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EXISTENCE OF SOLUTIONS TO NONLINEAR
LEGENDRE BOUNDARY VALUE PROBLEMS

BENJAMIN FREEDMAN* AND JESUS RODRIGUEZ

(Communicated by C. C. Tisdell)

Abstract. In this paper, we consider nonlinearly perturbed Legendre differential equations sub-
ject to the usual boundary conditions. For such problems we establish sufficient conditions for
the existence of solutions and in some cases we provide a qualitative description of solutions
depending on a parameter. The results presented depend on the size and limiting behavior of the
nonlinearities.

1. Introduction

In this paper, we discuss the solvability of boundary value problems which arise
as nonlinear perturbations of the classical Legendre differential equation subject to the
standard boundary conditions. The framework we present enables us to establish the
existence of solutions to boundary value problems under a variety of conditions. Each
approach takes advantage of the general linear Sturm-Liouville theory, in particular
existing knowledge regarding the spectrum of the Legendre Sturm-Liouville operator.
In Section 2.1, we provide a general framework that enables us to discuss the nonlinear
boundary value problem as an operator equation of the form Lx = F (x) and we establish
conditions for the existence of solutions in the case where the linear part L is invertible.
In Sections 2.2 and 2.3, we don’t make this invertibility assumption and results we
obtain are based on the projection scheme commonly referred to as the Lyapunov-
Schmidt procedure. In Section 2.2, we use fixed-point theorems to provide sufficient
conditions for the solvability of the boundary value problem that depend on the limiting
behavior of the nonlinearity. In Section 2.3, the same projection scheme along with the
implicit function theorem is used to establish the existence and qualitative properties of
solutions to weakly nonlinear problems.

Approaches similar to the ones appearing in this paper have been used in a variety
of settings in the study of nonlinear boundary value problems. For the use of arguments
similar to those in Section 2.1 in the continuous and discrete cases, the reader is referred
to [2], [10], [13], [17], [18] and [19]. For the general theory of projection methods in
nonlinear boundary value problems we suggest [21]. For the use of projection methods
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similar to those in Subsections 2.2 and 2.3, see [6], [9], [14], [15], [22], [23] and [24].
For results involving topological degree theory arguments in the analysis of discrete
boundary value problems, the reader may consult [4] and [8].

The classical Legendre eigenvalue-eigenfunction problems consists of finding the
scalars ¢ and functions x: (—1,1) — R such that

[(1-72)X ()] + px(r) = 0,

forall r € (—1,1), where

lim x(t), lim x(z),
t——1+ ®) t—1- ®)

lim x'(1), lim x' (¢
t——1t ( ) t—1- ( )

all exist and are finite. It is well-known that nontrivial solutions of this problem exist
if and only if y = k(k+ 1), where k is a nonnegative integer. If u = k(k+ 1), the
only solutions are the constant multiples of the & Legendre polynomial. In this paper,
we consider a nonlinear perturbation of the differential equation subject to the same
boundary conditions. That is, the existence of finite limits of x(¢) and x'(r) at 1 and
—1.

2. Differential equations

2.1. The case of invertible L

Even though in this paper we are mainly interested in the cases where the parame-
ter U in the equation below is an eigenvalue of the associated linear Legendre equation,
we devote this first section to the case where u # k(k+ 1) for any nonnegative integer
k. We consider boundary value problems on (—1,1) of the form,

[(1=) ()] + px(e) = F(x(1)) (1)
subject to the condition that the following limits exist and are finite
li t li t
dm 50 Jim 50
2)
lim x/(¢ lim X'(¢).
Jdm X© - Jim )

Throughout this paper, we assume that f : R — R is continuous. Let .#2 denote the
space of functions .22 = (Z?[~1,1],||-|2), X be defined as the subspace of functions
in .2 where the limits appearing in (2) exist and are finite and

D(L) = {x € X : X is absolutely continuous and x” € £} .
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In this section, we assume that f : R — R is Lipschitz. This implies that fox & 2%,
for all x € L?. We seek conditions under which we can guarantee the existence of a
solution to the boundary value problem (1)-(2).

