PERIODIC SOLUTIONS FOR NONAUTONOMOUS
DIFFERENTIAL EQUATIONS AND INCLUSIONS
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We study the existence of periodic trajectories for nonautonomous differential equations
and inclusions remaining in a prescribed compact subset of an extended phase space.
These sets of constraints are nonconvex right-continuous tubes not satisfying the viability
tangential condition on the whole boundary. We find sufficient conditions for existence
of viable periodic trajectories studying properties of the exit subset of the tube. A new
approximation approach for continuous multivalued maps is presented.

1. Introduction

The present paper is devoted to the existence of solutions to the boundary value problem

x(t) € F(t,x(t)), a.e.in[0,T],

%(0) = x(T), (1D

or, in particular,

x(t) = f(t,x(t)), a.e.in[0,T],

X(0) = x(T), 42
in a finite-dimensional space, with some additional state constraints, that is, we insist that
trajectories do not leave a prescribed closed set W C [0, T] x R”, or in other words, that
trajectories are viable in W.

Following the literature in the subject, we call such trajectories viable periodic. If the
right-hand side F [resp., f] is T-periodic, then we can extend solutions of problem (1.1)
[resp., (1.2)] to usual T-periodic trajectories. We concentrate in the paper on the problem
defined for ¢ € [0, T], leaving an unbounded T-periodic case as a standard consequence.

If W = [0,T] x R", there have been many papers dealing with the periodic problem
in both single-valued and multivalued case. The methods have been mainly based on the
degree theory (or fixed point index theory) applied to the single-valued or multivalued
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Poincaré operator of translation along trajectories. The guiding function method pro-
posed by Krasnosel’skii [10] has been successfully adopted for inclusions (1.1) (see, e.g.,
[7, 9]) as well as for functional differential inclusions (see, e.g., [8] and the references
therein). The main reason that we can use this method in a multivalued case is that the
solution map very often has compact R; values, so that its composition with the evalua-
tion map is sufficiently good to apply the degree theory.

When we add some essential state constraints, an important role in a successful solu-
tion of the viable T-periodic problem is played by studying the behavior of the right-hand
side F on the boundary oW of W. To do this, we can use terms of tangent cones to the
set W.

In the simplest case, if F is sufficiently regular and satisfies the condition

{1} X F(t,x) C Tw(t,x) forevery (t,x) €W \ ({T} xIntW(T)), (1.3)

where Ty (-) stands for the Bouligand contingent cone and W(¢) := {x € R" | (t,x) €
W}, then no trajectory leaves W and each T-periodic solution obtained by applying any
standard technique is viable, so it is what we look for.

When, instead of (1.3), one has

({1} X F(t,x)) n Tw(t,x) # @ forevery (t,x) € OW \ ({T} x Int W(T)), (1.4)
the above technique can be used if the operator Sy : W(0) — C([0, T],R"),
Sw(xo) := {x € C([0,T],R") | x is a solution to (1.1) viable in W} (1.5)

has sufficiently regular values. We note a pioneering paper on this matter for nonconvex
tubes, namely [13], where the author has proved that for any Marchaud map and W =
[0,T] x K with K being a proximal retract, the map Sy is upper semicontinuous with
compact Ry values. The Scorza-Dragoni type arguments can be also applied (see [12]).
As far as the author knows, the most general results in this direction have been recently
obtained by Kryszewski and his coauthors (see [11] and the references therein) for sets
defined via functional constraints.

The case where condition (1.4) is not satisfied everywhere becomes much worse be-
cause there is no hope to obtain sufficiently good topological properties of the map Sy .
The so-called exit set W~ appears, where each trajectory leaves the set W immediately.
This set was first studied by Wazewski [16] in 1947 in the context of existence of viable
trajectories in a given set. The Wazewski retract method has been intensively developed
and used, for example, in the Conley index theory. It occurs that this exit set W~ can be
also used to find viable T-periodic trajectories for nonautonomous differential equations.

The suitable topological method has been presented in [14]. The author has studied
(1.2) with f being T-periodic with respect to the first variable. The pair (W, W ™) has
been assumed to be a T-periodic pair, which means that both W and W~ are invariant
with respect to some T-periodic process in R” (see a definition of a process in Section 2).
Since (W, W) is T-periodic, we can consider W as a torus in S! x R". Then, the tech-
niques used in the Conley index theory and for autonomous differential equations may
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be applied. The main result in [14] has given the formulae joining the fixed point in-
dex of the Poincaré translation operator ¢(o,r)(-) and the number A(W,W~) induced
by the process generating the tube. The method proposed in [14] was used to obtain a
lower bound of the number of periodic trajectories (see [17]) or chaotic dynamics (see
[15, 18]).

In the present paper, we develop the technique from [14] in some new directions. We
avoid the assumption that (W, W™) is a T-periodic pair. Since we do not assume that
f(+,x) is T-periodic, we cannot use the identification of the tube with any torus. The
main formulae (3.22) giving a connection between the index of ¢(o,)(+) and the number
A(W, W) defined in Proposition 3.10 is obtained without the assumption that (W, W)
is an isolating block (see [14]).

What is important is that our development also involves differential inclusions with
continuous right-hand sides for which we obtain the existence results using the number
AW, W™).

We explain how the paper is organized.

In Section 2, we give some basic information which is used in the sequel. In particular,
some properties of exit sets are presented.

In Section 3.1, we introduce the notion of a right-continuous tube and study its main
properties together with relations between such tubes and their exit sets. In particular,
we obtain a useful homotopy extension result, Proposition 3.9. We also define a number
A(W, W) which is a main tool in existence results.

Main results on viable T-periodic trajectories for differential equations are presented
in Section 3.2. Several corollaries and illustrations are also given.

In Section 4, we deal with differential inclusions of the form (1.1) with continuous
right-hand sides. Under some regularity assumptions on the tube, we present the new
method of studying an existence of viable T-periodic trajectories by a special approxima-
tion of the map F by Lipschitz single-valued maps having the same exit set W~.

2. Preliminaries

We start with some notations we use in the paper. By IntA, clA, and dA we mean, re-
spectively, the interior, closure, and boundary of a subset A of a metric space X. The
open ball centered at xy, and with radius r is denoted by B(xy,r). For simplicity, the
open unit ball in R" is denoted by B,. The distance between two sets N,M C X is the
number dist(N,M) := inf{d(x,y) | x € N, y € M}. If N = {x}, then we simply write
dm(x) := dist({x},M). We use the symbol | - | for the Euclidean norm. For any point
x of a metric space X, by C(x) we denote the connected component containing x, that is,
a maximal connected subset of X which contains x.

