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Abstract: This paper deals with two types of systems of second-order differential equations with
parameters: coupled systems with the boundary conditions of the Sturm-Liouville type and classical
systems with Dirichlet boundary conditions. We discuss an Ambosetti—Prodi alternative for each
system. For the first type of system, we present sufficient conditions for the existence and non-
existence of its solutions, and for the second type of system, we present sufficient conditions for
the existence and non-existence of a multiplicity of its solutions. Our arguments apply the lower
and upper solutions method together with the properties of the Leary—Schauder topological degree
theory. To the best of our knowledge, the present study is the first time that the Ambrosetti-Prodi
alternative has been obtained for such systems with different parameters.
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1. Introduction

This article focuses on the sufficient conditions that must be present from nonlinearities
in order to be able to discuss, depending on the parameters, the existence and non-existence
of solutions for second-order systems of the type

{ w0+ SO = ) "
3 (6)+ gt (1) ua(0), 15(8)) = A va(t),

for t € [0,1], where f,g : [0,1] x R} -5 R, vq,05 : [0,1] — R™T are continuous functions
and y, A are real parameters, along with the boundary conditions

a;ju;(0) — biuj(0) = 0,

ciui(1) +dui(1) = 0, )

where a;,b;,¢;,d; > 0,i =1,2,such thata; +b; > 0and ¢; +d; > 0.
A multiplicity of solutions will be obtained for a particular case of (1) and (2), that is,

{ uy () + f (£ ur (), (1))
uy () + g(t, ua(t),us(t)) =

noi(t),
02 (1), )

for t € [0,1], where f, g : [0,1] x R? — R, with the boundary conditions

i (0) = u;(1) = 0, fori = 1,2. (4)
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These types of equations were introduced in [1], and since then, they have been
studied by many authors in the context of different types of boundary value problems.
As examples, we refer to [2,3] for three-point and two-point boundary value problems;
ref. [4,5] for Neumann boundary conditions; ref. [6-10] for periodic problems; ref. [11]
for parametric problems with (p, q)-Laplacian equations; ref. [12] for asymptotic conditions;
and [13] for coercivity conditions.

Common to all of these problems is the discussion of the so-called Ambrosetti-Prodi
alternative, in which there are some values, ¢y and ¢, of a parameter ¢ such that the
problem has no solution for ¢ < ¢, at least one solution if { = §p, or two solutions
if §o < & < 1.

Coupled systems of second-order differential equations, where there is dependence
between the various unknown variables, were studied in a huge variety of theoretical
and applied situations involving different types of boundary conditions, such as [14-17].
Moreover, there are many real phenomena modeled by coupled systems, particularly in
problems related to population dynamics, as in [18-21].

Recently, in [22], the authors presented a technique to discuss the existence of coupled
systems of two Ambrosetti-Prodi-type second-order fully differential equations and proved
the existence of solutions for the values of the parameters for which there are lower and
upper solutions for the system.

This paper extends, for the first time, as far as we know, the Ambrosetti-Prodi alter-
native to coupled systems of differential equations with two parameters. The existence
and nonexistence of solutions are obtained for Problems (1) and (2), and a discussion of
multiplicity for particular cases of the boundary conditions are considered in [22].

Our method relies on the lower and upper solutions technique together with a Nagumo
condition to estimate the values of the first derivatives. Leray-Schauder topological degree
properties play a key role in obtaining the multiplicity of solutions. As is usual in this type
of method, the results also provide the localization for such solutions in a strip bounded
by lower and upper solutions. This feature is particularly useful in practice, particularly
in the application of these theorems to the study of population dynamics and namely to
Lotka—Volterra steady-state systems with migration, as we show in the last section.

The paper is organized as follows. Section 2 contains definitions and some auxiliary
results, such as the a priori Nagumo estimation for the first derivatives and a previous
result used in the main results. The third and fourth sections provide a discussion of
the two parameters for the existence and multiplicity of solutions, respectively. The last
section presents an application for studying the interactions between two species under
two scenarios: mutualism and neutralism.

2. Definitions and Auxiliary Results

In this section, some definitions, lemmas, and theorems are introduced for the subse-
quent analysis.
Let X = C'[0, 1] be the usual Banach space equipped with the norm || - || -1, defined by

I xller == max{[] x[|, | "I},

where

x|l := max |x(t)|,
Il = max |x(0)

and let X? = C'[0,1] x C'[0, 1] with the norm

I y)llxe = max{|[ xllcr, | yllcr}- ®)

The Nagumo condition, introduced by [23], establishes an a priori estimation for the
first derivative of the solution of System (1), provided that it satisfies an adequate frame-
work.
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Definition 1. Let a;(t), B;i(t), i = 1,2 be continuous functions such that
a;i(t) < Bi(t), forall t € [0,1],
and consider the set
S={(tyLy2ys) € [0, xR®:ay(t) Sy1 < Bi(t), a2(t) Sy < Po(t)}. (6)

A continuous function h : [0,1] x R3 — R satisfies a Nagumo-type condition in the set (6) if
there is a continuous positive function ¢ : [0, +00) — (0, 4-o00)satisfying

Ih(t,y1,y2,¥3)| < @(lysl), 7)
such that oo g
® ds

_— = . 8

boew e ®)

The a priori estimate for the first derivatives is given by the next lemma following the
arguments of [22].