We now present some basic results regarding a closely related linear boundary
value problem. If p # k(k+ 1), for all k, the equation

[(1=22) ¥ ()] + px(e) = h(2)

has exactly one solution satisfying the condition that the following limits exist and are
finite

lim x(¢), lim x(¢),
im (t) JLim (t)
lim /(¢ lim x'(¢).
im x(e) t_mx()

Define the map L: D(L) — £ by

Lx)(t) = [(1=2) ¥ (0)] + px(2).

Clearly, if u # k(k+ 1), for all k, then L is a bijection from D(L) onto L.

Let P, denote the k*-degree Legendre polynomial and p(¢) = (1 —¢*). From
general Sturm-Liouville theory, the equation (px’)’ + Ax = 0, subject to the condition
that the limits in (2) exist and are finite, has countably many simple eigenvalues A; =
k(k -+ 1) with corresponding eigenfunctions P, for k > 0. It is also well-known that L
is self-adjoint and that the graph of L is closed. Further, the unique solution x;, € D(L)
to Lx = h guaranteed above can be represented by the eigenfunction expansion,

e Hinn)
7 2 k1)

k=0

Pk7

where (-,-) denotes the standard .#? inner product. From this is follows that L~! is
continuous and that
) 1/2

This information, as well as more on the general theory of Legendre polynomials
and the Legendre differential equation can be found in [3].

The following corollary establishes the continuity of L~! by giving a bound on
its operator norm that will be useful later. Before presenting the next corollary, we
first must introduce some notation. Let % denote the space of continuous functions on
[-1,1] and || - || denote the supremum norm. That is, for a continuous function x on
[_ L, 1]

1
(1 = k(k+1))2(k+ 3)

< (3

k=0

¥l = sup |x(r)].
te[—1,1]
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COROLLARY 1. There exists K > 0 such that for all h € Im(L) C £?, the unique
solution xy, to the equation Lx = h satisfies

[[%a]e0 < KI|]|
and

¥l < K|

Proof. Define the map L : D(L) — Im(L) by

~

(L] (1) = [(1 =) 2 ()] + (o),

where D(L) consists of the same set of functions as D(L), but is endowed with the
norm || - |42 given by

2]l = l1zlles 4 [127l1e0 + [1"]-

Note that the map L is a continuous, linear bijection onto .#?, and that D(L) and
Im(L) are Banach spaces. Therefore, by a consequence of the open mapping theorem,
L1 is continuous. This means there exists a K > 0 such for any & € £ the unique
solution x;, to Lx = h satisfies

KI|All = lxall g2 = llxnlle
and

KAl = llxall gz = [Ix3]le-
as required. [J

LEMMA 1. The map L™' : Im(L) — £? is compact.

Proof. Consider the map L : D(L) — Im(L) defined by

[Lx] (1) = [(1 —2) X' (1)) + px(2),

where D(L) consists of the same set of functions as D(L) but endowed with the norm
|| - | Note that L is invertible due to the fact that L is invertible. We wish to show
that L is compact using the Arzela-Ascoli theorem. Let M > 0 and define S to be the
set S={zeIm(L):||z]| <M}. Let h €S and observe that

IL7"h|| < K||hl| < KM.

Therefore, the Z~!(S) is a uniformly bounded set of functions in 4. We now wish
to show that this set is equicontinuous. Let 42 € § and let € > 0. By the previous
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corollary along with the mean value theorem, for any h € .#> L~'h is Lipschitz on §
with constant KM . Let 8 = &/KM and |t; —t,| < 0. Then we have that

|l~471h(t1) —Zflh(t2)| < KMt — 1| <e.

Therefore, L~'(S) is an equicontinuous set of functions in %’. By the Arzeld-Ascoli
theorem, L' : Im(L) — D(L) is compact. Therefore, it follows that L~! : Im(L) —
D(L) is a compact operator. [

We now discuss the issue of whether we can guarantee a solution to the nonlinear
boundary value problem

[(1-2)X ()] + px(e) = F(x(0)),

where x satisfies the condition that limits in (2) exist and are finite. Define F : .£? —
Z? by

F(x)=fox.

It is evident that the boundary value problem (1)-(2) is equivalent to the operator equa-
tion Lx = F(x).

THEOREM 1. Suppose that f: R — R is Lipschitz and that 1 # k(k+ 1), for all
nonnegative integers k. Then if

lim M:

9
ls|—eo 8]

there exists a solution to the boundary value problem

!
[(1-2) X (0] + x(e) = £(x(1))
subject to the condition that the limits in (2) exist and are finite.

