@(6),0) + Q(x(6),0),2(6) ). (5)

In fact, 6y is a zero of 4 if and only if M (6y) = 0. To see this it sufficies to observe
that 4 can be rewritten as follows

M (0)

@Oy, 0"

and that by (H1) 2’ (0) # 0 for any 6 € [0,1] . Furthermore, as it is showed by 20 of
Lemma 2.4, if M (6p) = 0 then M’ (6y) # 0 if and only if
d
(0 [Ply @(0).0)+Q(0),0)]|  #0.
=6,

Assume now that 6y € [0,1] is a zero of 4. Let z (6p) = vo, 7 (0g) = m, 2" (6p) = e
and

-1
Yo = — (P(ll) (vo, 0)‘(IW)E) (P(/Q) (v0,0) + Q (UO,O)) ' (6)

We are now in the position to state the abstract bifurcation result.

Theorem 2.3. Assume (H1)-(H3). Moreover assume that

m {P(/i,z) (v0,0) €0 + Q(y) (v0,0) €0 + P(1 1) (v0,0) yo 60} # 0. (7)
Then 1 has a solution z (g), for e > 0 small, of the form
x(e) =vg+ewy+o(e), (8)
where wg = xg + Yo, To = aeg with a uniquely determined by the equation
m {P(/Lg) (v0,0) 2o + Q(y) (v0,0) 2o + TP 1) (v0,0) Yo wo]

1

= — 5 |:P(/Ll) (UO7 0) Yo Yo + P(IQQ) (UOa 0) + 7TQ21) (UO7O) y0i| .
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Proof. Since P is twice differentiable with respect to = continuously in the pair
(z,€) we have that

1Py (v1,€) = Py (v2,€) || < Lvr — va| 9)

for some L > 0, vy, vy belonging to a neighborhood of {z(#),6 € [0,1]} and
e € [0,1]. Taking into account that P (vg,0) = 0 we have

P (v,e) +eQ (v,e) = P (v,e) — P (v9,0) + €Q (v, )
:P(Il) (0075) (’U - UO) +P (0075) -p (U07 0) +eQ (075) + (U,E) )
where

v (v,€) = P (v,e) = P (vg,€) — Py (vo, ) (v —vp)

1
= /O [P(Il) (vo + 7 (v — o) ,€) — Py (vo, E)} (v — ) dr.
From 9 we get

|7 (v1,€) = (vas€) |
| / (vo + 7 (v1 — o) ,€) — P (vo,s)} (v1 — o)
_ [p(l) (vo + 7 (v2 — v0) s &) — Py (vo, 8)} (vg — vo)} dr||
< /O1 1741y (vo + 7 (01 = v0) , €) = Py (vo + 7 (v2 = v0) , €) [[[|vr = wolldr
+ /01 1P(1y (vo + 7 (v2 = v9) ,€) — Py (vo, €) [l[[va — vi]|dT

1
< / 7L (Jlvz — v1ll[lor = voll + llva — wollllvz — vi[) d7
0
< Lmax ([Jvr — v, [[va — voll) [lva — v1]]-
Hence,
17 (vi1,€) =7 (va,€) || < Lmax ([lor — voll, [[va — voll) [[vz — va |- (10)
Since v (vg,e) = 0 for any € € [0, 1], equation 1 is equivalent to
® (v,e) =0, (11)
where @ (v,e) = P(v,¢) +£Q(v,e) + 7 (v,€), P(v,e) = Py, (vo,€) (v— o) and
Q(v,e) = fol P(’Q) (vo, 7€) dT + @Q (v, €) . Note that
® (v,0) =P (vg,6) =0 and Py (vo,0) = P}, (vo,0).
Let v = vg 4+ ew and observe that for € > 0 equation 11 is equivalent to
U (w,e) =0, (12)

where
1 1
U (w,e) = R ((I) (vo + ew,e) — 7P (vg + ew, e) + gﬂ"I) (vo + gw,a)) . (13)

We can rewrite 13 as follows

U (w,e) =1 (w,e) + I (w,€) + Iy (w, ) + I3 (w,e) + I3 (w, ),
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where
I (w,e) :é (P (vg + cw, &) + eQ (vg + ew, €)),
i (w,€) =27 (0 + 2w 2),
Iy (w,e) :éﬂ'@ (vo + ew, ),
I5 (w,e) éw (P (vg + ew, e) +eQ (vy + ew, €)),
I (w,e) éw’y (vo + ew, €).