Lemma 1. Suppose that the continuous functions f,g : [0,1] x R® — R satisfy the Nagumo-type
Conditions (7) and (8) in S. Then, for every solution (u1,us) € (C?[0,1])? of (1) satisfying

a(t) Sup(t) < (), and ax(t) <up(t) < Ba(t), Vt € [0,1], ©)
there are N7 > 0 and Np > 0 such that
[ui]] < Na, and |Jug|| < No. (10)

Remark 1. The constant Ny depends only on the parameter yu and on the functions v1, aq, and B1.
Analogously, Ny depends only on A, vy, ap, and By. However, if the parameters y and A belong to
bounded sets, Ny and Nj can be taken independently of u and A.

To apply the lower and upper solutions method, depending on the values of the
parameters y and A, we take the followings coupled functions.

Definition 2. Let a;, b;, c;,d; > 0 such that a; +b; > 0and c; +d; > 0fori =1,2.
A pair of functions (71, 72) € (C%(]0,1[) N CY([0,1]))? is a lower solution of Problems (1)
and (2) if, for all t € [0,1],

{ V(&) + f(E, 71 (8), 72(8), 71 (1) > poi(t), -
vy (1) + &t v1(t), 12(t), 15 (t)) = Ava(t),
and, fori =1,2,

a;vi(0) = bivj(0) < 0,

¢vi(1) +diy(1) < (12)

0

0.

A pair of functions (¢1,¢2) € (C%(]0,1[) N C1([0,1]))? is an upper solution of
Problems (1) and (2) if, for all t € [0,1],

{ o7 (t) + f(t,d1(t), ¢2(t), 91 (1)) < por(t), W
@3 (1) + g (£, p1(t), 2 (t), ¢5(t)) < A va(t),
and, fori =1,2,

a;$:(0) — b;p;(0) > 0,

cigi(1) +digl(1) > 0. (14)
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The first theorem is an existence and localization result that is a particular case of
Theorem 3.1 of [22]. In short, it guarantees the existence of a solution for the values of y
and A such that there are lower and upper solutions of Problems (1) and (2).

Theorem 1. Let f,g : [0,1] x R® — R be continuous functions. If there are lower and upper
solutions of (1) and (2), (y1,v2) and (¢1, ¢2), respectively, according to Definition 2, such that

7i(x) < ¢i(x), i=1,2,Vxe[0,1], (15)

and f and g satisfy Nagumo conditions as in Definition 1 relative to the intervals [y1(x), ¢1(x)]
and [7y2(x), ¢2(x)] for all x € [0,1] with

f(x, 0,20, y1) nondecreasing in zg, (16)

for x € [0, 1], we have
mi“{x‘é‘[%%}ﬂi (x>'xf€n[gh¢i(@} <y < maX{xrg[gﬁ]%(x),xrg[gﬁ]cpi(x)},
and with
g(x,y0, 20, z1) nondecreasing in yo
for x € [0,1], we have

. . ! s / < < ! ! .
mm{xrgl[ég]'rz(x),xren[gh%(ﬂ} <z < maX{xrg[gﬁ]vz(x),xragﬁ}%(@}

Then there is at least (u(x),v(x)) € (C?[0,1])?, a paired solution of (1) and (2), and, moreover,

1(x) <ulx) < dr(x), 72(x) <o(x) < ¢a(x), Vxel[01]. (17)

3. Existence and Non-Existence of Solutions

A preliminary discussion of the values of the parameters y and A, for which it is
possible to guarantee the existence and non-existence of a solution for System (1) with the
boundary Condition (2), is given by the next theorem.

Theorem 2. Let f,g : [0,1] x R3 — R be continuous functions fulfilling the conditions of
Theorem 1. If we have y1,A1 € R, p > 0, and q > 0 such that satisfy

f(t,0,0,0) f(t,y1,42,0)
T M (1%

forevery t € [0,1], y1 < —p, and y, € Rand

¢(t,0,0,0) <(t,y1,42,0)
S ey < ST 19
n M 00 (19

forevery t € [0,1], y1 € R, and y, < —q, then there exist py < pq and Ay < Ay (with the
possibility of gy = —oo and Ag = —oo) such that:

1. Ifu < pgor A < Ay, there is no solution to (1) or (2);
2. Ifuo <y <ppand Ag < A < Ay, then there is at least one solution to (1) and (2).

Proof. Claim 1: There exist fi < yj and A* < Ay such that (1) and (2) have a solution for y = fi
and A = A*.
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Defining

fli= ax{f(t,0,0,0)}, and A" := max{g(t’o’o’())},
tefo,1] o1(t) te[0,1] v (t)

there are f, t* € [0,1] such that

£(£,0,0,0)
v1(t)

f(£0,0,0)

=P Tm

< M1,

and 0,0,0 *,0,0,0
$(.000) _ . g(£,0.00)
va(t) ()
forallt € [0,1].