Recall that a multivalued map F : R X R" — R" is a Marchaud map if F has nonempty
compact convex values, the map F(-,x) is measurable for every x € R", F(t,-) is up-
per semicontinuous for almost all + € R, and F has at most the linear growth, which
means that “there exists a locally integrable function §: R — [0, o) such that |F(t,x)| :=
sup{|yl; y € F(t,x)} < B(t)(1 + |x|) for every (t,x) € Rx R"”

It is known (see [6]) that, for any Marchaud map, the Cauchy problem (1.1) with
x(to) = xo has a solution extensible onto the whole real line. By a solution to the inclusion
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(1.1) we always mean an absolutely continuous map. A solution will be often named a
trajectory.

Let W C R X R" be a closed set. We say that a trajectory x(-) starting from (fy,x) for
the inclusion (1.1) is viable in W if (t,x(t)) € W for every t > t; such that W(t) := {z
R" | (t,z) e W} + &.

For (1.2), assume that f : R x R"” — R" is measurable with respect to the first variable
and Lipschitz with respect to the second one in the sense that there is a locally integrable
function a: R — [0, o) such that

| f(t,x)— f(t,y)]| <a(t)lx—y|, foranyteR, x,yeR" (2.1)

Of course, if f(-,0) is locally integrable, then the Cauchy problem for (1.2) and any
(to,x0) € R X R" has a unique solution defined on the whole real line. Then, the global
process on R" is defined, that is, a continuous map ¢ : R X R” x R — R" with properties
(1) @(,0)(+) =id for every 0 € R;
(11) Qo5+ = Plo+s) © P(o,s) for each o,s,t € R.
It is seen that ¢4, (x) is the value of the unique trajectory starting from (o,x) after a
time t.
In what follows, we assume that W C R" is a closed subset and F : R"” — R"” a Mar-
chaud map.
On the boundary of W we consider the following two sets.

Definition 2.1.

Wi(F) := {xo € 9W | each trajectory starting from x leaves W immediately},
W,(F) := {xo € W | there is a trajectory starting from x, which leaves W (2.2)

immediately}.
A trajectory x(-) leaves W immediately, if
Aty >0, ty— 0:x(ty) € W. (2.3)

We will write briefly W, W, instead of W(F), W,(F). It is seen that for (1.2) generating
a global process, W, = W,.

Since we use in this paper the exit set W, we recall some basic properties of it given
in terms of tangent cones. By a tangent cone to a set W in a point x € W, we mean the
Bouligand contingent cone defined as

Ty (x) = {v € R" | liminf SR W) o}. (2.4)
h—0+ h
Define
Wo:={x €W | F(x)nTw(x) = D}. (2.5)

We summarize properties of the exit set in the following.
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ProrositioN 2.2. (1) For any Marchaud map, Wy C W, C cl Wy,
(2) Let F be a Marchaud map locally Lipschitz around x € cl Wy \ Wy. Denote Dy (x) :=

R” \ T]Rn\w(x).

If
F(x) N (Dw(x) U Taw\w, (x)) = &, (2.6)
then x € W,.
If
F(x) N Dw(x) # @ or F(x) N Tw,(x) = 9, (2.7)
then x & W..

This result was announced in [4]. For the complete proof, see [5]. It brings an impor-
tant information from the practical point of view. It allows us to check whether the set
Wy is closed. As we will see, this is a standard assumption in problems which we investi-
gate.

If (1.2) satisfies the uniqueness property, we can define the exit function v : W — [0, o],

7(0,x) :=sup{t = 0| (6 +1¢un(x)) € W} (2.8)

It is easy to check that, if W is closed, the exit function is continuous.

Throughout the paper, we will use well-known notions of absolute (and absolute
neighborhood) retracts denoted by AR and ANR, respectively. For properties of ARs and
ANRs, see, for example, [2]. Obviously, if a closed set X € R” is an AR (resp., ANR), then
it is a retract of R” (resp., of its open neighborhood in R").

If X is a compact ANR, then, for any continuous map f : X — X, the Lefschetz number
A(f) of f is well defined (see [9] for details). Note that A(idx) = x(X), the Euler charac-
teristic of X.

For compact ANRs and continuous maps, the fixed point index is also constructed
(see [3]) and has the following properties.

Let U, V, U, U, be open subsets of X and f,g: X — X. Denote by Fix(f) the set of
fixed points of f.

Existence 2.3. If Fix(f) N 90U = @ and ind(f, U) # 0, then there is a fixed point of f in U.
Localization (Excision) 2.4. It Fix(f) c V c U, then ind(f,U) = ind(f, V).

Additivity 2.5. If Uy nU, = @ and Fix(f) n (U \ (U, U U,)) = @, then ind(f,U) =
ind(f,Uy) +ind(f, U>).

Homotopy 2.6. If h: X % [0,1] — X is such that h(-,0) = g, h(-,1) = f and Fix(h(-,t)) N
oU = @ for every t € [0,1], then ind(f,U) = ind(g, U).

Normalization 2.7. ind(f,X) = A(f).
From the localization property it follows that, for any isolated subset P of Fix(f), we
can define ind( f, P) as the index on some sufficiently small open neighborhood of P in X.
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In this paper, we will use the following notion.

Definition 2.8. Let (X,Y) be a topological pair (it means that X is a topological space
and Y its closed subset) and let (A, B) be a subpair, that is, a pair such that A C X and
B C Y. The pair (A,B) is a strong deformation retract pair of (X,Y), if there is a map of
topological pairs (the map f : (A,B) — (C,D) is a map of pairs, if f(A) C Cand f(B) C
D), h:(Xx[0,1],Y x[0,1]) = (X,Y) such that

(i) h(x,0) = x for every x € X;
(ii) h(x,1) € A for every x € X, and h(x,1) € B for every x € Y;
(iii) h(x,s) = x for every x € A and s € [0, 1].
If Y = B = O, then A is a strong deformation retract of X.

3. Differential equations on right-continuous tubes

In this section, we deal with differential equations (1.2) with measurable Lipschitz right-
hand side f. The aim is to find a T-periodic trajectory for (1.2), that is, with x(0) = x(T),
satisfying simultaneously state constraints, that is, remaining in a prescribed set W C
[0, T] x R".

In the first part of this section, we show what sets of constraints will be dealt with.
We give several properties describing the connection between dynamics and topological
properties of some subsets of W.