By the differentiability of P we have

1
I (w,e) = Py (vo, ) w +/ Py (vo, 7€) dT + Q (vo + cw, €)
0

= Py (v0,0) w + Py (v0,0) + Q (v0,0) + w (w,e),

where

w(w,e) =0 as €—0 (14)
uniformly with respect to w € B (0,r), r > 0. By 10 we get

11 (w, ) | < Lljew][lwll,
hence I (w,e) = w (w, &) with w satisfying 14. Moreover, we have

Iy (w,e) = =Py (v0,0) w — TPy (v0,0) — 7Q (v, 0) w + w (w, €) .

By 4 we obtain

1 1
I3 (w,e) = gﬂ'P(/l) (vo, ) w + 7r/ TP2,9) (vo,0) dT + 7TQI(1) (v0,0) w + w (w,€) .
0
Since mP(; (vo,0) = 0 we obtain

1
I3 (w, ) = TP 5 (v0,0) + §7TP(/5,2) (v0,0) + mQ(y) (v0,0) w + w (w, €) .

Finally,
r 1 ! / /
I3 (w, €) = ; Py (vo + Tew,e) — Py (vo, &) wdr
1
:7r/ TP(1 1y (vo, &) wwdr +w (w,€)
0
1
=§7TP(/1,1) (vo,0) ww + w (w,€) .
Letting

U (w,0) = (I — ) [pgl) (v0,0) w + Py, (vo,0) + Q (vo, 0)}
+ 7P 2) (v0,0) w + 7Q(y (vo, 0) w
1 1
—+ §7TP(/171) (UO, 0) ww + §P(£72) (U0,0) 5

it results that ¥ is continuous with respect to (w,e) € B(0,1) x [0,1].
We now prove the existence of wg € E such that

v (’LUQ,O) =0.
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Namely, the existence of wg € E for which
(1 =) [Pl (v0,0) wo + Ply) (v0,0) +Q (00, 0)] + 7 [Pl ) (v0,0) wg

1 1
+Q{1) (v0,0) wo + 5 P} 1) (v0,0) wown + 5 Py o) (v0,0) | =0.

(15)

Let xg = mwp and yo = (I — 7) wo. Applying (I — 7) to 15 and taking into account
that P}y (vo,0)|(;_ ) p s invertible we get 6 for yo. If we apply m to 15, since as it
is easy to check WP(’{ 1 (v,0) mr s = 0 for any r,s € E, we obtain the following
equation for xg,

TP} 2y (v0,0) g + TQ(y) (v, 0) g + TH] 1 (vo,0) Yo To

1
3 [P(/Ll) (v0,0) Yo Yo + P52y (v0,0) + 7Qf1y (v0,0) yo | -

Since zy = aep for some a € R, condition 7 allows to uniquely determine «. In
conclusion, wq is given by
Wo = Zo + Yo-

To complete the proof of Theorem 2.3 we must show that wg is a simple zero
of ¥(w,0). In fact, the application of the Implicit Function Theorem, see [6], to
U(w,e) at (wo,0) ensures, by the equivalence of 1 to 12, the existence of a branch
of solution to 1 of the form 8. For this, evaluate ¥{,, (wo,€) h, h € B(0,1). By our
assumptions on P and () we obtain

\I’El) (wo, 6) h ZP(,I) (’U()7 E) h+ EQEU (’Uo + ewo, 8) h+ 8P(/£71) (Uo, O) h’wo

— Py (vo,€) h — meQ(y) (vo + cwo, €) h — em P} 1y (vo, 0) hwg
1

+ ng(’l) (vo,€) h +mQ(y) (vo + ewo, €) h+ 7P 1) (vo,0) hwo
1

+ —w (ewp) h,
€

Where%HOastO.