Then, the functions ¢, (t) = 0 and ¢, (t) = 0 are upper solutions of Problems (1) and (2)
for p = i and A = A*. On the other hand, 71 (f) = —p and ,(t) = —¢q are lower solutions
of Problems (1) and (2) for p = fi and A = A* since, by (18) and the boundary conditions,
we have

Y (t) = 0> pyvi(t) — f(t, —p,—4q,0) > foi(t) — f(t,—p,—4,0),
Yy (1) = 0> Ay 0p(t) — g(t, —p, —4,0) > A" va(t) — g(t, —p, —4,0),
—mp S 0/ and — ap S O/

—a29 <0, and —cpg <0.

As f and g satisfy the Nagumo conditions on the set

S1={(t,y1,y2,y3) €[0,1] xR>: —p<y; <0, —g <y, <0},

then, by Theorem 1, there exists at least one solution of Problems (1) and (2) for yp = fi < yy
and A = A* < Aq.

Claim 2: If (1) and (2) have a solution for y = o < py and A = p < Ay, then they have a solution
for u € [o,u1], and A € [p, A1].

Let (u1,(t),u2,(t)) be a solution of Problems (1) and (2) for p = ¢ < p; and
let A = p < Aq; thatis,

{ 1y (8) + f(t 1 (t), uzp(t), u1(£)) = o v1(t),

uzg (F) + 8 (t 115 (t), uzp(t), uzp () = p 0a(t).

The pair of functions (u1,(t), u2,(t)) is an upper solution of (1) and (2) for values of
and A such that o <y < pjand p < A < Aj since

urg (t) = o or(t) = f(t w1 (t), uap(t), o (t)) < por(t) — f(t w4 (t), u2p(t), w15 (1)),
and
uzg (1) = p v2(t) — g(t, th1 (), tp(t), U2y (1)) < A0p(t) — g(t, U1, (F), U2y (1), u2p(t)),

when the boundary conditions are trivially checked.
For p > 0 and g > 0, as defined in (23) and (24), consider valuesof P > 0and Q > 0
large enough such that

P>p, Q>4 Ml(r(o) > —P, ul(r(l) > —P, uZp(O) > —Q, and “2p(1) > -0. (20)

Then, (=P, —Q) is a lower solution of Problems (1) and (2) for 4 < py and A < Aq
since, by (18) and the boundary conditions, we have
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0> pro(t) = f(t, —P,—Q,0) = (f)—f(f,—P,—Q/O)/
0> Ay vp(t) —g(t,—P,—Q,0) > A g(t

*Lllp <0, and *Clp <0,

—1»Q <0, and —c,Q < 0.

To apply Theorem 1, it remains to justify that

-P < ulcr(t)/ and —Q < uZp(t)r vt € [0/ 1]'

Assume, by contradiction, that the first inequality is not satisfied. Then, there exists
€ [0,1] such that u1,(t) < —P, and we can define

min uy,(t) := uy,(ty) < —P.
te[0,1]

By (20), u1/,(tg) = 0, u1/(tp) > 0, and, by (18), we obtain the contradiction

0 u1g(to) = o v1(to) — f(to, u1,(to), 2, (t0), 0)
po1(to) — f(to, ur,(to), uzp(to), 0)
0

p1 v1(to) — f(to, u14(to), u2,(t),0) <O.

INIAIA

Then, —P < uq,(t) forall t € [0,1].

Using a similar method, by (19), it can be shown that —Q < u,(t) for all € [0, 1].

Therefore, by Theorem 1, there exists at least one solution (uy(t),ua(t))
Problems (1) and (2) for values of # and A such that y € [0, u1] and A € [p, A1].

of

Claim 3: There exist yg and Ag such that:
For u < pgor A < Ay, (1) and (2) have no solution;
forwy < pu < pyand Ag < A < Ay, (1) and (2) have at least one solution.

Consider the set
A={(u,A) € R?: (1) and (2) has solution}, (21)
with the order relationship given by
(x,y) < (zw)ex<zAy<w.
The set A is not empty because, by Claim 1, (fi, A*) € A, and we can thus define
(po, Ag) := inf A. (22)

If (1) and (2) have a solution for all < p; and A < A4, then pg = —o0 and Ag = —oo.
By Claim 1 and (22), ptp < fi < pg and A9 < A* < Aq. By Claim 2, (1) and (2) have at
least one solution for values of # and A such that yp < p < pjandAg <A <Ay, O

Replacing f, g, y1, and yp with —f, —g, —y1, and —y;, respectively, in Conditions (18)
and (19), we obtain a dual version of the previous theorem, whose proof follows the same
type of arguments.

Theorem 3. Let f,g : [0,1] x R® — R be continuous functions fulfilling the assumptions of

Theorem 1.
If there are y1, A1 € R, p > 0, and q > 0 that satisfy

f(t,0,0,0) f(t,y1,42,0)
T M7 *)
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forevery t € [0,1],y; > pand y € R,

g(tlololo) g(trylrerO)
0) ! 0a(t) e

forevery t € [0,1], y1 € R, and yp > q, then there exists yg > pq and Ag > Ay (with the
possibility of pg = +o00 and Ag = +00) such that the following hold true:

1. Ifu > pgor A > Ay, (1) and (2) have no solution;

2. Ifpo>u>wuyand Ag > A > Ay, (1) and (2) have at least one solution.

4. Multiplicity of Solutions

The multiplicity result is obtained for a particular case of Problems (1) and (2), namely,
a standard system where the differential equations are independent with
f,8:[0,1] x R? - R.