In the second subsection, we present the main result on the existence of a viable peri-
odic trajectory for (1.2) and some corollaries (see Corollaries 3.12-3.19). Some illustrat-
ing examples are given.

3.1. Right-continuous tubes. Let J be an arbitrary interval in R, bounded or not. We
start with the following notion.

Definition 3.1. The closed set W C ] X R" is a right-lower semicontinuous tube, if the map
Jot— W(t):={x € R"|(t,x) € W} has nonempty closed values and satisfies the fol-
lowing condition:

(1) forevery ty € J, xo € W (ty) and each sequence (t,) C [ty, %) converging to ty, there
exists a sequence (x,) such that x, € W(t,) and x, — xo.

If the map W(-) is also upper semicontinuous, then we call this tube right-continuous. We
say that the tube W is T-periodic, if the length of J is not less that T and W (¢) = W(t+T)
foreacht,t+T €.

It is seen that each compact right-lower semicontinuous tube and each continuous
tube is right-continuous.
It is also obvious that if we assume that

[ is T-periodic with respect to the first variable, (3.1

then each T-periodic tube W C [0,T] X R" can be considered a subset of a T-periodic
tube defined on the whole real line.
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For (1.2) and any continuous tube W C [0, T] X R, notice that {T} x W(T) is a sub-
set of the exit set W of W (see Definition 2.1) for the map (t,x) — (1, f(t,x)). We define

W™= (W \ ({T} x W(T)))

U{(T,x) € {T} x W(T) | 3(tmxm) € W\ ({T} x W(T)) = (tmxm) — (T,x)}.
(3.2)

If f satisfies (3.1), then, for any T-periodic tube W C [0,T] x R" with W~(0) =
W~(T), the set W~ is the intersection of W and the exit set for the tube extended on
[0, 00).

Throughout our considerations, we will assume that

W is a compact right-continuous tube and W~ is closed. (3.3)

It is seen that if condition (3.3) holds, then W~ = (W \ ({T} x W(T))).
LemMma 3.2. If condition (3.3) is satisfied and W~ # &, then W (T) + &.

Proof. Suppose that W~ # @ and W (T) = @. Theset A:= {t € [0,T] | W~ (¢) # D} is
closed, since W~ is compact. Denote £, = sup A and take x, € R” such that (t,,x.) € A.
Since W(-) is right-continuous, there is a sequence (f,,,x,,) € W such that ¢, <t,, < T
and (tp,Xm) — (te,xc). Therefore, for any m > 1, the trajectory @, .)(x,,) remains in W
up to T. Since (t,,x.) € W, this is impossible due to Filippov’s theorem. O

If the set W~ is more regular, we can obtain better information on its shape. To this
end, for each (0,x) € W™, take the connected component C(o,x) in W~ containing (0, x)
and define

0(o,x):=sup{t € [0,T] | Clo,x) " W~ (¢t) + @}. (3.4)

LemMa 3.3. Under assumption (3.3), if W~ has only a finite number of connected compo-
nents, then 6(o,x) = T for every (0,x) € W~

Proof. Suppose, on the contrary, that for some (0,x) € W~, 0 := 0(0,x) < T. Since C(0,x)
is compact, there is z € R” such that (6,z) € C(0,x) and d(w-\c(s,x) (8,2) > 0. Therefore,
there are €,6 > 0 such that, for every (B,u) € W with >0 and [(0,z) — (B,u)| <, we

have 7(f,u) = ¢. But this is impossible, since 7 is continuous and 7(6,z) = 0. O
Define
Py :={x € W(0) | ,1)(x) = x, ¢p(0,r)(x) € W(t) for every t € [0,T]}. (3.5)

In many places we will assume that
Py no(W(0)nW(T)) =@. (3.6)

We can prove the following important property.

LEMMA 3.4. Under assumptions (3.3) and (3.6) the set Py is isolated in the fixed point set
of po,1)(+).
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Proof. The set Py is obviously closed, since W is closed. It is sufficient to prove that
{t} X @, (Pw) C IntW for every t € [0,T].

Let x € Py, Then, x € Int(W(0) n W(T)). For every m > 1, we can choose an open
neighborhood V,,, € Int W(0) of x such that

foranyze V,,, t € [0, T]. (3.7)

|-

| 9(0,0(2) — @0 (x)| <

Suppose, on the contrary, that thereis 0 < £, < T such that {fy} X ¢(o,,)(x) € OW. Since
90,1) 1s a homeomorphism, we can see that the set

Q:={(s909(2) | z€V, tg—0<s<try+5< T} (3.8)

is an open neighborhood of {fo} X (o) (x) in R X R". Therefore, there are (¢, ym) €
Q\ W, which implies that there are x,, € V with y,, = ¢(o,,) (), and the trajectory
starting from (0, x,,) leaves W at some point (7(0,%), 9(0,2(0,x,.)) (%m)) near (to, P(o,)(x)).
Taking m — oo, we conclude that (¢, (o) (x)) € W~; a contradiction. O

There may be some points in W with p = (¢,x) € {t} X Int W(¢), while each point
from {t} X oW (t) belongs to 0W. Therefore, the lemma above leads us to the following
necessary condition for the existence of viable periodic trajectories.

CoROLLARY 3.5. Let (3.3) and (3.6) be satisfied. If there is a viable T-periodic trajectory in
W, then Int W(t) + & for every t € [0, T].

The natural question arises: is it possible to verify condition (3.6) without following
along all trajectories starting from d(W(0) n W(T')) on the interval [0, T]? It occurs that
we can find some sufficient conditions in terms of tangent cones, as we can see below.

At first, define

W= {(0,x) €W\ W™ | (1,f(0,x)) € Taw(0,x)}. (3.9)
ProposITION 3.6. If (3.3) is satisfied,
W(T) c W(0), W=(T) c W(0), (3.10)

and there is no pathwise connected component D of W joining D(0) and D(T), then condi-
tion (3.6) holds true. (Recall that a nonempty subset A of a topological space X is a pathwise
connected component of X, if A is a maximal subset such that each two points x,y € A may
be joined by a continuous path «: [0,1] — A, that is, a(0) = x and a(1) = y.)

Proof. Suppose thatx € Py N d(W(0) N W(T)). We can prove that (t, ¢, (x)) € oW for
every t € [0,T]. Indeed, if not, then as in the proof of Lemma 3.4, one shows that there
is a time ¢y € [0, T] at which the trajectory meets W~. The only possibility is that tp = T,
but thenx € W~(T) ¢ W~(0) in contrary to the fact that from x a viable trajectory starts.