The proof of this theorem is a standard application of Schauder’s fixed point the-
orem applied to the operator L~'F. We omit the details. Note that results in this
subsection depended heavily on L having an inverse, which is only the case if we as-
sume U # k(k+ 1), for any k € N. The following subsections analyze situations where
L is not invertible.

2.2. The case of non-invertible L

We will now assume that yu = k(k+ 1), for some k € {0,1,2,...}. As a con-
sequence of the general Sturm-Liouville theory outlined in the previous section, y =
k(k+ 1) implies that the kernel of L is one-dimensional and spanned by P;. Further,
as stated in [1 1], we have that 4 € Im (L) if and only if

(h,P) =0.
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Therefore, it follows that Im (L) =[Ker (L)]* . In this section we will assume that
limy_... f(s) and lim,—,_., f(s) exist and are finite. We denote these values by

fe)=lmf(s)  and  f(-e0)= lim f(s)

We employ the Lyapunov-Schmidt procedure. For the readers convenience, we
now outline the basic elements of this process. For more details, the reader may consult

[5].
First define U : 2 — £ by

UR)(e) = (k+ %) (v POR(1).

Note that U is a projection onto Ker (L) = span{P;} . Define the projection E : £* —
2 onto [Ker (L)]* =Im (L) by E =1 —U. Note that the map L restricted to D(L)N
Im (L) is a bijection onto Im(L) =Im(E). Therefore, it follows that there exists a
linear map M :Im(E) — D(L)NIm(L) satisfying LMh = h, for all h €Im(L) and
MLx =Ex=(I—U)x, forall x€ D(L). In fact, we can represent this map M with the
eigenfunction expansion

() = 3, 2

Note that M : Im(L) — Im(L) N D(L) is a compact operator as a consequence of the
argument appearing in Lemma | along with the fact that Im(L) is a closed subspace
of .#?. Using these projections, we analyze the operator equation Lx = F(x) in the
following way:

E(lx—F(x))=0
Lx=F(x) = and
(1 - E)(Lx— F(x)) =0

(I-U)x—MEF(x)=0
and
F(x) € Im(L)

J

and

f—llf(x(t))Pk(Z)dt =0

!

X = oP+w(x)
and
Iy FloP(t) + w(x(0))|P(t)dr = 0,

!

{x Ux+MEF (x)
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where w(x) = MEF (x).

Define the constants J; and J, as follows:

Ji = f(eo P(t)dt + —oo/ P(t)de,
1=£ )/{r:Pk(r)>0} 1) =) {r:P(1)<0} He)

Ty = f(oo Pi(t)dt + f(—o Py(t)dt.
2= 1) {:P (1) <0} 1) f==) {r:P(1)>0} )

Note that if k =0, then J; = g(eo) and J, = g(—oo). If k > 1, then

5= ( [ a(z)d:) (o) — F(—)],
J= ( Lo a(z)d:) (o) — f()].

THEOREM 2. Suppose that f: R — R is continuous and that f(—eo) and f (o)
exist and are finite. Then we can guarantee a solution to the boundary value problem
(1)-(2) in either of the following cases:

(i) if k=0 and f(~eo)f(e=) <0,
(i) if k> 1 and f(—o=) # f(=).

Proof. We begin by noting that

| o)+ wo)p
= [ RO RO [ lan o) wl0) A

Since w is bounded, we have by the Lebesgue dominated convergence theorem that

lim 1 SFloPe(t) +w(x(2))]Pe(t)dt

Ol—>00 -1

f( )/{I:Pk(t)>0} k( ) f( ) {t:P(r)<0} k( ) !

and
lim l SFloeP(2) +w(x(2))]Be(t)dt

o——c | |

/=) /{t:Pk<r><0} Flo)di + (=) /{t:Pk(t)>0} biv)dt = Jo.