The arguments are based on the topological Leray-Schauder degree, along with strict
lower and upper solutions, as in the next definition.

Definition 3. i. A pair of functions (y1,72) € (C2(]0,1[) N C'(]0,1]))? is a strict lower
solution of Problems (3) and (4) if, for all t € [0,1],

{ Y1 (8) + f(E7(8),71(8) > poi(t), -
73 (1) +8(t, 12(t), 13(t)) > A va(t),
and

7:i(0) <0, 7(1) <O, fori =1,2. (26)

ii. A pair of functions (¢1,¢2) € (C2(]0,1]) N C([0,1]))? is a strict upper solution of
Problems (3) and (4) if, for all t € [0,1],

{ 1 (1) + £(8 @1 (1), ¢1(1)) < mor(t), o
27
¢y (1) + 8t (1), 5 (t)) < Ava(t),
and
$:i(0) >0, ¢p;(1) >0, fori=1,2. (28)
For the functional framework, we define the operators
£+ (C*([0,1]))* = (C([0,1]))* x R*
given by
L(u1,u2) = (uy,u3,11(0),u1 (1), u2(0), u2(1)) (29)
and
Ny = (CH[0,1]))? = (C([0,1]))* x R
given by
N(H')‘) (Lll, uz) = (X, Y, 0, 0, 0,0)
as

X = =0 f(t,61(t,ur(t)), ur’ () +ur(t) + 0 [ o1(t) — 61, us (1)),
and
Y i= —0 g(t,0a(t, un(t)), ua' (1)) + ua(t) + 0 [A va(t) — 82 (t, ua(t))].

Since L is invertible, we can define the completely continuous operator

T+ (C3([0,1]))* = (C([0,1]))?
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given by
7-(9,19) (ulr uZ) = []71/\/‘(#,)\) (1/[1, u2>.
Clearly, the operator 7 is compact, and the following lemma allows us to evaluate the

topological degree, d(Z — 7,0, (0,0)).

Lemma 2. Assume that there are strict lower and upper solutions of (3) and (4), v;(t), and ¢;(t),
respectively, with
1i(H) < ¢i(t), i =1,2, Vt € [0,1],

where the continuous functions f,g : [0,1] x R> — R satisfy the Nagumo conditions as in
Definition 1 relative to the intervals [7y1(t), ¢1(t)] and [y2(t), ¢2(t)].
Then, there is M > 0 such that, for

0= {(ul,uz) € (C2([0,1)))2 : 7i(t) < wi(t) < (1), |lul]l < M, i = 1,2},

we have
d(I— 7-(1’1),0, (0,0)) = Zl:].

Remark 2. By Remark 1, it is possible to consider the same set Q) for Equation (3) regardless of
and A, provided that «;(t) and ¢;(t) are strict lower and upper solutions of (3) and (4) and (u, A)
belongs to a bounded set.

Proof. Consider the truncated functions §; : [0,1] x R - R,i=1,2,

¢i(t) if yi > ¢ilt),
St yi) = yi i yi(t) <y < ¢i(t), (30)
Yi(t) iy < 7i(t).

For 0,9 € [0,1], consider the homotopic, truncated, and perturbed problem composed
by the system

{ ur"(8) 40 f(£,61(t,u(£)), 10" (£)) = wa () + 6 [p o1 (£) — 1,11 (1))],

ug"(£) + 8 g(t,02(t, ua (1)), ua' (1)) = ua(t) + 9 [A 02(t) — Sa(t, ua(#))],

and the boundary Condition (4).
With these definitions, Problems (31) and (4) are equivalent to the operator equation

(31)

Tio,6)(u1,u2) = (u1,uz). (32)

Fori = 1,2, take R; > 0 such that, for every t € [0,1],

poi(t) — f(t,11(t),0) — Ri —n(t) <0,
poi(t) — f(t¢1(t),0) + Ry — ¢1(t) >0, (33)
Ava(t) — g(t,72(t),0) — Ry — 72(t) <0,
Ava(t) — g(t ¢2(t),0) + Ro — o (t) > 0.