Now, a: [0,1] — WO, a(d) := @) (x) is a path joining (0,x) and (T,x) in W% a
contradiction. |
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\ \

Figure 3.1

COROLLARY 3.7. If (3.3) and (3.10) are satisfied, and W is totally disconnected, then con-
dition (3.6) is satisfied. (The set is totally disconnected, if each connected component is a
singleton.)

The following two results give the relation between properties of W~ and the shape of
the whole tube W.

ProrosITION 3.8. Let assumption (3.3) be satisfied. Let W~ have a finite number of con-
nected components, and let {T} X W~ (T) be a retract of W~. If W(T) is disconnected, then
the whole tube W is disconnected.

Proof. Let W(T) = A, U A;, where A; are disjoint, nonempty, and closed. Consider the
connected components B; in W containing A;, respectively. Let

0:=inf {t = 0| B;(t) n By(t) = T}, (3.11)

and suppose that 6 > 0. We can easily prove that each point (6,x) € {0} X (B;(8) N B2(0))
belongs to W~. Indeed, if not, the trajectory starting from (6,x) goes in one of the com-
ponents, say B, during some positive time t. At the time 6 + t, we have d := dist(B; (0 +
1),B,(0+1t)) > 0. Then, there is an open neighborhood V of (6,x) such that, for any
(0,2) € VN OW, |@(s,0+t-0)(2) — ¢, (x)| < d. On the other hand, trajectories starting
from points (0,z) € V N B, with 0 > 0 go inside B,; a contradiction. From the proof of
Lemma 3.3, it follows that (6, x) may be joined by paths with both A; and A,, which con-
tradicts the assumption that {T} x W~ (T) is a retract of W~. The proof is complete. [

One can find an example (in [0, T] X R?) that the result above is not true without the
retracting assumption. The sets W and W~ may look like in Figure 3.1.

The second proposition, a homotopy extension result, is crucial for our further con-
siderations.
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ProrosriTioN 3.9. If assumption (3.3) is satisfied and
{T} x W (T) is a strong deformation retract of W~ , (3.12)
then this homotopy can be extended to a strongly deformation homotopy
h: (Wx[0,1], W™ x[0,1]) — ({T} x W(T),{T} x W (T)). (3.13)
Moreover, for each trajectory viable in W,
h((t90.0(x)),A) = (E+A(T = 1), @0,een(1—1)) (%)) (3.14)

In particular, h((0,x),1) = (T,x) for every x € Py.

Proof. Letk: W~ x[0,1] — W~ be a strong deformation homotopy onto {T} X W~ (T).
Define h: W x [0,1] — W,

h((a,x),/\) =

(0 +MT = 0), 9 r(1-0)) (%)), if (0+t,90n(x) €W
forevery 0 <t <A(T - o),

k((a +7(0,%), Q(0,r(0,x)) (X)) 5 A(g::i;g;z;;) ) if not.
(3.15)
Notice that & is continuous, h(-,0) = idyw, and
h((o,x),1) =
(T, 9(6,1-0)(x)) € {T} x W(T), if (0+5¢0n(x)) €W

forevery0<t<T—o,
k((0+f(‘7:-x)a (P(a,r(a,x))(x))7 1) e{TxW=(T), ifnot

(3.16)
Moreover, h is an extension of k. O
Denote
K := W(0), K™ := W (0). (3.17)
Then, the map h(-,1) described above induces the following two maps:
H;:K — K such that (T,H;(x)) = h((0,x),1),
(3.18)

H; :K~ — K~ such that (T,H;(x)) = h((0,x),1).
ProrosiTioN 3.10. Assume that conditions (3.3), (3.10), and (3.12) are satisfied and

W (0), W~(0) are ANRs. (3.19)
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Then, the number
AW, W) := M(Hy) - A(HT) (3.20)

does not depend on the choice of a homotopy deforming W~ onto {T} x W—(T).

Proof. At first, We note that the Lefschetz numbers A(H,) and A(H, ) are well defined
because the sets K and K~ defined in (3.17) are compact ANRs.

Let k, k be two homotopies strongly deforming W~ onto {T} X W~ (T) and h, h:Wx
[0,1] = {T} x W(T) their extensions. For each x € K and s € [0, 1], we define y(x,s) € K
as a state such that

(T, x(x,5)) = h(h((0,x),5),1). (3.21)

Notice that (T,x(x,0)) = h((0,x),1) = (T,H;(x)) and (T,x(x,1)) = h((0,x),1) = (T,
H{ (x)). Moreover, y is continuous. Thus, A(H;) = A(H,) and A(H; ) = A(H; ), and the
proof is complete. O

3.2. Periodic trajectories of differential equations. In this subsection, we present the
main result on existence of viable periodic trajectories in continuous tubes and some of
its consequences.

TaEOREM 3.11. Let assumptions (3.3), (3.10), (3.12), and (3.19) be satisfied. Then, A(W,
W) # 0 implies that there exists a viable T-periodic trajectory in W. Moreover, if condition
(3.6) holds, then

ind (p0,1,Pw) = AW, W), (3.22)

Proof. Using Proposition 3.9, we find a homotopy h strongly deforming the pair (W, W ™)
onto ({T} X W(T),{T} x W=(T)). Consider a topological direct sum of K and K~ x S
(K and K~ are defined in (3.17)) and the quotient space C made of this sum by identify-
ing points x € K~ with (x,1) € K~ x S%. Since K and K~ are ANRs, so is C.

Denote, for any p € W, by ﬁ(p) the point in W(T) such that h(p,1) = (T,lNz(p)). De-
fine yC x [0,1] — C as follows: for x € K,

h((1 - 9T, 90,0-97) (%)), if7(0,x) = (1 —9)T,
x(x,8) 1= (
(3.23)

and, for x = (z,u) € K~ x §',

x((z,u),s) := (Hy (2),uexp ((1 —s)mi)). (3.24)
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Notice that, since i(W~ x {1}) C {T} X K, the only fixed points of yo := y(-,0) could
lie in Py or in K. But, for x € K—, we have

y((z,u),0) = (Hy (2),—u) # (z,u), (3.25)

which eliminates the latter case.
Consider the tube W C [0, c0) X R" defined by

W - {W(t), ?ft e [0,T], (3:26)
W(T), ift>T,
andf: [0,00) X R" — R",
o fx, iftefo,1),
flx) = 1f(T,x), ifr>T. (3.27)

For this extended tube, we have W, = W~ U ([T, ) x W~(T)). By 7 we will mean the
exit function for the tube W.
Consider the open neighborhood of Py in K:

V:={xe W(0) | 7(0,x) > T}. (3.28)

It is obvious that 0V C {x € W(0) | 7(0,x) = T}. It implies, thanks to (3.10), that there
are no fixed points of ¢y, ) on dx V and, if we assume (3.6), then also on 9V C IntK (see
Lemma 3.4). Moreover, the only fixed points of ¢(o,r) in V are points from Pyy.