Therefore, we have that \I/’(l) (wo,€) h has a limit when ¢ — 0 uniformly with
respect to h € B(0,1), that is

iiir(l) () (wo, ) h = (I — ) P() (v0,0) h
+ 7P} 5) (v0,0) h +7Q{y) (v0,0) h + 7P 1) (vo,0) hawg.
It remains to show that the operator
(I =) Py (v0,0) + TP} 9y (v0,0) + 7Q(y) (v0,0) + 7F] 1 (vo, 0) wo (16)
is invertible. P(}) (vo,0) = I — F(;) (vo,0), where the operator F;) (vo,0) is con-
densing with constant ¢ < 1, and the operator

—ml +mF(yy (v0,0) + 7P| 5) (v0,0) + 7Q(y) (v0,0) + TP 1 (vo,0) wo

is compact, since it takes value in span (eg), thus by ([1], Thm 2.6.11) the operator
given in 16 is invertible if we prove that its kernel is trivial. For this, consider
(I — ) P{1y (v0,0) h + 7P 5y (v0,0) h

17
+7Ql) (v0,0) h+ TP ) (vo, 0) woh = 0. (17)
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Applying to 17 the projector I — 7 we obtain
(I —7) Ply) (v0,0) h =0, (18)
hence (I — ) h = 0.

Finally, if we apply to 17 the projector m, taking into account 18 and the fact
that 7TP(/1 1 (vo, 0) Twomh = 0, we get

TP oymh +7Q(y) (v0,0) Th + TP} 1 (v9,0) yorh = 0.

From 7 we have wh = 0. In conclusion, we have h = 0. The proof of Theorem 2.3 is
now completed. O

The following result concerning the Malkin bifurcation function M () introduced
in 5 holds true.

Lemma 2.4. Let 0y € [0,1] be such that M (6y) = 0 and M’ (6p) # 0 then 7 holds
true.

Proof. Consider

M (6)

@@= - (19)

7 (0) [ Ploy (2 (6),0) + Q (2(6) ,0)] =
By deriving 19 with respect to # we obtain

7 (0) [Py (2(0),0) + Q (2(6),0)]
+7(0) [Pl o) ((8),0)2 (0) + Qy (2 (0),0) 2 (0)]

1 ! ! 12
:m [M"(0) 2" (0) + M (0) =" (0)]

Lo d 1
MO0 G (G )

Let 6 = g, vo = x (0y) and eg = 2’ (6y) # 0. Since M (6y) = 0 we have that
7 (6) [ Play (00, 0) + Q (v0,0)| + 7 (6) [P(i 2) (v0,0) e0 + Qs (v9,0) eo
1 (20)

:<eo,z (90)>M/ (6o) o,

and m (0) [P(’Q) (vo,0) + Q(UQ,O)} = 0. From the integral representation of the
Riesz projector 3 we obtain

1 —1 -1
7 (6o)y = Tm/ ()\I — Pl (UO»O)) P11y (v0,0) eg ()\I — Pl (ano)) ydA.
¥
For notational convenience we let

E = (I—7(00)) E, 0 = Plyy (v0,0) + Q (vo,0) and ()J - P, (u0,0)>_1 —R(\).
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Since zy € F we have

1
7T/ (0) Z0 —% R(A) P(1 1) (U0,0) GOR ()\)’E‘ZO d\
2m/R /1 (v0,0) eoR(A)‘Ezod)\
to / R(N) (I = (6o)) Pi 1 (v0,0) eOR(A)‘EZO dA

The second integral is zero, since the integrand is an analytic function of A in int (7).
For the first integral we consider the Taylor series of the function A — R (\) |z in
int () and the Laurent series for A — R ()) [r(g,)r Which has a pole A = 0 of first
order in int (7). We have
1 [ 7™ (6o) P 1 (vo,0) eoyo
7 (0) 20 = — . dX = (o) P{} ) (v0,0) eoyo,

271 ~ A

where 1 is given in 6. In conclusion from 20 we obtain

1
(€0, 2 (60))
Hence 7 is equivalent to M’ (6g) # 0. O

s (90) |:P(1171) (1)0,0) €0Yo + P(/LQ) (”U(),O) eo + Qzl) (’UO7 O) 60i| = M/ (00) €0.