By Lemma 1, and applying the technique suggested in the proof of Theorem 1 (see [22],
Theorem 3.1) adapted to strict lower and upper solutions 7;(t), and ¢;(t), there are positive
real numbers M;, where i = 1,2 such that

Jui|l < My, and [[up|| < My,

independently of the parameters 6 and ¢.
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If we define
O = {(u1,u2) € (C*([0,1])) : Jlus|| < Ry, Jufl| < My, i =1,2},

then every solution of (32) belongs to ()1 for all (6,9) € [0, 1]2, (uy,up) ¢ 00)q, and, so,
the degree d(Z — 74,9, 1, (0,0)) is well-defined for every (6,9) € [0, 1%
For (6,9) = (0,0), the equation 7'(0’0) (u1,up) = (ug,up), that is, the homogeneous

linear problems
u"'(t) — u;(t) =0,
Mi(O) = 0,
u;(1) =0, fori = 1,2,

admits only the null solution. Then, by degree theory, d(Z — 7o), 1, (0,0)) = &1, and
by the homotopy invariance

1 - d(I - 7—(010),01, (0,0)) - d(I - 721’1),01, (0,0)) (34:)

Therefore, Problems (31) and (4) have, at least, a solution (u71, #i7) for (6,9) = (1,1).
Let us prove that (if1, iiz) € Q. Assume, by contradiction, that there is t € [0, 1] such
that 1 () > 47 (t) and define
max (71(t) — i (t)) := 71(to) — 1 (tg) > 0.
t€[0,1]
By (4) and (26), to €]0,1[, v} (to) = }(to) and ] (to) — it} (tp) < 0. Therefore, by (16),
we have the contradiction

IN

iy (to) = —f(to, 01(to, i1 (ko)) 1" (to)) + 1 (to) + po1(te) — 61(to, 1 (ko))
= —f(to, 71(to), 71 (t0)) + 11 (to) — 71 (to) + po1(to)
< —f(to, 11(t0), 71 (ko)) + po1(to) < 71 (to)-

Therefore, 1 (t) < u1(t) forall t € [0,1].
As the other inequalities can be obtained by similar arguments, we have

71 (to)

71(t) <1 (t) < p1(f), va(t) < wa(t) < $a(t), VE € [0,1],

and, therefore, (11, 1) € Q).
For

M= max{|[villct, lIgillcr, Mi}, (35)
Q) C ), and, by (34) and the excision property of degree theory, we have
1 =d(Z — T1,1), M, (0,0)) = d(Z — T(11), €, (0,0)).
O

Remark 3. We remark that, from (30), if (uq,up) € Q is a solution of Problems (31) and (4), then
it is a solution of (3) and (4) as well.

The multiplicity result requires extra assumptions for the nonlinearities.

Theorem 4. Let f,g : [0,1] x R? — R be continuous functions such that there are yy, A € R,
p > 0, and q > O that satisfy

f(t,0,0) f(t,y1,0)
o <H < o (36)
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forevery t € [0,1], y1 < —p,
8(,0,0) 8(t,y1,0)
A < 37
ot M ThLm 57
forevery t € [0,1], y» < —q, and
f(t,y1,y2), and g(t,y1,y2) are nonincreasing on yq, (38)

forall (t,y5) € [0,1] x R.
Assume that there are k; € R, i = 1,2 with ky > —p and ky > —q such that every solution
(up(t), ua(t)) of (3) and (4) with py < py and Ao < Aqsatisfies

wi(t) <k, i=12 Vel01] (39)

and there exist m; € R, i = 1,2 such that
f(t,y1,y2) > myoi(t) (40)

for (t,y1,y2) € [0,1] X [—p, k1] x R and
8(ty1,y2) = myva(t) (41)

for (t,y1,y2) € [0,1] x [—q, k2] x R.
Thus, the numbers g, and Ag, given by Theorem 2, are finite, and the following are true:

1. Ifu < pgor A < Ay, there is no solution to Problems (3) and (4);
2. Ifu = poand A = Ay, there is at least one solution to Problems (3) and (4);
3. Ifpo <y <pyand Ag < A < Ay, there are at least two solutions to Problems (3) and (4).

Proof. Claim 1: Every solution (uy(t),uz(t)) of Problems (3) and (4) for (u,A)
€ Jpo, u1] x JAo, M| satisfies

—p<ui(t) <ky, and —g<uy(t) <k Vte]|0,1].

By (39), it will suffice to prove that any solution (11 (t), u2(t)) of (3) and (4) with (u, A)
€ Jpo, u1] x JAo, A1] satisfies

—p<ui(t), and —g<uy(t), Vte][0,1].
Assume, by contradiction, that there is pt €]po, pt1] such that u;(t) < —p and define

i t) = ) < — 0.
trerfé,rhm() u(t) < —-p<

By (4), t1 € ]0,1], and, therefore,
uj(t1) =0, uf(t)>0.

By (36), the following contradiction holds:

N

0 uf (t1) = por(ty) — f(t,ur (), ui ()

; n1v1(t1) — f(t1,u1(f1),0) <O.

Therefore,
—p<u1(t) <k, Vte [0,1],
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and, by (37) and similar arguments, it can be proved that
—q <up(t) <ky, Vtel0,1].

Claim 2: The numbers o and Ag are finite.

If, by contradiction, jip = —oco and A9 = —oo, then, by Theorem 2, Problems (3) and (4)
have a solution for any values of 4 and A such that y < 7 and A < A;.

Let (u1(t), up(t)) be a solution of (3) and (4) for u < pj and A < Aq.