Note that yolv = @,1)|v, and hence, using Localization 2.4 and Normalization 2.7
properties of the fixed point index on ANRs, we obtain

A(xo) = ind (xo | v>Pw)- (3.29)

From the existence property of the index Existence 2.3, now it is sufficient to prove that
A(x0) # 0. But A(yo) = A(x1), where y1 = x(-,1), since x(-,s) has no fixed points on dx V
for every s € [0, 1].

We compute A(x;). Notice that

x(x) =Hi(x) forxeKk,

xi(zu) = (Hy (z),u) forxeK ,ueSs". (3.30)

Therefore, y; induces the following maps:

F:K—K, Fi(x) := Hi(x),
F:K™ xS — K~ xS, Fy(z,u) := (Hy (2),u), (3.31)
F;:K-— K™, F3(x) := Hy (x).
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It is seen that A(F,) = 0. Using the Mayer-Vietoris exact sequence of the triad (C,K,K~ X
S') and the exact sequence of the pair (K,K~) we obtain

A(x1) = AMF1) +A(F;) = A(F5) = A(F1) — A(F5). (3.32)

The proof of the first statement is finished. To prove the second one it is sufficient to no-
tice that under assumption (3.6), since there are no fixed points of ¢, 1) on 9V, we have

ind ((P(O,T);PW) =ind (¢(0,T) | V’PW) =ind (Xo | V,Pw). (3.33)

Thus, the proof of the theorem is complete. O

COROLLARY 3.12. Let assumptions (3.3), (3.12), and (3.19) be satisfied for W and W~ being
T-periodic and f being T-periodic with respect to the first variable. Then, A(W,W~) # 0
implies that there exists a viable T-periodic trajectory in W. Moreover, if condition (3.6) is
satisfied, then (3.22) holds.

Remark 3.13. Theorem 3.11 and the above result are generalizations of Theorem 7.1 in
[14]. With comparison to [14], we do not assume that (W, W) is an isolating block, that
is, the maximal invariant subset in W is included in Int W, due to Lemma 3.4. The as-
sumption in [14] that (W, W) isa T-periodic block, that is, there is a continuous process
w on R” such that W and W~ are invariant under the flow w;*(0,x) := (0 + f,0(5,1) (%)),
is strictly related to our assumption (3.12). Indeed, for any T-periodic block we have the
following strong deformation homotopy of (W, W~ ) onto ({T} x W(T),{T} x W~ (T)):

h((0,%),5) = W(o,s(T-0)(%). (3.34)

In Proposition 3.9, we explain the connection between deformation W~ onto {T} X
W=(T) and (W,W~) onto ({T} x W(T),{T} x W~(T)). The extended homotopy ob-
tained in Proposition 3.9 obviously may not generate a global process but only a semipro-
cess (for positive times) and only on the tube, but this suffices. In particular, W~ (0) may
have more connected components than W~ (T). The semiprocess on the extended tube
may be given by

h((a,x),TtJ>, ift<T-o,
W, (x) = e (3.35)
h(h’f(o,x),#), ifte [kT—o,(k+ )T - o],

where h;(+) := h(,1) and h¥ := hy o - - - o hy, k times.
Example 3.14. Consider the set

1
W .= {(t,x,y)eR3|05ts6, 0<x<2, OSys—§t+4} (3.36)



1070  Periodic solutions in tubes

y

Figure 3.2.
and a right-hand side f = (f1, f) described on 0W by the inequalities

1 1
F(t,%,0) =0, fz(t,x,—§t+4> <-2

1 1 1
fz(t,i,—gt+3)<—§ for t € [0,5), fz(t,i,z><0 fort € [5,6], i € {0,2},

1
fz(t,i,—%t+2> >3 Abi)<0 forte[0,2), i€ (0,21,

H(,0,y) <0, fi(5,2,y) >0 fort e [0,4), y €[0,1),

(10,9) <0, fi(t2,9)>0 forte[0,5], y=0,ye(—rt42,—2t43),
y y yz0,y 5 5

te[56], ye [O,%>,
(60,920, fi(h2,y)<0 forte[0,2], ye|1,—~t+2],
y y y 5

(60,9)20, fi(50,y) <0 forte[0,5], ye| - ~t+3,—Lrr4al,
y y y 5 5

1 1
t e [5,6], ye[i’_§t+4]'

(3.37)

It can be illustrated as in Figure 3.2.
As one can see,

W(T) c W(0), W(T)# W(0),

W(T)c W= (0), W (T)# W (0), (3.38)

and {T} x W(T) is a strong deformation retract of W~. Moreover, the sets W(0),
W~(0) are compact ANRs and A(W,W~) = —1 # 0. Hence, there exists a viable
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6-periodic trajectory in W. Notice that the problem cannot be reduced to the one covered
by the results from [14].

CoROLLARY 3.15. Suppose that (W, W ™) is of the form ([0,T] X K,[0,T] x K~) for some
compact ANRs K and K~. If x(K) # x(K~), then there is a viable T-periodic trajectory
in W. Moreover, assuming (3.6), then

ind (¢(0,1),Pw) = x(K) — x(K7). (3.39)

Sometimes, when trajectories start from more regular set than ANR, we can look for
viable periodic trajectories studying only the map H; as in the following.

COROLLARY 3.16. Let assumptions (3.3), (3.10), (3.12), and (3.19) be satisfied. If W(0) is
an absolute retract, then A(H; ) # 1 implies that there exists a viable T-periodic trajectory
in W. Moreover, if condition (3.6) holds, then

ind (q)(O,T),PW) =1-A(Hy). (3.40)

COROLLARY 3.17. Let assumptions (3.3), (3.10), (3.12), and (3.19) be satisfied. If W(0) is
an absolute retract and W~ (T) consists of two disjoint absolute retracts A, and A,, then
there exists a viable T-periodic trajectory in W.

Proof. Tt is sufficient to notice that A(H; ) equals 0 or 2. Corollary 3.16 finishes the proof.
O

Below, we give an example that for arbitrary A; a viable T-periodic trajectory may not
exist.