Condition iii) implies that J;J, < 0 and we proceed by supposing without loss of
generality that J, < 0 < J;.
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Therefore there exists ¢ > 0 such that for o« > oy

/jl floPe(t) +w(x(t))|Pe(t)dt > 0 5

and for o < —oy

/jl SfloPe(t) +w(x(2))]Be(t)dt < 0. 4)

Note that M is a compact linear map from Im(L) onto D(L) NIm(L) and E is a pro-
jection, so w is a nonlinear compact mapping.
Define H : > xR — £? by

H)(x,a) = 0P+ w(x)

and H, : > xR — R by
Hy(x,0) = ot — /jlf[aPk(t) +w(x(1))]P(2)dr.

Let H: % xR — 2% x R be defined by
H(x7 OC) = (Hl(xaa)7H2(xaa))'

Guaranteeing a fixed point for H is equivalent to guaranteeing a solution to (1)-(2). We
endow the space £ x R with the norm

(| (x, ) || = max{|lx]], | x| }.
Define

r=sup|f(z)].

teR

The existence of r is guaranteed by the continuity of f : R — R along with the fact that
f(eo) and f(—oo) exist and are finite. Choose o > r so that (3) and (4) are satisfied
and let 6 = o +r. As stated in [3], |P(¢)| < 1, for all 7 € [—1,1]. We know that f
and ME are bounded, so there exists b; > 0 such that for any x € & 2 0eR

[H (x, ) || < by
Let 2 be the set
Z={(x,a) € L*xR:|x|| < by,|o| < 5}.

Clearly ||H,(x, )| < b; forall (x,a) € Z by construction, so it suffices to show that
||Ha(x,00)|| < O forall (x,0r) € % in order to show that H(#) C A.
Suppose that o € [0, 6]. Then

[1 S1oPi(t) +w(x(1))|Pe(t)dr > 0
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and therefore H;(x, o) < o < 6. Further, since fil FloBe(t) +w(x(2))]Pe(r)de| < r it
follows that

1
a— / FloP(t) + w(x()|Pu(t)di > 00— r > 0.
-1
Therefore, if o € [0, 8], then |Ha(x, ot)| € [0,0]. Suppose that o € [0,04). Then

Hy (x, 0)| = ‘(x—/_llf[(ka(t)—i—w(x(t))]Pk(t)dt <op+r=34.

Therefore, if (x,a) € £ and a € [0,6], then |Hy(x, )| < 8.

A symmetric argument can be used to show that if (x,o) € & and o € [-9,0],
then |Hy(x, )| < &. Therefore, H(%) C 4. Since H : > xR — £? xR is com-
pact (following from the compactness of M) and Z is closed, bounded and convex, it
follows that H is guaranteed a fixed point by Schauder’s fixed point theorem. [

2.3. The case of weak nonlinearities

In this subsection, assume that our nonlinearity is of the form &f(x(z)), where
€ is a real parameter and f : R — R is continuously differentiable. That is, we now
examine boundary value problems of the form

[(1=2) X ()] + px(e) = ef (x(1))

subject to the condition that the limits appearing in (2) exist and are finite. Due to
the fact that we will impose differentiability conditions on the function-valued operator
representing our nonlinearity, we consider operators defined on the space of continuous
functions. Again let ¢ denote the space of continuous functions on [—1, 1] endowed
with the supremum norm and let

9= (G111 |l-) ¥,

where C?[—1, 1] denotes the set of twice continuously differentiable functions on [—1, 1].
In this section, denote .Z : 2 — € by

(2x)(1) = [(1=12) X (1)) + wx(e)
and F: ¢ xR — € by

Suppose again that 4 = k(k+1).
In this section, for x € ¥ and [ € N we denote

(z+ %) /_ llPl(t)x(t)dt].

X =
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Define the projections U : € — € by
[Ux](2) = xiPi(t)

and E: % — % by E=1—U. Note that the map .Z restricted to 2N Im(L) is
a bijection onto Im (L) =Im(E). Therefore, it follows that there exists a linear map
M :Im(E) — 2N Im(L) satisfying

ZLMh = h,
forall A € Im(L) and
M%x=Ex=(1-U)x,

for all x € . Note that M is simply

(L] gemw)] ™!
and observe further that M is continuous. We note that solving

Zx=F(x,€)
is equivalent to solving the system

(I-U)x—MEF(x,e)=0
and
U(fox)=0.