Then, by (41), we have

uy (8) = por(8) = f(tur (), uy (1) < por(t) = myoy(t) = (g — my)or(t).  (42)

Define

v10 := min vq(t) >0,
10 relon] 1(t)

and consider a y small enough such that

(ml - M)Uw

16 > kq.

m;—u >0, and

By (4), there is t; €]0,1[ such that u/(t;) = 0.
For t < t; by (42),

w0 == [F@dz > [ om = 0er@dg > (om0 2~ o

Fort > t,,

1) = [ (@ < (=)t - o

Choose I = [0, 1] or I = [3,1] such that |t, —t| > L fort € L.

In the first case,

(m = p)oro
1 ,

and the following contradiction with (39) holds:

up(t) > Vtel,

1 i 1
0 = /Ou;(t)dt:/o u’l(t)dt—}-/}l i, (1)dt

1

i (my—poy ,, (1
/0 B E— dt M1<4)
_ (mi— v 1 1
= e mlg)Romiy)

(b < (1 — ml)”lO’
4
and, following the same technique, an analogous contradiction is obtained. Therefore, y
is finite.
Analogously, it can be shown that Ay is finite.

v

If I = [3,1], then
Vit el,

Claim 3: For (i, A) € Jpo, p1] X JAo, A1), there is a second solution of (3) and (4).

As both g and Ag are finite, by Theorem 2, there exist y_1 < pp or A_1 < Ag such that
(3) and (4) have no solution for g = p_j or A = A_1.

In the first case, by Lemma 1 and Remark 1, it is possible to consider p > 0 that is large
enough such that the estimation ||u}|| < p, i = 1,2 holds for every solution (u1(t), u>(t)) of
(3) and (4), where p € [p_1, 1] or A € [A_1, Aq].
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Consider
M. = max{p,q, |ki|,i =1,2}, (43)
and the set
Q= {(uy,uz) € (C*([0,1]))* : [Jul| < M, ||uj|| < p,i =1,2}. (44)

Together with the linear operator £, given by (29), we define the nonlinear operator

Ny # (CH(0,1)% = (C([0,1]))? x R®

Ny, u2) = ( Avy(t) — g(t ua(t), ul (1)), )

and we define the completely continuous operator
T+ (C3([0,1]))* = (C([0,1]))?

given by
T (1,u2) = LN ) (11, 12).

By the definition of (), and Claim 1, the degree d(Z — ’7?;{ Ay 0*,(0,0)) is well-defined

for every (u,A) € [p—1, u1] x [Ao, A—1], and, by degree theory,
d(Z—Tg 0,25 (0,0) =0.
Therefore, for the homotopy H : [0,1] — R? on the parameters (y, A) given by
H(s) = (1 =s)p-1 +sp1, (1 =s)Aq +3sh),

it is clear that the degree d(Z — Tﬁ(s)' 0*,(0,0)) is well-defined for every s € [0,1] and
(1, A) € [, pa] X [Ag, ]
By the invariance under homotopy,

0=d(T- T,

o Q5 (0,0) =d(T - T, Q7,(0,0)) (45)

for (u,A) € [p—1,pa] x [A_1,A1].

Take (u*,A*) €], pa]x]Ao, M] C [p1, 1] X [A—1, 1] and let (uj(t),u3(t)) be a
solution of (3) and (4) with (u,A) = (u*, A*), which exists by Theorem 2.

By Claim 1 and (43), it is possible to consider ¢; > 0, i = 1,2 such that

|uj (t) +¢&;| < M*, i =1,2, for t[0,1]. (46)
For the functions given by
1y (t) == uj(t) +e1, up(t) :=uz(t) + €2,

the pair (u71(t),up(t)) is a strict upper solution of (3) and (4) for p* < u < uj and
A* < A < Aq as we have

w(t) = w"(t) = proi(t) - f(tui(t),ui(t))
< por(t) = f(tui(t), T (1))
< por(t) = f(tui(t) + e, (1))
= poi(t) = f(t,(t), m (1))
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Analogously, it can be proven that
i (1) = ug"(t) < Ava(t) — g(t, i (8), 15 (1))-

Moreover, the pair (—p, —¢q) is a strict lower solution of (3) and (4) for 4 < p7 and A <
A1 as, by (36) and (37),

0 > wmoi(t) = f(t,=p,0) = por(t) = f(t, =p,0),
0 > Ajoa(t) —g(t,—q,0) > Aovy(t) —g(t, —q,0).
By Claim 1,
—p <ui(t) <ug(t) +e = (t),
and
—q < uy(t) <uy(t)+e =up(t), Vtel0,1].
By Lemma 1 and Remark 2, there is pg > 0 independent of i and A such that for the set

0, — { (u1,u2) € (C3([0,1]))% : —p < (t) < i (t), }

—q <up(t) <ia(t), fuill <po, i=12
we have the degree
(T = T, 0y, Qe (0,0)) = £1, for (#,A) E€]po, ] x] Ao, M- )

Assuming, in (44), there is p > 0 large enough such that, by (46), Q3¢ C ¥, then, by
(45) and (47) and the additivity property of the degree,

d(Z =T, 0 Q" = Qe (0,0)) = F1, for (4, A) €]po, pa] x| Ao, Aa].