3. Application to a class of neutral functional differential equations. In
this Section we will show how the abstract result of Theorem 2.3 can be applied
to state the existence of periodic solutions bifurcating from the limit cycle of an
autonomous differential equation when it is periodically perturbed by a nonau-
tonomous nonlinear perturbation. The considered perturbation introduces a delay
in time both in the state and in its derivative which disappears as the perturbation
vanishes. Therefore, the resulting perturbed equation turns out to be a functional
differential equation of neutral type. Precisely, we consider the equation of the form

¥t)=¢pxt—c),x (t—e))+eyp(t,x(t—¢e),2' (t—¢),¢), (21)

where ¢ : R™ x R” — R™ and ¢ : R x R™ x R™ x [0,1] — R™ are continuous
functions, ¢ is T—periodic in time and € € [0, 1] is the perturbation parameter. We
also assume

o (@, 51) — @ (@, 52) | < Kllyr — 2], (22)
for some 0 < K < 1, whenever x € E. Moreover,
||¢ (t’xaylva) - w (t,x,yg,e) H < L”yl - y2||’ (23)

for some L > 0 uniformly with respect to the other variables. Let ¢ € [0, 1] be such
that

K+e¢L=qg<1.

Consider the equation 21 for ¢ = 0, namely

2 (t) = (x(t), 2" (1)). (24)

By using 22 it follows that 24 is equivalent to the autonomous ordinary differential
equation

' (t) =g (x (1)) (25)
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We assume that 25 has a T—periodic limit cycle xy and that @ is T'—periodic
with respect to the first variable. We also assume that ¢ € C? (U), where U is a
neighborhood of the set

{(zo (), 20 (t)) 5t € [0, 71},
and ¢ € C1 (V), where V is a neighborhood of the set
{(t,zo (t),2q (t),€);t € [0,T],e € [0,e0]} .

Under these assumptions the classical Implicit Function Theorem ensures that the
function ¢ in 25 is of class C? in a neighborhood of the set

{wo (t);t €[0,T7}.

Since 25 is an autonomous equation the function xg (t) = o (t + 6) is also a solution
of 25 for any 6 € [0,T]. We suppose that the linearized equation

y () =g (2o (1) y () (26)

has the unique linearly independent T —periodic solution zj (¢) and that equation
26 does not have Floquet adjoint solution to zj, for any 6 € [0,7]. This means that
there is no solution to 26 of the form

t

y(t) = v () + 7ap (1)

where v is a T'—periodic function. In other words, by the Floquet’s Theorem, see
e.g. [1], [2], 1 is a simple eigenvalue of the translation operator from 0 to 7" along
the trajectories of the equation 26.

Observe that 2y € C? with respect to 6, since g € C2. Let
ag (t) = ¢y (zo (1), xg (t)) and by (t) = @y (wg () , 4 (t)) then 26 can be rewritten
in the form

Y (1) = (I —bo (1)) ag (1)y (1)

in fact by 22 we have ||bg (¢)|| < K < 1, for any ¢t € [0,7] and 6 € [0,1]. Thus,
I — by (t) is invertible. Consider the adjoint equation

2 (8) = —aj (8) (T =05 (1) 2 (t),, (27)

with 6 € [0, T]. From ([1], §4.7.2) it follows that 27 has a unique linearly independent
T—periodic solution zg and does not have Floquet adjoint solution to zg for any
6el0,7].

Finally, consider the function

T
M (0) :/O (—all (£ 4+ 0) + 1 (b0 (E+ 0) 2 (£ +0),0), o

(I —b5 ()" 20 (¢t + 0) dt.

Under all the previous conditions on the equations 21, 25 and 26. We can state
the following bifurcation result.