Define the map G : Z x R — Im (L) x Ker (L) by

|

It is well known that F is continuously differentiable with respect to x and for any
X€E¥,e€R

(G0 ) ) = e ()0

From that it follows that

G
g()@&‘)

exists for all (x,€) € ¢ x R and is given by

G | [I—=U)—eME(f ox)lw
x(x,s)w- [ U(f ox)w .
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Let X = aPy, for ¢ € R. For (x,0) and w € €:

SeEom={ (o)

Since F € C! and M is continuous, it follows that G € C'. For w € €, we can decom-
pose w as w=u+ v, where

u = wil,

V= W—WkPk.

With this in mind, we can rewrite the previous expression as

‘3_?(;,0)(144-\)) = [U(f’o;)(u‘f'v)]'

Define the maps H; :Ker(L) — R by

= [ B

H, :R —Ker(L) by Hy(0r) = 0P, and finally H: R — R by H = H; o H,. That s,

/ P(t) f(aP(2))dt.

Therefore for any number in R, H' : Ker(L) — R exists and for § € R

/ Pe(0) [ (ee(2))] (BP(2) )t

We are now ready to give conditions for the solvability of our boundary value problems
examined this section.

THEOREM 3. Suppose that there exists oy € R such that H(og) =0 and H' (o) #

0. Then there exists and open neighborhood I C R of O such that for any € € I there
exists a solution to

[(1—72) X () + ux(e) = e (x(r))

satisfying the condition that the limits appearing in (2) exist and are finite.

Proof. Recall that G € C' and let x = agP;. Then (I —U)x — MEF(x,0) =0
and

/ Pu()f(oPe(1))dr = H(0oPy(1)) = 0.
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Therefore G(x,0) = 0. We now wish to show that %—f (¥,0) is a bijection from &
onto Im (L) x Ker(L). Since %—f(f ,0) is linear, in order to show this map is injective
it suffices to show that it has a trivial kernel. Suppose that %—f (x,0)(u+v)=0. Then

O=v

and so
1
0-u(roxu=| [ ROV @h@)0a].

implying that u = 0, due to our assumption that H'(ag) # 0. Note that since H'(0g)
is a nonzero linear map from R — R, then it is a bijection from R onto R. This
implies that the map U (f” o x) restricted to Ker (L) is a bijection onto Ker (L). Given
hy €Im(L) and h, € Ker(L), we have that

G

e (x,0) (1 + ha) = (h1, ),

where h; is the unique element of Ker (L) that maps to s, under U(f’ o ¥). So %—g(f ,0)
is surjective and therefore a bijection from %" onto Im (L) x Ker(L). By the implicit
function theorem [12], there exists a neighborhood Vjy C R of 0 on which there exists
a continuous function ¢ : Vy — 2 satisfying

G(9(¢),€) =0,
forall € € V. Denoting ¢ (&) = x¢ we have that
0=G(¢(e),&) = G(xe, &) = Lxe — F(xg, €).
In other words, for any € € V; we can guarantee a solution to
(1= 20 (1)) + px(r) = ef (x(1))

satisfying the condition that the limits in (2) exist and are finite. [

REMARK 1. Let x, denote the solution in & guaranteed by the implicit function
theorem to

[(1=2) X' ()] + px(r) = ef (x(1).
Note that

fnyre =%

where this limit is in the sense of uniform convergence. That is, solutions guaranteed
by the above theorem are ones that emanate from a certain solution to the linear homo-
geneous problem.
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EXAMPLE 1. Consider the boundary value problem

[(1-2)X (1)) = ef(x(t))

on (—1,1) subject to the condition that the limits in (2) exist and are finite.

Suppose that there exists a number ¢ such that f(0g) =0 and f' (o) # 0. Then,

since the constant Legendre polynomial is Py(r) =1, for oz € R

1 1
| nosr= [ fa,
1 -1

so then [', Py(t)f(ctyPo(t))dr = 0. However, provided f # 0,

[ Bl @roER@E=p [ e

so then [1, Po(1)[f" (0t Po(t))](BPo(1))dt # 0.

EXAMPLE 2. Consider the boundary value problem

[(1=2) ()] +2x() = e£ (x(r))

subject to the condition that the limits in (2) exist and are finite. The constant Legendre
polynomial is P;(¢) =t¢, so the condition in Theorem 3 is satisfied provided there exists
anumber oy satisfying

/1 tf(opt)dt =0
-1

and f(o) # f(—00)-
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