Then, for (u,A) €]puo, p11] %] Ao, A1], Problems (3) and (4) have at least two solutions: a
solution in Q¢ and another one in Q* — Q) since (i, A) is arbitrary in |, #1] X ]Ag, A1]-

Claim 4: For (y1, A) = (po, o) Problems (3) and (4) have at least one solution.

Consider the sequence (jtn, Ay ) such that (uy, An) €]uo, p1]x]Ao, A1), im py = po, and
lim )tn = )\0.

By Theorem 2, for each (yy, Ay), Problems (3) and (4) have, at least, a solution

(uln(t)/ uZn(t))'
From the estimations given in Claim 1 and (43), || (1, 42,)|| < M*, and by Lemma 1,
there is a p > 0 sufficiently large such that

[ w2) || < P,

independently of n. Then, the sequence (u{,,u%,) is bounded in C([0,1]), and, by the
Arzela—Ascoli theorem, there is a subsequence of (11, (t), 2, (t)) that converges in C%(]0,1])
to a solution (uq(t),uz(t)) of (3) and (4) for (u,A) = (po, Ao). O

A dual version of Theorem 4 can be given, as below.

Theorem 5. Let f,g: [0,1] x R?2 — R be continuous functions such that there are y;, A € R,
p > 0,and q > 0 that satisfy

f(t,0,0) f(t,y1,0)
Ul(t) > U1 > T(t), (48)
foreveryt € [0,1], 1 > p,
8(£,0,0) 8(t,y1,0)
nm oM T nm )
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forevery t € [0,1], y1 > q,and

f(t,y1,y2), and g(t,y1,y2) are nonincreasing on y; (50)

forall (t,y2) € [0,1] x R.
Assume that there are k; € R, wherei = 1,2 with ky < p, and ky < q, such that every
solution (uq(t),up(t)) of (3) and (4), where py > p1, and Ay > Ay, satisfies

ui(t) >k, i=12 VYel0,1], (51)
and there exist m; € R, where i = 1,2, such that
f(ty1,y2) < myvq(t) (52)
for (t,y1,y2) € [0,1] x [k1, p] x R and
§(ty1,y2) < mava(t) (53)

fOT (t,yl,yz) € [O, 1} X [kz,q] x R.
Then numbers yg, and Ay, given by Theorem 3, are finite, and the following hold true:
1. Ifu > poor A > Ay, there is no solution to Problems (3) and (4);
. Ifu = po, and A = Ay, there is at least one solution to Problems (3) and (4);
3. Ifpo>p > ppand Ay > A > Ay, there are at least two solutions to Problems (3) and (4).

5. Application in a Lotka—Volterra Steady-State System with Migration

The Lotka—Volterra equations are often used to represent interactions between species.
In their original version, they describe prey—predator competition models. However,
there are many other types of interaction occurring between species, such as mutualism
and neutralism. The study of population dynamics between two species can be considered
the most elementary way to describe interspecific and introspecific interactions.

In [24], the importance of including spatial dependence in the Lotka—Volterra equa-
tions is shown since the models depend only on time. These equations assume that the
spatial distributions of populations are homogeneous, but in most biological systems, this
assumption is not valid.

In this paper, we present a steady-state model of interactive Lotka—Volterra equations
for two species, adapted from the works [25,26].

Consider the system of equations

{ dyuy (x) + uq (x) (g1 — d1un (x) + Prua(x)) = i v1(x),

(54)
dauy (x) + uz(x) (72 + pour (x) — douz(x)) = A 02(x), x €[0,1],
with the boundary conditions
a;iui(0) — bu;(0) = 0,
ul(l) = 0, fori=1,2, (55)

where a;, b;, d; > 0 and 7, 9;, ; > 0 for i = 1,2, with the following meanings:

*  uj and uy are the population density;

*  The first term in each equation is responsible for dispersion with species-specific
diffusion (d;);

*  The second term corresponds to the intrinsic growth of the species, with coefficients #;
representing the growth rate of the species;

*  J; is the intraspecific competition coefficient;

* 1 is the interspecific interaction coefficient;
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*  1(x) and vp(x) can be defined as physical and geographic conditions of the domain
region favoring, or not, the development of a species;

e The parameters ji and A are the weight of attraction or repulsion of the terms v (x)
and v (x) for the respective populations.

5.1. Interaction by Mutualism

Mutualism is an example of an interspecific ecological relationship that benefits all
individuals involved in the interaction. In particular, the Lotka—Volterra model of mu-
tualism is the case where the interaction coefficients ¢; and y, of Problems (54) and (55)
are positive.

Consider a numerical example of (54) and (55), where d; = 0.1, d, = 0.2, 1 = 0.3,
m =026 = 0558 =08 ¢ =02, ¢ = 04, ,ffj = 1 & = A o1(x) = cos?(x),
and vy(x) = e *.

Thus, we have the particular problem

uf (x) 4 u1(x) (3 — 5uy (x) + 2up(x)) = p cos?(x),
(56)
ulf (x) +up(x) (1 +2uy (x) —4up(x)) =Ae™™, x€0,1]
with the boundary conditions
ui(0) —u;(0) = 0,
ul(l) = 0, fori=1,2 57)

At x = 0 and x = 1, the boundary conditions of zero density can be interpreted as an
inhospitable region, which the species cannot inhabit.