Theorem 3.1. Assume that M (0y) = 0 and M’ (6y) # 0 for some 0y € [0,T].
Then, for sufficiently small € > 0, equation 21 has a unique T—periodic solution
x(g) satisfying

x(g) = x0 (0p) + cwo + 0 (e) . (29)
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Remark 3. The proof of Theorem 3.1 will consist in showing that the function
M (0) given in 28 coincides with the Malkin bifurcation function M (6) defined in
5. This will be done by introducing for 21 suitable operators P and . Once this is
done the vector wyp in 29 of Theorem 3.1 is determined by Theorem 2.3.

In order to prove Theorem 3.1 we need to recall some basic results from the
theory of condensing operators, for which we refer to [1].

Result 1. Let A: E — FE be a bounded linear condensing operator of constant q.
Then the points of its spectrum outside the disc centered at the origin of radius ¢
are isolated eigenvalues of finite multiplicity.

Result 2. Let T': U — FE be a continuous condensing operator of constant g,
where U C E is an open set. If T is differentiable at zg € U then T” (x¢) is a linear
condensing operator of constant q.

We now introduce an operator F whose fixed points are T—periodic solution of
21. For the details we refer to ([1], p. 185). Let (A\,u) € R™ x Cp, where Cr =
C ([0,T], E) is the Banach space of T—periodic continuous functions z : [0,7] — FE
equipped with the sup-norm. Define the map f : R™ x Cr — Cr as follows

f()\,u)(t):/\—F/O u(s)ds —tm(u),

where m (u) = + fOT u (s)ds.
Let F:R™ x Cr x [0,1] = R™ x Cr be defined as follows
.7:()\,’&,5) (t) = (>‘ - m(u) P (f ()‘7u) (t - E)7U<t - E))
e (t, f(Au)(t—e)ult—e),e) +ro(t)m(u),
where 79 : [0,T] — L (R™) will be defined in the sequel by means of 31. Here £ (R™)
denotes the vector space of linear operators from R™ to R™. As shown in [1], for

given & > 0, the fixed points (A, u) of F are the T—periodic solutions x of 21 by
setting

(30)

t
x(t) = )\—l—/ u(s)ds, (A\u)=F(\u,c).
0
We have the following result, see ([1], p. 187).

Result 3. Let ¢, be continuous functions satisfying 22 and 23. Then F is con-
densing with constant ¢ = K + L.

Let &; be a coordinate of xj (0) different from zero, we define r¢ (¢) as the n x n
matrix whose i-th column is given by

€110 0] [ 0) — oy (0] &2 (0 (31)

and the others (n — 1) columns are zero.

Due to the additive term 7p () m (u) in the definition of F, and by using the
condition of defect of the Floquet adjoint solution to zj, the following result holds
true ([1], p. 188).

Result 4. The eigenvalue 1 of the operator 7y, (zo (0) , zg,0) is simple.

We are now in the position to prove Theorem 3.1.
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Proof. Define the operators P, @ : R™ x Cp x [0,1] — R™ x Cr as follows

B m (u)
P()\7u,€)— ( (p(f()\’u)(._g)’u(-—ei))—Te(')m(u)_u(') )7 (32)
0
Q“*“£>:<zufunnc—e»uc—e%s>>'

It is clear that the fixed points of the map F given in 30 coincide with the zeros of
the equation

P (\u,e)+eQ (A u,e).
In virtue of Lemma 2.4, the proof will consist in showing that the function M (0)
given in 28 coincides with the function M () given in 5.

In what follows, (A, u) € R™ x Cp is considered as the first variable of the
operators P, and € > 0 as the second one. Evaluate

P(ll) (1‘9 (0) ,1"9, O) (:uv U)
_ ( m (v) > (33)
S\ ae () f(mv) () +be(Dv()—re()m(v) —v() )’
and

P(/2) (.Tg (0) a‘rg)a O)

. 0 _ 0
_< —ag () (- +0) = bo ()25 (- +0) ) - ( —z5 (- +0) )
recall that zg(t) = zo (t +0), zp(t) = z( (t + 0) , and ag, by are given by

ag (t) = @1y (xo (t+0) 2 (L +0)), by (t) = @a) (xo (t +0) 20 (t +6)).