Example 3.18. Let

K := {(rcosy,rsiny,z) € R* | y € [0,27], r € [0,3],
3.41
—r+l<z<2forrel0,1], —2<z=<2forre[1,3]}. (341)

It means that we rotate around the z-axis the set A in Figure 3.3.

Define a field gi(y,r,z) := (1,7(2 — r),z) which induces the Lipschitz map g on R’
(after changing coordinates).

The exit set for K is the set A := {(x,z) € A | |z| = 2} rotated around the z-axis, that
is, Ky = {(x,y,2) € K | |z] = 2}.

Now, consider the tube W :=[0,T] X K, where 0 < T' < 27, and a field f(t,u):= (1,
g(u)) for every u € R*. Then, W~ = [0, T] X K; and obviously {T} x W~(T) is a strong
deformation retract of W~. Notice that, from Corollary 3.15, it follows that

AW, W) =x(K)—x(K")=1-1=0. (3.42)
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A1
LAt
-2 0 2 x

Figure 3.3

Notice that in W there is only one trajectory with possible periodicity ¢,y)(2cosy,
2siny,0). Since T < 2, it is not T-periodic.

For more than two absolute retracts A; in Corollary 3.17, it may also occur that A(W,
W™) =0 (some of them change places). It seems that one can find examples that, more-
over, there is no viable periodic trajectory. However, we can easily prove the following
result in a low dimension.

CoROLLARY 3.19. Let assumptions (3.3), (3.10), (3.12), and (3.19) be satisfied. If n <2
(dimension of a space), W (0) is an absolute retract and W~ (T') consists of disjoint absolute
retracts Ay,..., Ak, k = 2, then there exists a viable T-periodic trajectory in W.

Proof. It is easy to see that, since the topological dimension of W is not greater than 2,
AMH;)=0o0r A(Hy) = k # 1. Therefore, A(W,W~) # 0, which ends the proof. O

We end this section giving the result on existence of viable T-periodic trajectories
without assumption (3.10).

ProrosiTioN 3.20. Let W C [0,T] X R" be a right-continuous compact tube. If W(0) C
W(T), W(T) is an absolute retract and W~ = cl(0W \ ({T} x W(T))), then there is a
viable T-periodic trajectory in W.

Proof. Consider the map f: R xR" — R", f(t,x) := — f(t,x). Then, the exit set W~ for
(—l,f(-)) is empty and each trajectory starting from W (T) is viable with ¢(o,r)(x) :=
o(r,-1)(x) € W(0) C W(T).

By the Schauder fixed point theorem, there exists a point xp € W(T), and in fact in
W (0), such that @o,1)(x0) = xo. Now, the trajectory ¢(o,.)(xo) is the one we look for. The
proof is complete. 0

One can easily find examples that there may be no viable T-periodic solutions if
W(0) c W(T), W(0) # W(T), and W~ is not a whole boundary.
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4. Differential inclusions

The problem of finding T-periodic trajectories for differential inclusions is much more
complicated. While there are some techniques (see, e.g., [13]) for solving this problem
when on the boundary of the tube the tangential condition ({1} X F(t,x)) N Tw(t,x) # @
is satisfied, the situation becomes dramatically worse if this condition does not hold. For
instance, we cannot prove that the solution map assigning to a point (¢,x) € W the set of
viable solutions starting from it has sufficiently regular values.

The idea is to approximate our multivalued map by sufficiently regular single-valued
maps having T-periodic trajectories. However, we should follow in such a way that the
topological properties of all exit sets for these approximating maps would be under con-
trol, which is very difficult, or even impossible, in general.

Nevertheless, as we can see, in some situations we can overcome these difficulties.

The first result we present is self-evident and we include it only for making our discus-
sion more complete. We will use for a tube W C [0, T] X R" the following set:

We:= (W, \ ({T} x W(T)))

U{(T,x) € {T} X W(T) | 3(tmxm) € We \ ({T} X W(T)) : (b, xm) — (T,x)},
(4.1)

where W, was defined in Section 2.

ProrosITION 4.1. Assume that a Marchaud map F and a compact right-continuous tube
W cC [0,T] x R" satisfy assumptions (3.10), (3.12), (3.19), and F possesses measurable
Lipschitz selections, and W¢ = W~. Then, A(W,W~) # 0 implies that there exists a vi-
able T-periodic trajectory for F in W. (If F(t,) is Lipschitz, that is, dy(F(t,x),F(t,y)) <
L|x — y|, where dy stands for the Hausdorff metric, then obviously f(t,x):= o(F(t,x)),
where a(F(t,x)) denotes the Steiner point of F(t,x), is a measurable Lipschitz selection of F.)

It is obvious that each measurable Lipschitz selection of F satisfies all assumptions of
Theorem 3.11 and a viable T-periodic trajectory for f is a desired solution.

The assumption W¢ = W~ for multivalued maps is strong while it is evidently veri-
fied in problems with the uniqueness property. In what follows, we avoid this condition.
However, some regularity assumptions on the tube are necessary.

Definition 4.2. A right-continuous compact tube W C [0,T] X R" is an (n+1)C"! tube
if there exists an extended right-continuous tube Wc(ab)xR,a<0<T<b<+ow
(i.e., W(t) = W(t) for every t € [0,T]), which is a C! (1 + 1)-manifold with a boundary
ow.

(W,W~) is an (n+1)C ! pair if W is an (n+ 1)C"! tube and the exit set W, for
{1} X F(+), if it is nonempty, is a C*! n submanifold of oW with a boundary 0, Ws, and
WenW=w-.

We will assume that the map (t,x) —o F(t,x) is continuous. Weaker assumptions are
left for further research. Our present aim is to show a possible method of studying the
existence of viable T-periodic trajectories which consists in a controlled approximation
of a right-hand side F by sufficiently regular single-valued maps.
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Our technique is based on the following crucial result.

LemMa 4.3. Let K, X, and F : R" — R" satisfy the following:

(I) K is a CY! n-manifold with a boundary, and X C K is a compact subset;
(II) F is a continuous Marchaud map;
(IIT) there is a compact neighborhood P of X in K such that K,(F) N P is closed;
(IV) if K(F) is nonempty, it is a C“' (n — 1)-submanifold of 0K with a boundary
aaKKs(F)-
Then, for every € >0, there exists f : R" — R" such that
(a) f is an e-approximation of F(f : X — Y is an e-approximation of a compact valued
map F: X —o Y, if, for every x € X, f(x) € B(z,¢) for some z € F(B(x,¢)));
(b) Ks(f)NX =K,(F)nX;
(¢) f is Lipschitz on some open neighborhood of X in R".