The assumptions of Theorem 3 are satisfied for every x € [0,1], and, by (23) and (24),
it is possible to give some estimations of the parameters y; and A; :

0>pu >p(3—5p+2q)

and
0> A1 >q(1+2p—4q)

for some p and g such that

p(3—5p+29) <0,
(58)

q(1+2p —4q) <O.

Figure 1 shows the region of points (p, q) calculated by GeoGebra Classic 6.0.794.0,
where Condition (58) holds.
By Definition 2, the functions

(11(x),72(x)) = (0,0),
(1(x), 2(x)) = (p.9),

are, respectively, the lower and upper solutions of Problems (56) and (57) for
uep(3-5p+29),0], and A€ [q(1+2p—49),0]. (59)
Moreover, Problems (56) and (57) are a particular case of (1) and (2), where

f(x,y1,92,¥3) = y1(3 — 511 + 2y2),

and
8(x,y1,¥2,¥3) = y2(1+ 2y1 — 4y2).
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These functions satisfy the Nagumo Conditions (7) and (8), relative to the intervals

y1 € [0,p] and y» € [0,g]as
|f(x, y1,¥2,¥3)|
18(x,y1,¥2,¥3)|

and, trivially,

—+o0
J

N

IN

ds
@i(s)

ly1(3 — 5y1 +2y2)|
lp(3—5p+29)| := ¢1(lyal),

ly2(1+ 2y — 4y2)|
lq(1+2p —4q)| :== ¢2(ly3l),

= +oo, fori =1,2.

Therefore, by Theorem 1, for the values of y and A fulfilling (59), Problems (56) and
(57) have at least one solution (u1(x), up(x)) such that

0<u(x)<p,

forall x € [0,1].

and 0<uy(x) <y,

Therefore, by Theorem 3, there are g > pq1 and Ag > A; such that Problems (56)
and (57) have no solution for p > yp > 0 or A > Ag > 0 and have at least one solution for

0>pu>p >pB—5p+2q),

and 0>A>A; >q(1+2p—49).

Figure 1. Region of points (p, ).

5.2. Interaction by Neutralism

Neutralism is an ecological relationship in which there is no interspecific interaction
and the two species evolve independently, i.e., when both interaction parameters are null.
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Consider in (54) 1 = 0 and ¢, = 0. Consider also the numerical Problems (56) and
(57) with the same values for the other parameters:

! () + 11 (x) (3 — 51y (x)) = pcos?(x),
(60)
uh (x) +up(x)(1 —4up(x)) =Ae™™, x€[0,1],
with boundary conditions
ui(O) = ui(l) =0, fori=1,2. (61)

The assumptions (48) and (49) of Theorem 3 are satisfied for every x € [0,1], and the
estimations of the parameters are given by

0>y > p(8—"5p), whenp > %,

and ,
0> A >q(1—4q),whengq > T

Let0 > ¢ > % —pand 0 > e > % — g be real numbers. Then, the functions

(1 (x),72(x)) = (e1,€2),
(¢1(x), 2(x)) (p.q),

are, respectively, strict lower and upper solutions of Problems (60) and (61) according to
Definition 3 for

ne (p(3-5p),e1(3—5€1)), and A€ (q(1—4q),e(l—4e)). (62)
Moreover, Problems (60) and (61) are a particular case of (3) and (4), with

fxy1,y2) =y1(3 = 5y1),

and
g, y1,y2) = y1(1 —4y1).

These functions satisfy the Nagumo Conditions (7), and (8) relative to the intervals
y1 € [e1,p] and y € [e2, 4] as

lf(x,y1,y2)] = |y1(3 —5y1)|
Ip(3—5p)| := ¢1(|y2l),

IN

g(x,y1,y2)| = |y1(1—4y1)|
lq(1—49)| == @2(|y2|),

IN

and, trivially,
/+w£—+oo fori=1,2
o ¢i(2) ' -
Thus, by Theorem 1, for the values of y and A fulfilling (62), Problems (60) and (61)
have at least a solution (u1(x), up(x)) such that
e1<ui(x) <p and e <up(x)<gq (63)

forall x € [0,1].
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By Theorem 3, there are yp and A such that there is no solution if 4 > pg = 0
orA > Ay =0.

6. Conclusions and Further Works

To the best of our knowledge, the present study represents the first time that sufficient
conditions are given to apply the Ambrosetti-Prodi alternative to systems of differential
equations with different parameters. The existence and non-existence of solutions are
obtained for coupled systems, that is, for cases where there are strong relationships between
the two unknown functions. However, the existence of multiple solutions was proved only
for independent systems, that is, without the interaction of both variables. We underline
that the assumptions rely only on local monotone assumptions about the nonlinearities
and on the existence of a kind of bifurcation of the values of the parameters.

Several issues still remain open, justifying future work. For example:

* In the coupled systems, what are the assumptions that are necessary to allow the
nonlinearities to depend on the first derivatives of both variables?
*  How do we obtain the multiplicity result for the coupled system case?
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