We now calculate the eigenvector of the adjoint operator

(Pl (0 (0),5,0))

corresponding to the zero eigenvalue. For this, consider the Hilbert space L% of the
T—periodic functions v : [0,7] — R™ equipped with the norm

1 (T
2 _ - 2
ol =7 [ o) 1P
with the scalar product in R" x L2 given by

T
() sz = o+ 3 [ (wlt) w0}
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Thus, by 33 we have
(P (20 (0),25,0) (1, v) , (A, )
1 T
=<m<v>,A>+f/ (ag (1) f (1,0) (£) + bo()o(t) — 7o (£) m (v) — v (£) ,u (1)) dt

7/ dt+—/ (as(t)m,u (1))

3 i o))

f/ (ho(t dt—;/on <t>m<v>,u<t>>dt—;/0T<v (t) u (1)) di
=;</ <>th> ;/jw,az(t)u(t»dt

/</ $)ds — tm (v), z<t>u<t>>dt+}/OT@(w,bz(t)u(t»dt

_f/ dt—;/OT<v(t),u(t)>dt.

Using integration by parts and recalling that m ( — fo t) dt we have that

7/ </ dstm()aZ(t)u(t)>dt
/< / ds>dt_/< /sae(s)u(s)ds>dt.

Moreover,

T T T
<m(v),;/0 rg(t)u(t)dt>:;/o <u(t),;/o r§(s)u(s)ds>dt.

Therefore, we obtain

(Pl (20 (0),25,0) (1 0) , (A, )

=<u,;/0Ta2(t) (t)dt>+;/OT<v(t),A+/fTa3(s)u(s)d8

—l—b;(t)u(t)—%/o dt——/ sap ( ds—u(t)>dt.

Hence,

* 1 T 4
(Pl (20 (0).5,0))” () = ( o v )
Do U
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where,

T T
o O\ u) (1) :/\+/t ag(s)u(s)ds-l—bg(t)u(t)—%/o v (0 u (1) dt
—% ; sap (s)u(s)ds —u(t).

Now we look for (A, u) # (0,0) such that

(Pl (o (0), 25, 0))* (A u) = 0.

That is

%/0 ay (t)u (t)dt =0,

and
po (A, u) (t) = 0 for any ¢ € [0,T].
To this end, let
u(t) = (I =05 ()" z0(t),
where zg(t) is the T—periodic solution of 27. Therefore

zy(t) = —ap(t)u(t)

and

1 T

T/o ayp (t)u(t)dt =0.
On the other hand

T
2 (t) = 20(0) + / af (s) (T — b5 ()" 20 () ds,

and so if we let
A =20(0) — %/0 /0 aj (s) (I = by (s)) ™" 20 (s) dsdt
T
b [ OB ) () s

0
we obtain
0= [0 6) =55 6 20 (5 ds
T pt
+ % /0 /0 ag (s) (I — by (3))_1 zg (8) dsdt
IR IURIETS
Therefore,

u(t) :)\+/tTaZ(s)u(s)ds+;/OT/Ota;(s)u(s)dsdt
T

%/ v () w () dt.

0

+ 0 () u(t) -
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Since

;/OTsaﬂs)u(s)ds:} [t/otams)u(s)ds}:—}/OT/Ota;@)u(s)dsdt

:_;/OT/Otag(s)u(s)dsdt,

we obtain

po(X,u)(t) =0 for any ¢ € [0,T].
In conclusion

(A ug) where ug(t) = (I — b5 ()" 2z9(t)

is the eigenvector of the adjoint operator

arn

(Pl (@ (0),2,0))
d so, taking into account 33, M (6) given by 28 coincides with the Malkin bifur-

cation function M () given by 5. Therefore, in virtue of Lemma 2.4 and the fact
that P, @ satisfy (H1)-(H3), Theorem 2.3 applies to conclude the proof. O
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