Proof. Let S C K be a compact neighborhood of X such that S C Intg P. We proceed in
two steps.
Step 1. We construct an open set U in R” such that S\ K(F) Cc U and (Ki(F)nS)n U =
&, and amap g: U — R” such that

(A) (g(x),vx) <0 for every x € (0K \ Ki(F)) N S;

(B) gis C* in U;

(C) g(x) € F(x) + min{e, dk,r)(x)} B, for every x € S\ K(F).

To do this, at first we find for every x € S\ K(F) a vector v, € R” and an open neigh-
borhood U, of x in R” in the following way.
Case 1. Let x € (0K \ Ks(F)) N S. Then, there exists wy € F(x) N Tx(x). Denote 7y :=
dkr)(x) >0 and €, := (1/4) min{e, 7y }.

Take an open neighborhood Uy of x such that dg (r)(y) = #x/2 and F(x) C F(y) +&By,
for every y € U,.

Now, take vy := wy — £,y (¢ > 0 is sufficiently small) such that v, € F(x) + &,B.

Then, for y € U, N K,

1
vx € F(y) +2&B, C F(y)+ Er]xBl C F(y) +dk,wr) (y)B1, (4.2)

vy € F(y)+ %Bl. (4.3)

Moreover, we can take Uy so small that {v,,v,) <0 for every y € U, N dK, since (v,
Vi) = (Wi, V) — £ < 0.
Case 2. Let x € S\ oK. Similarly as above, we can find U, with U, N 0K = & and v, €
F(x) satisfying (4.2) and (4.3) for any y € U,.

Choose a countable, locally finite covering {Uy, | x; € S\ Ks(F)} of S\ K;(F) and con-
sider the smooth (C®) partition of unity {A; : Uy, — [0,1]} subordinated to it.

Define U := |J;, Uy, and notice that S\ K;(F) C U and U N K(F) = @.

For every x € U, denote I(x) := {i € N | 1;(x) # 0} and define

g(x) = D Ailx)vy, (4.4)

i€l(x)
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Since each A; is C*®, (B) holds.
To verify (A), take x € (0K \ Ks(F)) N S and notice that, by the definition of vy, and Uy,
for each i € I(x), one has x; € (0K \ K;(F)) NS and

(g(x),me) = D Ai(x) (vy,vx) <O. (4.5)

i€l(x)

Now, for x € S\ K(F) and for i € I(x), by (4.2), one has vy, € F(x) + dx,r)(x)B; and
this set is convex. Hence,

g2(x) = D Xi(x)vy, € F(x) +di(r)(x)Bi. (4.6)

iel(x)

Similarly, g(x) € F(x) + (¢/2)By, so (C) is also satisfied.
Step 2. In order to construct the map f we first define, for x € K;(F) N S, amap v,(+) and
an open neighborhood Uy of x in the following way.
Case 1. Let x € Intyx Ki(F) N S. We know that min,cpy)(v,7x) = 0.
Fix w, € F(x), so {wy,vx) = 0. Take an open neighborhood Uy of x in R” such that
Ux N 0ok K(F) = &, Uy N 0K C K((F) and F(x) C F(y) + (¢/2)By, for every y € U,.
Define vy := wy + vy, where ¢, > 0 is so small that (v,,v,) >0 for y € U, n K;(F) and
vy € F(x)+ (¢/2)By. Then, condition (4.3) holds.
Case 2. Suppose that x € dyx Ks(F) N S. Then, since x € K(F) N P which is closed, we
know by Proposition 2.2 that there is v € F(x) N Tx(x) such that v € Tk r)(x). There is
an open neighborhood V, of x in R” and a C! diffeomorphism ¢ : V, — ¢(V,) C R"
such that V, n K(F) C P, ¢(x) =0,

d(VinK) ={(y1,.-.»yn) ER" | y; <0} =1 X,

¢(Ve NK(F)) = {(y15--oyn) €X 131 =0, 3220} =: X, @7
As a consequence, for z € V, N K,
Int¢’(2)(Tx(2)) = {(y1,.-.,yn) €X | y1 <0},
It () (T (2)) = {(y1rc13) €B" [ 31 >0}, o
and, for z € V, N 0y K(F),
Intyx ¢'(2)(Tx,(p)(2)) = {(y15-..,y0) €X | y1 =0, y, >0} (4.9)

Define on ¢(V,) the map G(y) := ¢’ (¢ 1 (»))F(¢ "1 (»)).

Let {(y) := (¥2,1,0,...,0) and take w := ¢'(x)v. Then, (w,e;) = 0 and (w,e;) = 0,
where ey, e, are unit vectors on two first axes. Let ug(y) := w+ 0{(y), where 6 > 0. Then,
(up(y),e1) <0 for y € 0X \ X,

(ug(y),e1) >0 for y € Intoy X, (4.10)
(ug(y),e2) >0 for y € dgx X..
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Define, for z € Vy, vp(2z) := (¢71) (¢(2))up(¢p(2)). Using (4.10) and the fact that tan-
gent cones correspond to tangent cones under the diffeomorphism ¢ (see (4.8), (4.9)),
we obtain

(vo(2),v,) <0 forze (0K \ Ki(F)) N Vy,
(vo(2),v,) >0 for z € (Intyx Ks(F)) NV, (4.11)
(vo(z),n,) >0 for z € (9 Ki(F)) N Vy,

where #, is an inward normal vector to K;(F) in Tk (2).
Similarly as in Case 1, we can find an open neighborhood U, C V, of x and a small
0, > 0 such that, for v,(z) := vy (z), we additionally have

vx(2) € F(z) +¢eB; foreveryze U, NK. (4.12)

We constructed an open covering of S consisting of U from Step 1 and { Uy} xek.(F)ns-
Since K(F) N S is compact, we can choose a finite subcovering { U;}%_,, where U, := U,
and consider a smooth partition of unity {f;} subordinated to it.

Define

k
fo(x) == Bo(x)g(x) + > Bi(x) vy, (x). (4.13)

i=1

Take any continuous selection of F and its locally Lipschitz e-approximation f;. Take
also open neighborhoods Q, Q; of Sin R” such that Q c Q; c Q; C Ufzo U;. Letu:R" —
[0,1] be a locally Lipschitz function such that u =0 on R" \ Q; and u = 1 on Q). We are
in a position to define f : R" — R”,

f(x):=u(x) folx)+ (1 —u(x)) fi(x). (4.14)

We verify conditions (a)—(c).

The considerations above imply that fi(x) € F(x) + €By. Since values of F are convex,
we have f(x) € F(x) + B, and condition (a) is verified.

We check (b). Let x € (0K \ Ks(F)) n X and I(x) := {i € {1,...,k} | fi(x) # 0}. From
(4.11) and (A) it follows that, for i € I(x), (v, (x),vx) < 0 and, consequently, {(g(x),vx) <O0.
Therefore, { f(x),vx) <0, which implies that Ks(f) N X C Ki(F) n X.

Notice that, for x € Intyx Ks(F) N X, Bo(x) = 0 and (vy,,v,) >0 (see Step 2, Case 1).
Thus, {f(x),vy) >0. If x € 0ax Ks(F) N X, then x; € dax Ki(F) for every i € I(x). More-
over, fo(x) =0, (vy,(x),vx) = 0 and (vy,ny) >0, which implies that { f (x),n.) >0 while
(f(x),v%) = 0. From Proposition 2.2 it follows that a trajectory for f starting from x
leaves the set K immediately. Therefore, K(f) = K(F).

Finally, it is seen that f is locally Lipschitz according to regularity of §; and the diffeo-
morphism ¢; the proof is complete. O
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We can adopt Lemma 4.3 to a nonautonomous case and obtain the following lemma.

LEmMaA 4.4. Let F: R X R" —o R” be a continuous Marchaud map with a growth |F(t,x)| <
c(1+ |x]), and let (W, W ™) be an (n+ 1)C"! pair. Then, for every € > 0, there exists a map
[ :RXR" — R" such that

(a) the exit sets for [ and F are the same;

b) f is an e-approximation of F in some neighborhood of W where it is Lipschitz.

Proof. Let W be an extended C!! tube of W and Wi its exit set. Consider the continuous
map G: R XR" — R xXR", G(t,x) := {1} X F(t,x).
Take an arbitrary 0 < e < 1. Let

M:=sup{ly|+1|y€F(tx), (t,.x) € W+Bi} (4.15)

and ¢ := min{e/(1+2M),1/2}.

From Lemma 4.3 it follows that there is a map g : R X R" — R x R” which is a 6-
approximation of G, Lipschitz on some open neighborhood O ¢ W + B; of W, and such
that W= = W, N W is the exit set for g on W. Denote g(t,x) = (g1(t,x),8(t,x)), where
g1(t,x) e Rand g (t,x) € R".

Define f : Rx R" — R",

f(t,x):= ( )gz(tx) (4.16)

It is easy to see that the exit set for f equals W, since (1, f(t,x)) = (1/¢1(t,x))g(t,x).
Moreover, f is a well-defined e-approximation of F, Lipschitz on Q. Indeed, the Lips-
chitzeanity is obvious, since |g1 (£,x) — 1| < 1/2. Let (t,x) € Q. Since g is a §-approximation
of G, there is y € F(s,z) for some |s —t| < § and |z — x| < § such that

|gi(t,x) —1] <6, |g(t,x) —y| <. (4.17)
It implies that
1
| f(tx)—y| = "ng(t:x) —)/‘
1
mgz(t)x) —otx)| + |@tx) - y| (4.18)
1
’g‘%ltiﬂ|g2(t x)|+8<2Mé+8 <,
which means that f is an e-approximation of F. The proof is complete. O

Using the above lemma, we can prove the main result of this section.

THEOREM 4.5. Let F: R X R" —o R" be a continuous Marchaud map with a growth |F(t,
x)| < c(1+|x|), and let (W,W~) be an (n+ 1)C"! pair. Assume that W(T) C W(0),
W(T) c W(0) and {T} x W~ (T) is a strong deformation retract of W~. IfFA(W, W ™) #
0, then there exists a viable T-periodic trajectory for F in W.
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Proof. Let {&,,} be a sequence of positive numbers converging to 0. For each m > 1, fol-
lowing Lemma 4.4, we find a Lipschitz ¢,,-approximation f,, of F generating the same
exit set W—.

Using Theorem 3.11, we can find x,, € W(0) such that the trajectory X,,(-) for f,,
starting from x,, is viable and T-periodic. Since W(0) is compact, without any loss of
generality we can assume that x,,, — x € W(0).

Now, we use the fact that F has at most a linear growth and W is compact, and, from
the condition

(1) = fon(,2m (1)) € F(B((t,)'cm(t)),%» i %Bl, (4.19)

we deduce that there is a constant C > 0 such that |X,,(t)| < C for every t € [0,T] and
|%(£)| < C for almost every t € [0,T]. By the convergence theorem (see [1, Theorem
0.3.4]), we can assume that %,, — x uniformly, and %,, converges weakly in L' to x for
some absolutely continuous map x. This implies that x is viable in W and x(0) = x(T). It
is sufficient to prove that x(t) € F(t,x(t)) a.e. in [0, T].

Notice that % belongs to the weak closure of the set conv{Xx,, | m > k}. By the Mazur
lemma, it also belongs to the strong closure of this set. Hence, there is a sequence zx €
conv{x,, | m =k} such that ||z — x|/;1 < 1/k. This implies that there exists a subsequence
zx, — x a.e.in [0, T].

Take an arbitrary € >0, and let s € [0, T'] be such that lim;_.., 2, (s) = %(s). There exists
0 >0, 0 <¢, such that F(s,y) C F(s,x(s)) + By if |y — x(s)| < 8. On the other hand, there
is N > 1 such that 1/N < §/2 and [X,,,(s) — x(s)| < §/2 for every m = N and s € [0,T].
Therefore,

in(s) € F(B((5,x(5)),0)) + gBl C F(s,x(s)) + 2¢B,. (4.20)

Hence, zi,(s) € F(s,x(s)) +2¢B; for every I = 1, which implies that x(s) € F(s,x(s)) +
2¢Bj. Since € was arbitrary, one has x(s) € F(s,x(s)) for almost every s € [0, T]. This fin-
ishes the proof. O

As a consequence, we can state the following corollary.

CoRroLLARY 4.6. Consider the control problem with constraints

x=f(txu), uecUCR", (t,x)eWC[0,T]xR", x(0)=x(T), (4.21)

and assume that the map F(t,x) := f({(t,x)} X U) is a continuous Marchaud map. If
(W,W~) forms an (n+1)C"' pair with W(0), W~(0) being ANRs, W(T) Cc W(0),
W=(T) c W=(0), and such that {T} x W (T) is a strong deformation retract of W~, then
A(W,W~) # 0 implies that there is a control u: [0,T] — U inducing a solution x(-) to
problem (4.21).
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